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N3meHeHns

23.09.2024

M3meHeHns B mmopt_strikesXXXX.csv, mmopt_averageXXXX.csv, mmLP_XXYY.csv:

« [lo6asneHo none margin_style

MpekpalyaeTcs chopmupoBaHmne 1 paccolika «bbicTporo» naketa otyetoB FO_MON.zip. Bce oTtueThbl
(monXX00.csv/monXXYY.csv, moncIXXYYZZZ.csv) n3 Hero oopMu1pytoTCs U paccblnatoTcsl B OCHOBHOM Nakete
FOYYYYMMDD_2.zip no utoram 0CHOBHOI K/IMPUHIOBOi ceccuu.

24.06.2024

M3meHeHus B f07.csv, dayfO7.csv:

« 3HadeHus B nonsx trades, volume, vol_rubl, avrg ykasaHbl C yHeTOM 3aK/MOUEHHbBIX CAENOK C KasleHAapHbIMU crpe-
Jamu

18.03.2024

M3ameHeHue B f04_XXYY.csv, f04cIXXYYZZZ.csv:

« [lo6asneH B nons type_buy u type_sell HoOBbI TN caenok (28)

3meHeHue B clientsXX00.csy, clientsXXYY.csv:
« [lo6aBneHo none category

« [lo6aBneHo none clients_type

WN3meHeHus B f07.csv, dayfO7.csv:

¢ lI3meHeHo onucaHme nons limit

M3meHeHus B fordlogXXYY.csv, oordlogXXYY.csv, multilegordlog_XXYY.csv:

« [o6asneHo none compliance_id

®aiinbl multilegordlog_XXYY.csv, onlineregXXYY.csv n3 naketa otuétoB FOYYYYMMDD_2.zip nepeHeceHbl B nakeTt
otyetoB EXCHANGEYYYYMMDD.zip, KOTOpbIi nognucbiBaeTcs cepTudmkaTom npeacrasutens NAO MockoBckas
Bupxa.

04.12.2023

M3meHeHus B f07.csv, dayfO7.csv:

* 3meHeH pa3mep nons ns_volrubl ¢ numeric (16,5) Ha numeric (24,2)

M3meHeHwne B f04_XXYY.csv, f04cIXXYYZZZ.csv:
« [lo6asneH B nons type_buy u type_sell HoOBbI Tun caenok (27)

¢ lI3MeHeHo onucaHue nonsa counterparty

M3meHeHne B 004_XXYY.csv, 004cIXXYYZZZ.csv:
» [o6aBneH B nons type_buy v type_sell HoBbI TN caenok (8)

* VI3MeHeHo onucaHve nons counterparty

M3meHeHne B multilegfo4_XXYY.csv, multilegfO4cIXXYYZZZ.csv:

« [lo6asneH B nons type_buy u type_sell HoBbI TUN cBA30K (4)

M3meHeHwne B fordlogXXYY.csv, oordlogXXYY.csv:
« [lo6aBneHo none match_ref

 13mMeHeHo onucaHve nons broker_to_rts

M3meHeHue B multilegordlog_XXYY.csv:
« [lo6asneHo none match_ref

¢ lI3MeHeHo onucaHue user_to

25.09.2023

M3meHeHwne B f04_XXYY.csv, f04cIXXYYZZZ.csv:
« [lo6aBneHo nosne var_marg_b_index_div

« [lo6aBneHo none var_marg_s_index_div

M3meHeHus B f07.csv:

« [lo6asneHo none index_div

MN3meHeHune B fposXXYY.csv, fposcIXXYYZZZ.csv:

« [lo6asneHo nosne var_marg_p_index_div
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« [lo6asneHo none var_marg_d_index_div

M3meHeHune B clientsXX00.csv, clientsXXYY.csv:

« [lo6asneHo none n_level

M3meHeHus B dayriskparamsXXYY.csy, riskparamsXXYY.csv:

« TMpekpalyeHue hopmMrpoBaHue aiinos no kaxaoi bpokepckoii hupme

» PopmupoBaHmMe (haiisioB KOHCOMNAMPOBAHO MO BCEMY YUACTHUKY KIIMPUHTA, BKIoYasi Bce Bpokepckue hupmbl.

* 3meHeHOo HavMeHoBaHue haiiioB Ha dayriskparamsXX00.csv, riskparamsXX00.csv

03.04.2023

MN3meHeHwe B clientsXX00.csvy, clientsXXYY.csv:
¢ W3meHeH Tun nonsa ¢ numeric(1) Ha varchar(1)

¢ 3meHeHo onucaHue nons cross_trade

05.12.2022

M3meHeHue B f04_XXYY.csv, f04cIXXYYZZZ.csv:
« [lo6aBneHo none var_marg_b_settl_price
« [lo6aBneHo none var_marg_b_swap_rate
« [lo6asneHo none var_marg_s_settl_price

« [lo6aBneHo none var_marg_s_swap_rate

M3meHeHue B fposXXYY.csy, fposcIXXYYZZZ.csv:
« [lo6aBneHo none var_marg_p_settl_price
+ [lo6aBneHo nosne var_marg_p_swap_rate
« [lo6asneHo none var_marg_d_settl_price

« [lo6asneHo none var_marg_d_swap_rate

M3meHeHune B clientsXX00.csy, clientsXXYY.csv:
* 3meHeHo onucaHue nons date_begin
¢ lIameHeHo onucaHmne nons date_end

¢ W3meHeHo onucaHne nons send_kod

M3meHeHuns B fO7.csv:

¢ lI3MeHeHo onucaHue nona swap_rate

10.10.2022

M3meHeHue B f04_XXYY.csv, f04cIXXYYZZZ.csv:

* M3meHeHo HaMmeHoBaHWe nons ¢ type Ha type_buy

« [lo6asneHo none type_sell

« [lo6aB/ieHbl HOBblE TUMbI CAENOK (24, 25, 26)

¢ V3meHeHO HavMeHOoBaHWe Nons ¢ signs Ha signs_buy

* 3meHeH pa3mep nons signs_buy ¢ numeric(11) Ha numeric(20)

« [lo6asneHo norne signs_sell

M3meHeHne B 004_XXYY.csv, 004cIXXYYZZZ.csv:

* V3MeHeHo HaMMeHoBaHWe nons ¢ type Ha type_buy

« [lo6asneHo none type_sell

* I3MeHeHO HavMeHOoBaHWe Nons C signs Ha signs_buy

* W3meHeH pa3mep nons signs_buy ¢ numeric(11) Ha numeric(20)

« [lo6asneHo none signs_sell

M3ameHeHne B multilegfo4_XXYY.csv, multilegfO4cIXXYYZZZ.csv:

* /13MeHeHo HavmeHoBaHKe Nnoss ¢ type Ha type_buy
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« [lo6asneHo none type_sell
¢ V3meHeHO HavMeHOoBaHWe Nons ¢ signs Ha signs_buy
* 3meHeH pa3mep nons signs_buy ¢ numeric(11) Ha numeric(20)

« [lo6asneHo norne signs_sell

M3meHeHune B clientsXX00.csy, clientsXXYY.csv:

* W3meHeH pa3mep nons name c char(50) Ha char(200)

M3meHeHne B mmfutXXYY.csv, mmopt_averageXXYY.csv:

« [lo6asneHo none actual_mm_orders_percent

27.06.2022

MpekpalyeHne thopmmpoBaHue haiinos:
tranfeeupdXXYY.csv
tranfeeupddetailsXXYY.csv
tranfeeshareXXYY.csv

B CBS3¥ C OTMEHOI pacueTa 1 B3umaHus cbopa 3a HeadhheKTVBHble TpaH3akuuu ¢ 21.06.2022

30.05.2022

M3meHeHne B 004_XXYY.csv, 004cIXXYYZZZ.csv:
« [lo6aBneHo none prem_buy_currency

« [lo6asneHo none prem_sell_currency

M3meHeHwne B 007.csv, dayo07.csv:
« [lo6aBneHo none settlement_currency

« [lo6asneHo none tick_price_currency

M3meHeHne B 0posXXYY.csv, oposcIXXYYZZZ.csv:
« [lo6aBneHo none prem_currency

« [lo6aBneHo none prem_prom

» [lobaBneHo nosne prem_prom_currency

« [o6aBneHo none nov

M3meHeHne B monXX00.csv/imonXXYY.csv, monclIXXYYZZZ.csv:
« [lo6asneHo none nov (nepeg nonem go)

« [lo6aBneHo none com_pl_prem (nepeg nosnem com_pl_end)

M3meHeHne B daymonXX00.csv/daymonXXYY.csv:
« [lo6aBneHo none nov (nepeg nonem gol2)

« [lo6asneHo none com_pl_prem (nepegs nonem com_pli2)

M3meHeHne B moncbXX00.csv/moncbXXYY.csv:

« [lo6asneHo none prem (nepeg nonem amount_end)

M3meHeHne B mmfutXXYY.csv:

* YpaneHo none order_book

M3meHeHne B mmopt_strikesXXXX.csv:
* M3meHeHo HavmeHoBaHuWe nons c underlying Ha futures
¢ V3meHeHo HavMeHoBaHue nons ¢ symbol Ha underlying

« [lo6asneHo none underlying_type

M3meHeHne B mmopt_averageXXXX.csv:
* M3meHeHo HavMeHoBaHue nons c underlying Ha futures

* 3meHeHo HavmeHoBaHWe nons ¢ symbol Ha underlying
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« [lo6asneHo none underlying_type

M3meHeHne B mmLP_XXYY.csv:
¢ M3meHeHO HavMeHoBaHWe nons ¢ symbol Ha underlying

« [lo6asneHo none underlying_type

25.04.2022 M3meHeHus B fO7.csv:

« [lo6aBnieHo nosne swap_rate

01.04.2022 M3meHeHus B fordlogXXYY.csv, oordlogXXYY.csv:
¢ [lo6aBnieHo nosie mm

« [o6aBneHo none actualmm

06.12.2021 M3meHeHus B f04_XXYY.csv, f04cIXXYYZZZ.csv, fut_deal.csv:

* VI3MeHeHo onucaHvie nons type (Tun «3»)

MN3meHeHus B f07.csv, dayfO7.csv:

¢ IameHeHo onucaHme nons limit

M3meHeHus B 007.csv, dayoQ7.csv:

* 13mMeHeHo onucaHve nosnsi depo_uncov, depo_cov

M3meHeHus B clientsXX00.csv/clientsXXYY.csv:

* 3meHeHo onucaxune nons account_forts

B cBA3U C npekpaLleHnem npuHATUs LieHHbIX Bymar B kadecTBe OGecneyeHuns no caesnkam, 3akdeHHbIM Ha Cpoy-
HOM pbIHKE YAa/IEHO YNOMUHaHWNEe «Aeno PerncTp o6ecneyeHmns», «ueHHble bymarn», «oLeHoYHast CTOMMOCTb LieH-
HbIX Gymar» B chaiinax:

¢ monXX00.csv/imonXXYY.csv, moncIXXYYZZZ.csv
« daymonXX00.csv/daymonXXYY.csv

¢ payXX00.csv/payXXYY.csv, paycIXXYYZZZ.csv

¢ paycbXX00.csv/paychXXYY.csv

¢ monchbXX00.csv/monchbXXYY.csv

27.09.2021 MpekpateHne hopmmuposaHuns naketa paccoiikv IQSITITMMAA.zip ¢ dhannamu:
ind04_XXYY.csv

indlink _XXYY.csv

requests_XXYY.csv

B CBSI3M C NpeKpaLLeHNeM NoaAepXKI CepBrca MHAMKATMBHBIX KOTMPOBOK CpoyuHoro pbiHka (IQS)

M3meHeHne B mmfutXXYY.csv, mmopt_strikesXXXX.csv, mmopt_averageXXXX.csv:

* V3meHeHo onucaHve nons order_book (yoaneHo ynommHaHue 1QS)

MpekpaweHne opmmpoBaHus naketa paccbiikn FFFCMMAA_MONPOS_NEW.zip ¢ nHopMaLnoHHbIMK thaiina-
MU

fpos_newXXYY.csv
fposcl_newXXYYZZZ.csv
0pos_newxxYY.csv
oposcl_newXXYYZZZ.csv
mon_newXXYY.csv

moncl_newXXYYZZZ.csv
M3meHeHwne B fposXXYY.csvy, fposcIXXYYZZZ.csv:

* V3MeHeHOo onucaHve 1 pacyeT 3HaueHus B nosie go_brutto (CTaHOBUTCS paBHbIM, Kak B @aHa/10rMyHbIX dhaiinax c
npucTaBkoi '_new'
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M3meHeHne B oposXXYY.csv, oposcIXXYYZZZ.csv, monXXYY.csv, moncIXXYYZZZ.csv:

* I3MeHeHO onuncaHne 1 pacyeT 3HaYeHusl B Nosie go (CTaHOBUTCS paBHbIM, Kak B aHa/10rMuHbIX chaiinax ¢ npuctas-
Kol '_new'

28.06.2021

MN3meHeHus B f04_XXYY.csy, f04cIXXYYZZZ.csv, fut_deal.csv:
* I3mMeHeHO onuncaHune no Tuny caenok 3

¢ [lo6aBnieHbl HOBblE TUMbI caenok (21, 22, 23)

M3meHeHns B 004_XXYY.csv, 004cIXXYYZZZ.csv, opt_deal.csv:
¢ I3MeHeHO onvcaHue no Tuny cAenok 3

» [lo6aBneHbl HOBble TUMbI cAenok (6, 7)

[o6asneHo B MNprmeyaHne K gpaiinam monXX00.csv/mon_newXX00.csv, daymonXX00.csv 0 6/10KMpoBKe Mo npu-
3Haky 'RK' cyMMbl Haslora Ha npubbIinb opraHM3aumii ¢ 4OX0A40B MHOCTPaHHbIX OpraHu3aLuii OT UCTOYHUKOB B Poc-
cuiickoii ®epepauun no Caenkam, SBASHOWUMCS NPOU3BOAHLIMU (DUHAHCOBLIMU MHCTPYMEHTaMM, NOA/EXaLLY0
YAEPXaHWIO C YYacTHMKa KNupuHra — HepesneHta B COOTBETCTBUM C 3aKOHOA4ATENLCTBOM P®.

24.02.2021

[o6asneH dhaitn mm_onesidespreadXXYY.csv

22.02.2021

M3meHeHus B usersfcXXYY.csv u tranfcfeeXXYY.csv:

« ®opmupoBaHue (haiinoB 3MEHSIETCS C PE3Y/LTATOB UTOTOB OCHOBHO K/IMPUHIOBOI Ceccun npeaplayLiero Topro-
BOrO AHSA Ha UHOPMALIMIO MO UTOTaM OCHOBHO KIIMPUHIOBOM CECCUM TEKYLLIEro TOProBoro AHs

01.02.2021

M3meHeHus B f04_XXYY.csv , f04cIXXYYZZZ.csv, fut_deal.csv:

* 13MeHeHo onvcaHve nons type (Tun «16» caenka ¢ MHCTPYMEHTOM risk — He MCNO/b3YeTCs B CBA3M C npekpaltlie-
HUEM (oyHKLMOHAA N0 YNpaBneHuo pUckom)

M3meHeHus B riskposXXYY.csv:

* 3meHeHo onvcaHune nons type (yaaneH Tun MHCTpymeHTa ‘R’ — MHCTPYMEHT risk)

MpekpatyeHne hopmupoBaHus daiina tofxXXYY.csv

14.09.2020

M3meHeHune B clientsXX00.csv/ clientsXXYY.csv:

« [lo6asneHo none ics_margin_type

M3meHeHus B fordlogXXYY.csv, oordlogXXYY.csv:
« [lob6asneHo none private_amount

« [lo6aBneHo none private_amount_rest

« [lo6asneHo none private_order_id

* V3meHeHo onucaHve nons id_ord

M3meHeHus B errlogXXYY.csv:
« [lo6asneHo none iceberg_amount

« [lo6aBnieHo none variance_amount

M3meHeHune B ind04_XXYY.csy, indlink _XXYY.csv:

« [lo6asneHo none dir

03.08.2020

M3meHeHne B mmfutXXYY.csv, mmopt_strikesXXYY.csv:

« [lo6aBnieHo nosne is_volat

17.02.2020

M3meHeHue B clientsXX00.csv/ clientsXXYY.csv:

« [lo6aBneHo none Ip_code

M3meHeHwne B ind04_XXYY.csy, indlink _XXYY.csv:

« [lo6aBneHo none trading_mode

[lo6aeneH daiin requests_XXYY.csv

16.12.2019

MN3meHeHus B f04_XXYY.csv, fO4cIXXYYZZZ.csv:

* M3meHeH pa3mep nons id_deal ¢ numeric(10) Ha numeric(19)

* M3meHeH pa3mep nons no_buy ¢ numeric(15) Ha numeric(19)
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* M3meHeH pa3mep nons no_sell ¢ numeric(15) Ha numeric(19)

¢ M3meHeH pa3mep nons id_mult ¢ numeric(10) Ha numeric(19)

M3meHeHns B 004_XXYY.csv, 004cIXXYYZZZ.csv:
¢ W3meHeH pasmep nons id_deal ¢ numeric(10) Ha numeric(19)
* 3meHeH pa3mep nosns no_buy ¢ numeric(15) Ha numeric(19)

* W3meHeH pa3mep nons no_sell ¢ numeric(15) Ha numeric(19)

M3meHeHns B multilegf04_XXYY.csv, multilegfO4cIXXYYZZZ.csv:
¢ W3meHeH pa3mep nons id_deal ¢c numeric(10) Ha numeric(19)
¢ V3meHeH pasmep nonst no_buy ¢ numeric(15) Ha numeric(19)
¢ W3meHeH pa3mep nons no_sell c numeric(15) Ha numeric(19)

* W3meHeH pa3mep nons id_trade ¢ numeric(10) Ha numeric(19)

M3meHeHus B fut_deal.csv, opt_deal.csv, multileg_deal.csv, fordlogXXYY.csv, oordlogXXYY.csv:

* W3meHeH pa3mep nons id_deal ¢ numeric(10) Ha numeric(19)

M3meHeHns B multilegordlog_XXYY.csv:
¢ V3meHeH pa3mep nonst numb_order ¢ numeric(15) Ha numeric(19)

* M3meHeH pa3mep nons n_orderl ¢ numeric(15) Ha numeric(19)

[Jlo6asneH daiin MM_RANKING_N_XXYYZZZ.csv

05.08.2019

M3ameHeHns B f04_XXYY.csv, f04cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv, multilegf04_XXYY.csy,
multilegfO4cIXXYYZZZ.csv:

* YpaneHo none du_buy

* YpaneHo none du_sell

M3meHeHus B multilegordlog_XXYY.csv:
* YpaneHo none hedge

* Ypanexo none du

[o6asneH daiin onlineregXXYY.csv

04.03.2019

MN3meHeHwe B f07.csv, dayf07.csv:
« [lo6asneHo deposit_buy
« [lo6asneHo deposit_sell

* YaasneHo none perc_rate

MN3meHeHus B clientsXX00.csv:
« [lo6aBnsetcs daiin clientsXXYY.csv

« [lo6asneHo none clients_owner

M3meHeHus B persinvestXX00.csv:

» [lo6aBnsietcs dhaiin persinvestXXYY.csv

M3meHeHus B paychXX00.csv:

« [o6aBnsieTcs chaiin paycbXXYY.csv

M3ameHeHus B f04_XXYY.csv, f04cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv, multilegf04_XXYY.csy,
multilegfO4cIXXYYZZZ.csv:

« [lo6aBneHo none ncc_request_buy

« [lo6aBneHo none ncc_request_sell

M3meHeHns B multilegordlog_XXYY.csv:

» [lo6aBneHo nosne ncc_request

29.10.2018

3meHeHne B nosie name B payXXYY.csv, paycIXXYYZZZ.csv:
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* W3meHeH pa3mep c char(75) Ha char(255)

08.10.2018

M3meHeHns B toegXXYY.csv:

« Mone kod_tks nepenmeHoBaHo B kod_tks_fr

« Mone kod_client nepenmeHoBaHo kod_client_fr

« [Mone fav_tks_own nepenmeHoBaHo B fav_tks_own_fr, nameHeHo onucaHve nons

« Mone fav_tks_client nepenveHoBaHo B fav_tks_client_fr, nsmeHeHo onucaHue nons
* Mone fav_tks_du nepenmeHoBaHo B fav_tks_du_fr, nameHeHo onucaHve nons

« [Mone broker_ref nepenveroBaHo B broker_ref_fr, nameHeHo onncaHve nons

« [o6asneHbl nons kod_tks_vr, kod_client_vr, fav_tks_own_vr, fav_tks_client_vr, fav_tks_du_vr, broker_ref_vr

M3meHeHue B nose type B f04_XXYY.csv, f04cIXXYYZZZ.csy, fut_deal.csv:

¢ lI3MeHeHo onucaHme no Tuny caenok 17

M3meHeHwue B nose type B riskposXXYY.csv:

¢ M3meHeHo onucaHve no tuny 'K’

3meHeHne B monchbXXYY.csv:

* I3MeHeHO onucaHune noneli account, type, amount_beg, amt_beg_cb, pay, pay_rub, amount_end, amt_end_cb,
rate_cb, rate, go, com_ensure

M3meHeHue B paychXX00.csv:

* V3meHeHo onvcaHve noneii type, asset, pay, rub_equ, purpose

17.09.2018

M3ameHeHne B multilegordlog_XXYY.csy, fordlogXXYY.csv, oordlogXXYY.csv:
« [lo6aBneHo none aspref

« [o6aBneHo none asp

M3meHeHwne B fut_deal.csv, opt_deal.csv:

¢ lI3meHeHo onucaHue nons type

MN3meHeHwne B fposXXYY.csv, fposcIXXYYZZZ.csv:

¢ I3MeHeHo onucaHue nosne isin

[o6asneH naket paccbiniku IMTTMMAL_MONPOS_NEW.zip ¢ MHhopMaLVOHHbIMY OTYETaMK:
fpos_newXXYY.csv

fposcl_newXXYYZZZ.csv

0pos_newxxXYY.csv

oposcl_newXXYYZZZ.csv

mon_newXXYY.csv

moncl_newXXYYZZZ.csv

30.07.2018

[No6asneHbl dainbl ind04_XXYY.csy, indlink _XXYY.csv

16.07.2018

M3meHeHne B mmfutXXYY.csv, mmopt_strikesXXXX.csv, mmopt_averageXXXX.csv:

« [lo6asneHbl nons order_book, is_group

M3meHeHue B fposXXYY.csvy, fposcIXXYYZZZ.csv:

¢ VI3MeHeHo onucaHue nons go_brutto

M3meHeHne B oposXXYY.csv, oposcIXXYYZZZ.csv:

¢ VI3mMeHeHo onucaHune nonsa go

21.05.2018

M3meHeHne B gpaiinax fposXX00.csv, oposXX00.csv, monchXX00.csv:

« [lo6aBneHo B nosne kod nHcopmauma no RK

* YpaneHa B none kod nHcopmarms no RF
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* I3mMeHeHO onuncaHune nons account
MN3meHeHwne B dhaiine riskposXX00.csv:
« [lo6asneHo B none kod nHcopmarus no RK
* Ypanena B none kod nHcopmauus no RF
* lI3meHeHO onncaHune nons account
« [lo6asneH HoBblli TUN (K) B none type
M3meHeHwne B chaiine monXX00.csv:
* YpaneHa B none kod nHcopmanms no RF
* V3meHeHo onvcaHve noneli account, type, pay, com_pl_beg, com_pl_pay, com_pl_end
* VI3meHeHO onucaHue nonei go, free
M3meHeHne B dpaiine daymonXX00.csv:
* YpaneHa B none kod nHcpopmanus no RF
* I3meHeHO onucaHune noneli account, type, pay, com_pl_beg, com_pl_pay, com_pll2
M3meHeHne B moncIXXYYZZZ.csv:
* 3meHeHO onucaxune noneli type, pay, go, com_pl_beg, com_pl_pay, com_pl_end
M3meHeHue B payXXYY.csy, payclXXYYZZZ.csv, paychXX00.csv:
¢ lI3meHeHo onucaHue nons type
M3ameHeHue B fposXXYY.csv, oposXXYY.csy, fposcIXXYYZZZ.csv, oposcIXXYYZZZ.csv:
« [lo6aBneHo none var_marg_prom
M3meHeHwve B none type B f04_XXYY.csy, f04cIXXYYZZZ.csv:
¢ [lo6aBrieHbl HOBblE TUMbI caenok (17, 18, 19, 20)
M3meHeHne B none type B 004_XXYY.csv, 004cIXXYYZZZ.csv:
« [lo6aBneH HOBbI TN cAenokK (5)
M3meHeHwe B fO7.csv, dayf07.csv:
¢ YpaneHo none kof
M3meHeHus B clientsXX00.csv:
» [Mone margin_type nepevmeHoBaHO B margin_type_rk, nu3mMeHeHO onvncaHne nons
« [lo6asneHo HoBoe none margin_type_bf
« [lo6aBneHo HoBoe none cal_spread_type

14.03.2018 [Llo6asneHbl chaiinbl errlogXXYY.csy, fordlogXXYY.csv, oordlogXXYY.csv

11.12.2017 M3meHeHo onucaHwue norneii go, free B chaiine monXXYY.csv

04.12.2017 M3meHeHus B clientsXX00.csv:

« [lo6asneHo none rk_uf

3ameHa TepMuHa «PacyeTHasa dompma (PP)» Ha «YyacTHuKa kvmpuHra (MaeHtudmkaTop YyacTHuka KnvpuHra)»

M3meHeHo onvcaHne nonei kod, account B dhaiinax:
fposXXYY.csv

0posXXYY.csv

monXXYY.csv

daymonXXYY.csv

tranfeeXXYY.csv

monchXXYY.csv

usersXXYY.csv

10
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tranerrXXYY.csv
tranerrfeeXXYY.csv
toegXXYY.csv
riskposXXYY.csv
usersfcXXYY.csv

tranfcfeeXXYY.csv

04.09.2017 3meHeHus B clientsXX00.csv:

« [lo6aBneHo none sb

01.06.2017 [lo6asneH dainn mmLP_XXYY.csv

20.03.2017 M3meHeHo onncaHve nons vat_sbortr B ¢haiine tranfeeXXYY.csv
27.02.2017 [ob6asneH dhaiin payXXYY.csv

26.12.2016 MN3meHeHus B riskparamsXXYY.csv:

« [o6asneHsl nons type, del_ord, prohibit_coeff_bf, state_bf, type_bf, del_ord_bf

[o6asneH daiin dayriskparamsXXYY.csv

i3meHeHo onvcaHne nonei payer, inn, bik B chainnax payXX00.csv, paycIXXYYZZZ.csv

01.12.2016 B f07.csv n dayf07.csv ckoppeKkTMpoBaHo onncaHue nons is_percent

B tranfeeXXYY.csv B none trantype fo6aBneH HOBbIA TUM — «2»

M3MeHEeHO croBocoYeTaHne «OLUMGOYHbIE TPaH3aKLUW» Ha «OLUMGOYHbIE TPaH3aKLMKW, OT/INYHbIEe OT owmnbok Flood
Control» B chaiinax:

¢ usersXXYY.csv
¢ tranerrXXYY.csv

¢ tranerrfeeXXYY.csv

04.10.2016 [o6asneHsbl thainbl usersfcXXYY.csy, tranfcfeeXXYY.csv
16.08.2016 [Lo6asneH chaiin riskparamsXXYY.csv
04.07.2016 M3meHeHus B clientsXX00.csv:

« [lo6aBneHo nosne margin_type

* N3meHeH pa3mep nons rk ¢ char(5) Ha char(12)

M3meHeHns B monXXYY.csv, daymonXXYY.csv, moncIXXYYZZZ.csv:

* W3meHeH pa3mep nons kod c char(7) Ha char(12)

31.08.2015 M3meHeHua B f04_XXYY.csv, fOACIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv:

« [o6aBneHo none counterparty

06.08.2015 MpekpauweHne npegoctasneHus daina delinfoXX00.csv

01.07.2015 [o6asneHbl thannsl mmfutXXYY.csv, mmopt_strikesXXXX.csv, mmopt_averageXXXX.csv
03.06.2015 [o6asneH daiin delivery_ofz_ctd_XX00.csv

06.04.2015 B f04_XXYY.csv, fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv:

¢ VI3mMeHeHo onucaHue nons signs

M3meHeHus B clientsXX00.csv:
« [lo6aBneHbl nons cross_trade, account_forts

 YnaneHbl nonsi spot, money

05.12.2014 B toegXXYY.csv no6asneHo none broker_ref

I3MeHeHOo onvcaHne nosei B CBA3M C 3aKpbiTveM pbiHka Standard

[o6aeneH dhaiin persinvestXX00.csv

03.10.2014 B fut_deal.csv B none type go6aBneH HOBbIN TUMN - «16>»

B delinfoXX00.csv n3ameHeHo onucaxHune nons id

11
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22.08.2014

M3meHeHne nons id_code B clientsXX00.csv:

* 3meHeH pa3mep c char(30) Ha char(50)

28.07.2014

[o6asneHsbl thainbl riskposXXYY.csv, tofxXXYY.csv

B clientsXX00.csv go6asneHbl nons:

e rk

* rk_type

B f04_XXYY. csv, f04cl_XXYYZZZ. csv B none type gob6asieH HOBbI TN -«16»

M3meHeHns B monXXYY.csv, daymonXXYY.csv:

¢ V3meHeHo onvcaHne noneii kod, account

09.06.2014

[ob6asneH gaiin toegXXYY.csv

25.04.2014

[o6asneH dhaiin paychXX00.csv

16.12.2013

N3meHeHve nons B:
* 3meHeH pa3mep nons type ¢ numeric(1l) Ha numeric(2)

¢ lI3meHeHo onucaHue nons type

18.11.2013

M3meHeHnsa B daymonXXYY.csv:
« [lo6asneHbl nons rub_beg, rub_pay, rubl2, com_pl_beg, com_pl_pay, com_plI2

* 3meHeHo onucaHmne noneii type, amount_beg, pay, amountl2, freel2

MN3meHeHna B monXXYY.csv, monclXXYY.csv:
« [lo6asneHsl nons rub_beg, rub_pay, rub_end, com_pl_beg, com_pl_pay, com_pl_end

« V3meHeHo onvcaHve none type, amount_beg, pay, amount_end, free

B moncbXXYY.csv go6asneHo none:

e com_ensure

B payXX00.csv, paycIXXYYZZZ.csv u3ameHeHo onvcaHve nons:

* type

11.11.2013

MeHsieTcs npegocTasneHne aiinos ¢ dpopmata dbf Ha chopmar csv:
clientsXX00
delinfoXX00
delivery_step1XX00
deliveryXX00
f04_XXYY
fO4cIXXYYZzzz

fo7

fposXXYY
fposcIXXYYzzz
fut_deal

monXXYY
moncIXXYYzzz
monchbXXYY
multileg_deal
multileg_dict

multilegf04_XX00

12
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multilegfO4cIXXYYZZzZ
multilegordlog_XX00
004_XXYY
004cIXXYYZzz

007

OpOosSXXYY
oposcIXXYYzzz
opt_deal

payXXx00
paycIXXYYzzz

volat

21.10.2013

MpekpatyeHne npegoctasnenus cainos tranfXXYY.dbf u tranoXXYY.dbf

M3meHeHus B tranfeeXXYY.dbf:
* 3meHeHo onucaHmne noneli futopt, mm, fee, sbortr, vat_sbortr
« [lo6aBneHo HoBoe nore trantype

* 3meHeH chopmat npegoctasneHus gaina c dbf Ha csv

[o6asneHbl thainbl ¢ nHhopmaumein no HeaEKTUBHBLIM TPAH3aKLMAM:
« tranfeeupdXXYY.csv
« tranfeeupddetailsXXYY.csv

¢ tranfeeshareXXYY.csv

[o6asneHbl haiinbl ¢ MHhopMauyeii 3a oWMGOYHbIE TPAH3aKLUN:
e usersXXYY.csv
e tranerrXXYY.csv

¢ tranerrfeeXXYY.csv

01.10.2013

MeHsieTcs npegocTtaeneHne gaiinos dayf07, dayo07, daymonXXYY c dpopmara dbf Ha chopmart csv

27.05.2013

B monXXYY.dbf, moncIXXYYZZZ.dbf, daymonXXYY.dbf nob6aBneHo none:

« ext_rez

B f04_XXYY.dbf, f04cl_XXYYZZZ.dbf B none type go6asneHbl HOBble TUMbI -«14», «155»

B fposXXYY.dbf, fposcIXXYYZZZ.dbf gobaBneHo none:

¢ pos_failed

18.02.2013

M3meHeHwne noneii B delinfoXX00.dbf:
* W3meHeH pa3mep nons id ¢ char(12) Ha char(25)

¢ lI3meHeHo onucaHue nons id

08.01.2013

Mons ¢ o603Ha4eHnem HAC He UCNonb3ylTCA B CBA3M C U3MeHeHneM Hanorosoro Kogekca P®

21.12.2012

B f04_XXYY.dbf, f04cl_XXYYZZZ.dbf, 004_XXYY.dbf, 004cl_XXYYZZZ.dbf, multilegfo4_XXYY.dbf,
multilegf04cIXXYYZZZ.dbf nsmeHeHbl pasmepbl nonei:

¢ no_buy ¢ numeric(10) Ha numeric(15)
¢ no_sell ¢ numeric(10) Ha numeric(15)

¢ signs ¢ numeric(10) Ha numeric(11)

B multilegordlog_XXY.dbf nsmereHbl pasmepsb! noneii:
« numb_order ¢ numeric(10) Ha numeric(15)

¢ n_orderl c numeric(10) Ha numeric(15)

13
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03.12.2012 YnaneHo ynomuHaHve o6 nHctpymeHtax RTS Money B CBSI3W C NNKBUAALMEN PbIHKA
08.10.2012 B moncbXXYY.dbf nameneH pasmep nons rate ¢ numeric (16,2) Ha numeric (16,5)
21.05.2012 WN3meHeHve noneii B delinfoXX00.dbf:

« W3meHeH pa3mep nons depo_acc ¢ char(20) Ha char(32)
« Mone codedealer nepeMMeHOBaHO B id C HOBbIM ONMCaHNEM

» [lo6aBneHo HoBoe nose shortname

02.02.2012 [o6asneH gaiin monchXXYY.dbf
19.12.2011 CwmeHa HasBaHusA «RTS Standard» Ha «Standard»
01.07.2011 MpekpateHne npegoctasnerve gaiinos fordlogXXYY.dbf, oordlogXXYY.dbf
27.05.2011 B multilegordlog_XXYY.dbf usmexneHo onvicavue nonei:
« price
* price_rur
23.05.2011 B clientsXX00.dbf no6asneHsl nons:
e du
e segr
* isrepo
01.03.2011 MpekpalyeHne npegoctasneHus cainos repodeal_XXYY.dbf, repoordlog_XXYY.dbf
27.12.2010 B multilegf04_XXYY.dbf, multilegfO4cl_XXYYZZZ.dbf go6aBneHo none:
« price_rur2

B clientsXX00.dbf no6aBneHo none:

* money

B delinfoXX00.dbf nsmeHeHn pasmep nosnsa depo_acc c char (15) Ha char (20)

B multilegfO4_XXYY.dbf, multilegfO4cl_XXYYZZZ.dbf, multilegordlog_XXYY.dbf, multileg_deal.dbf,
repodeal_XXYY.dbf, repoordlog_XXYY.dbf nameHeH pasmep nons rate ¢ numeric(16,2) Ha numeric(16,5)

B f04_XXYY.dbf, f04cl_XXYYZZZ.dbf B none type gobasneHbl HOBblE TUMbI -«12», «13»

27.08.2010 M3meHeHwne noneii B dayf07.dbf:
 contract — onucaHvie nons

« multileg — go6aeneHo none

26.08.2010 [o6asneHsbl thannbl multilegfo4_XXYY.dbf, multilegf04cIXXYYZZZ.dbf, multilegordlog_XXYY.dbf, multileg_deal.dbf,
multileg_dict.dbf

M3meHeHne noneii B f07.dbf:
* contract — onucaHue nons

« multileg — go6asneHo none

B f04_XXYY.dbf, f04cl_XXYYZZZ.dbf, 004_XXYY.dbf, 004cl_XXYYZZZ.dbf B onucaHve nons signs gobasneHa go-
nonHuTenbHas nHpopmaums (cebiika Ha ftp://ftp.moex.com/pub/FORTS/ dhaiin «Hcopmauum an 63k-ogmcos
YyacTHu»)

11.06.2010 B f04_XXYY.dbf, f04cl_XXYYZZZ.dbf nob6asneHobl nons:
e id_mult

¢ signs
B 004_XXYY.dbf, 004cl_XXYYZZZ.dbf go6aBneHo none:

* signs
07.06.2010 B f04_XXYY.dbf, f04cl_XXYYZZZ.dbf B none type gobaBneH HOBbIA TN -«11
19.04.2010 N3meHeHus noneii B dayfO7.dbf:

¢ vol_rubl — nameHeH pasmep nons c 16,2 Ha 17,2

» fee — n3meHeH pasmep nons ¢ 16,2 Ha 16,5

14
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¢ poses_rubl — nameHeH pasmep nons c 16,2 Ha 17,2
¢ kof — nsmeHeH pasmep nons c 9,6 Ha 10,6
 risk_wr — n3meHeH pasmep nons c 16,2 Ha 16,5
« coffout — nsmeHeH pasmep nons ¢ 16,5 Ha 7,5

* is_spread — usmeHeH pasvep nonsi ¢ 10 Ha 1

« deposit — n3meHeH pasmep nons c 16,2 Ha 16,5
« is_percent — nameHeH pasmep nonsi c 10 Ha 1

* perc_rate — n3meHeH pasmep nons ¢ 16,2 Ha 7,2
* step_price — none yganeHo

« tick_pr_go — no6asneHo none

« limit_I1 — po6asneHo none

« type_exec — n3meHeH pasmep nonsi ¢ 10 Ha 1, Jo6aBneH HOBbI TN CAENKK

WM3meHeHwns noneii B f07.dbf:
e pr_settl_r - usmeHeH pasvep nons c 16,6 Ha 16,5

« type_exec — f06aBeH HOBbI TUN CAEMKN

B dayo07.dbf no6aBneHo none basegobuy

B fposcIXXYYZZZ.dbf no6asneHsbl nons fee_exec, fine_exec

[Jo6asneHbl thaiinbl f04cIXXYYZZZ.dbf, 004cIXXYYZZZ.dbf, paycIXXYYZZZ.dbf

MpekpalieHne npegoctasneHus cainos f08 XX00.dbf, 008_XX00.dbf

MpekpateHne paccoinkn daiinos no 340 fut_deal.dbf, opt_ deal.dbf

16.04.2010

[o6asneHsbl thainbl repodeal XXYY.dbf, repoordlog_XXYY.dbf

12.03.2010

B f04_XXYY.dbf B none type
¢ [o6aBneHbl HOBble TUMbI CAEMOK

* MU3MEeHeH pa3mMep nons

B f08_XX00.dbf B none type fob6asneHbl HOBbIE TUMbI CAEMKM
e no6aBneHbl HOBbIEe TUMbI CAENOK

* MU3MeHeH pa3mep nons

B 004_XXYY.dbf B none type n3ameHeH pasmep nons

B 008_XX00.dbf B none type nameHeH pasmep nons

30.09.2009

B tranfeeXXYY
MN3MEeHEeHO onncaHne 1 Tun noneii: fee, sbortr

nob6aeneHo none vat_sbortr

28.08.2009

B f04_XXYY, 004_XXYY, f08_XX00, 008_XX00
* M3MeHeHo onuncaHue nonei: fee_buy, fee_sell, fee_ns_b, fee_ns_s.

« pnob6asneHbl nons: fee_ex_b, vat_ex_b, fee_cc_b, vat_cc_b, fee_ex_s, vat_ex_s, fee_cc_s, vat_cc_s

B fposXXYY.dbf, fposcIXXYYZZZ.dbf, oposXXYY.dbf, oposcIXXYYZZZ.dbf:
* N3MEHeHO onucaHwe noneii: shor, shor_exec, sbor_nosys

« nobasneHbl nons: shor_ex, vat_ex, sbor_cc, vat_cc

B monXXYY.dbf, moncIXXYYZzZZ.dbf:
* M3MeHeHOo onucaHue noneii: fut_sbor, opt_sbor

« pnob6asneHbl nons: shor_ex, vat_ex, shor_cc, vat_cc

B daymonXXYY.dbf nsmeHeHo onucaxue noneii: fut_sbor, opt_sbor

15
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30.07.2009 B 007 po6asneHo none basegobuy
20.04.2009 [Lo6asnehbl haiinel dayf07.dbf, dayo07.dbf
16.04.2009 B f04_XXYY B none type no6asneH HOBbI/A TUMN CAEKN
B f08_XXO00 B none type Ao6asfieH HOBbIN TUMN CAENKN
10.04.2009 B otuet f07.dbf fo6aBneHbl HOBbIE NoNs ns_volume, ns_trades, ns_fee, ns_volrubl, |_tradeday
B tranfXXYY yganeHo none dealtr
B tranoXXYY yganeHo nosne dealtr
B tranfeeXXYY none dealtr 3ameHeHo Ha fee
B delinfoXX00.dbf yaaneHo none gts_dvp, none code_rps neperMeHoBaHo B codedealer, so6asneHo none check
10.02.2009 B f04_XXYY.dbf no6aBneHo none repo_id. MiameHunock onvucaHue nons type, user_sell, user_buy.
B f07.dbf nob6aBneHbl Nnons section, spot, base ,type_sbor
B f08_XX00.dbf go6asneHo none repo_id. ismeHunnocb onncaHune nons type, user_sell, user_buy.
B clientsXX00.dbf go6asneHo none spot
B fposXXYY. dbf go6asneHbl nons accum_go, fee_trans
B fposcIXXYYZZZ.dbf no6aBneHbl nons accum_go, fee_trans
B 008_XX00.dbf gob6aBneHbl nons var-marg_s, var_marg_b v npyMmeyaHms K HAM, U3MEHEHO MpUMeYaHne K Noasm
prem_buy, prem_sell
B monXXYY.dbf fo6aBnnocb npumeyaHne kK onMcaHuio nosei var_marg, prem
B moncIXXYY.dbf no6aBunock nprMevaHvie Kk onucaHuwio noneii nonei var_marg, prem
B 007.dbf go6aBneHo none fut_type
B oposXXYY.dbf go6aBneHbl HOBble NoasA var_marg_p, var_marg_d
B 004.dbf go6aBneHbl HOBble NonsA var_marg_b, var_marg_s
10.12.2008 [o6asneHo onucaHve otyetoB tranfeeXXYY.dbf, tranoXXYY.dbf, tranfXXYY.dbf
16.05.2008 B fordlogXXYY.dbf no6aBneHbl nons
date_exp, n_orderl, date_clr
B oordlogXXYY.dbf fo6aBneHsl nons
date_exp, n_orderl, date_clr
B f04_XXYY.dbf no6asneHo none
date_clr
B 004_XXYY.dbf no6asneHo none
date_clr
B f08_XXYY.dbf no6asneHo none
date_clr
B 008_XXYY.dbf gobasneHo none
date_clr
B deliveryXX00.dbf no6asneHsoi:
« onucaHue nonei pos_iskl, pos_neisp, neisp, step
¢ N.5 npumevaHuii
[o6aeneHo onncaHne otyeta delivery_step1XX00.dbf
31.10.2007 B f07.dbf go6aBneHo none type_exec.
03.09.2007 B daymon.dbf go6asneHo none exp_vm. MiameHnnocb onncaxune nons: fut_sbor, opt_sbor, amountwide.
01.08.2007 B f07.dbf no6aBneHbl nons pr_setll, pr_settl_r.
B 007.dbf gobaBneHbl nons pr_volat, pr_theorpr.
31.07.2007 B f04_XXYY.dbf namenuncs n.5 npumevaHuii.

B 004_XXYY.dbf namenuncs n.5 npumeyanuii.

B f07.dbf no6asneHo none limi_|1.
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B monXXYY.dbf no6asneHbl nons gowide, freewide, margincall.
B moncIXXYY.dbf go6asneHsl nons gowide, freewide, margincall.
[o6asneH daiitn daymonXXYY.dbf

09.03.2007 [o6asneH gaiin delinfoXX00.dbf.
[o6aeneH daiin clientsXX00.dbf.

30.10.2006 B f07.dbf no6asneHo none lot_volume, tick_pr_go.
B 007.dbf gobaBneHo none tick_pr_go.

15.06.2006 [o6asneH gaiin deliveryXX00.dbf.
B payXX00.dbf go6aBneHbl nons payer, inn, bik, purpose.

29.05.2006 B fordlogXXYY.dbf namenunncs cmbicn nons user_to. BMecto nonb3oBarens TOProBo CUCTeMbI, KOTOPOMY Gblna
afipecoBaHa 3asBKa, B 3T0 nose nuwetcs kog upmel B PTC, koTopoii 6blna afpecoBaHa 3asBka. [lobasneHbl nons
price_rur, ext_id. UameHeH Tun nons price ¢ numeric(20, 5) Ha numeric(16, 5).
B oordlogXXYY.dbf nameHuncs cmbicn nons user_to. Bmecto nonb3oBartesis TOProBoii CUCTEMbI, KOTOPOMY 6blna
afipecoBaHa 3asBKa, B 3T0 nose nuwetcsa kog vpmbl B PTC, koTopoii 6blna agpecoBaHa 3asBka. flob6asneHbl nons
price_rur, ext_id. UameHeH Tun nons price ¢ numeric(20, 5) Ha numeric(16, 5).
B f07.dbf go6aBneHbl nons is_percent, perc_rate, sett_rur.
B f04_XXYY.dbf nameHeHb! NyHKTbI NpuMedanuii 3, 4, 6. lobaeneHbl nons price_rur, ext_id_b, ext_id_s. N3meHeH
TMN nons price ¢ numeric(20, 5) Ha numeric(16, 5).
B f08_XXYY.dbf nob6asneHbl nons price_rur, ext_id_b, ext_id_s. N3meHeH T1n nons price ¢ numeric(20, 5) Ha
numeric(16, 5).
B fut_deal.dbf n opt_deal.dbf go6asneHo none type. B fut_deal.dbf n opt_deal.dbf Tenepb nuwyTca B Tom yncne u
HepbIHOYHbIE cAenku. lo6aBneH NyHKT npumeyanuii 4.
B 004_XXYY.dbf nameHeHbl NyHKTbI NprMeyanHnii 4. [lo6aeneHobl noss price_rur, ext_id_b, ext_id_s. NI3meHeH Tvn
nons price ¢ numeric(20, 5) Ha numeric(16, 5).
B 008_XXYY.dbf gobasneHb! nons price_rur, ext_id_b, ext_id_s. iameHeH Tun nons price ¢ numeric(20, 5) Ha
numeric(16, 5).

31.03.2006 B f07.dbf nsmeHeH tun nons vol_rubl ¢ numeric(16, 5) Ha numeric(17, 2), poses_rubl ¢ numeric(16, 5) Ha
numeric(17, 2).
B 007.dbf nsmexeH tun nons vol_rubl ¢ numeric(16, 5) Ha numeric(17, 2), poses_rubl ¢ numeric(16, 5) Ha
numeric(17, 2).

24.01.2006 B payXX00.dbf nsmenex tun nons comment ¢ char(10) Ha char(50).

15.09.2005 B 004_XXYY.dbf go6asneHs! nons pem_buy, prem_sell. i3meHeHbl MyHKTbI TpUMeYaHnii 6. [o6aBneHbl NyHKTbI
npumMeyaxuii 16 — 19.
B 008_XXYY.dbf no6asneHbl nonsa pem_buy, prem_sell.

29.08.2005 B f04_XXYY.dbf nameHeHbI MyHKTbI MpYMeYaHuii 3, 6.
B 004_XXYY.dbf nameHeH nyHKT npumevaHuii 3.

24.08.2005 B f04_XXYY.dbf no6asneHbl nons fee_ns_b, fee_ns_s. lo6aBneHb! NyHKTbI NpUMeyanuii 16, 17.
B 004_XXYY.dbf no6aBneHsl nons fee_ns_b, fee_ns_s. [job6aBneHbl NyHKTbI NpuMedanuii 14, 15.
B fposXXYY.dbf go6aBneHo none sbor_nosys. I3MeHeHbl NyHKTbI NpuMedaHuii 5, 6.
B fposcIXXYYZZZ.dbf go6aBneHo none shor_nosys.
B oposXXYY.dbf go6aBneHo none sbor_nosys. M3mMeHeHb! NyHKTbI NPUMeYaHnii 5, 6.
B oposcIXXYYZZZ.dbf no6aBneHo none sbor_nosys.
B f08_XXYY.dbf no6aBneHbl nons fee_ns_b, fee_ns_s.
B 008_XXYY.dbf go6asneHsbl nons fee_ns_b, fee_ns_s.

16.06.2005 B 007.dbf go6aBneHbl nons name, close_time, volat, theorprice.
[Lo6asneHbl chaiinel fut_deal.dbf n opt_deal.dbf.

14.06.2005 B fposXXYY.dbf go6aBneHo none sbor_exec.
B fposcIXXYY.dbf go6aBneHo none shor_exec.
B oposXXYY.dbf no6asneHo none shor_exec.
B oposcIXXYY.dbf no6aBneHo none sbhor_exec.

05.03.2005 B f04_XXYY.dbf no6aBneHbl nons du_buy, du_sell. lo6aBneH n.15 npumedyaHuii.

B 004_XXYY.dbf go6asneHnbl nonsa du_buy, du_sell. lo6aBneH n.13 npyuMmeyvaHuii.
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B fposXXYY.dbf go6asneHo none du.

B fposcIXXYYZzZZ.dbf no6asneHo none du.

B oposXXYY.dbf no6asneHo nosne du.

B oposcIXXYYZZZ.dbf go6aBneHo none du.

B monXXYY.dbf no6asneHo none du.

B monXXYYZZZ.dbf no6asneHo none du.

B f08_XX00.dbf no6aBneHbl nons du_buy, du_sell.

B 008_XX00.dbf gob6aeneHsl nons du_buy, du_sell.

B fordlogXXYY.dbf no6asnexo none du.

B oordlogXXYY.dbf go6asneHo none du.

B payXX00.dbf no6aBneHo none du.

16.08.2004

B oordlogXXYY.dbf go6aBneHo none comment.

26.02.2004

[o6asneH dpaiin payXX00.dbf.

10.02.2004

B f04_XXYY.dbf, 004_XXYY.dbf, f08_XX00.dbf, 008_XX00.dbf no6asneHsl nons comm_buy, comm_sell.

09.12.2003

B oposXXYY.dbf, oposcIXXYY.dbf go6aBunock none pos_endcir.

24.09.2003

B oposXXYY.dbf, oposcIXXYY.dbf go6aBnnocb none pos_exec.

28.04.2003

B oordlogXXYY.dbf go6asunock none user_to.

20.02.2003

B f07.dbf go6asunock none deposit.

B 007.dbf gobaBunvce nons depo_uncov, depo_cov.

30.12.2002

B f07.dbf go6aBunock none execution2.

B 007.dbf go6asunuck nons date2, execution2. [lo6aBunvucb NpuMevaHus.

B fordlogXXYY.dbf go6asunuce nons date2. lo6aBunncek npumMeyaHus.

B oordlogXXYY.dbf gno6asunuck nons date2.

18.12.2002

B f07.dbf go6aBmnock nons poses_rubl, limit, kof, risk_wr, coffout, base_fut, is_spread, name, date2. YganeHol nosns
sel_depo, buy_depo. Jlo6aBunncek npumedaHus.

B 007.dbf go6asunoce nons poses_rubl, fut_contr, strike put, evrop.

B fposXXYY.dbf usmeHnnocb onncaHue nons go_netto. IsMeHnMCb npyuMeYvaHums.

B fposcIXXYY.dbf namennnoce onucarve nons go_netto. I3meHnnncb npumeyaHuns.

B oposXXYY.dbf nsmeHnnocb onncaHue nosns go.

B oposcIXXYY.dbf usmenunocs onucanve nons go.

B monXXYY.dbf nasmennnuce npumeyaHus.

B f04_XXYY.dbf, f08_XX00.dbf ynaneHnsl nonsa sub_sell, sub_buy, comiss, nkd, name, summa. Vi3meHwncs Tun n Ha-
3HaueHune nons type. fjobasunvce nons fee_buy, fee_sell, date2. lo6aBunuck npymevaHus.

B 004_XXYY.dbf, 008_XX00.dbf yganeHsi nons sub_sell, sub_buy, comiss, nkd, type, name, summa. ViameHuncs
TMN 1 HasHaueHne nons type. JlobaBunuce nons fee_buy, fee_sell, date2. Jo6aBnamcb npyMeyaHus.
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Cneuuukaums KNMprHroBbIX/6MpXeBbIX 0TYETOB 01.12.2024
1. MakeTbl oTYEeTOB
®daiin naketa HaumeHoBa- Moanu- Otuer HanmeHoBaHue otueta | Bpems chop-
Hue naketa caHT MUpOBaHusA
nakerta
FOYYYYMMDD_1.zip MK - oTueThbl No nTO- HKLL dayf07.csv [HeBHoii oTueT o Toprax | Mocne MK
ram knupunra (1.zip) hblOYEPCHBIMUN KOHTpaK-
Tamu
daymonXXYY.csv OTueT no geHbram 6®/PP
no UToram NPOMexyTou-
HOrO K/IMpUHra
dayoQ7.csv [HeBHOIA OTYEeT 0 Toprax
OMUMOHHBLIMN KOHTPaKTa-
MU
dayriskparamsXX00.csv [lHeBHoOI1 oTYeT C Ko3h-
mumeHTom prohibit_coeff
no 6o
FOYYYYMMDD_2.zip BK - oTyeTbl no uto- HKL, clientsXXYY.csv Otyert no 3apernctpupo- |lMocne BK

ram KnnpuHra (2.zip)

BaHHbIM K/IN€HTamMm

f04cIXXYYZZZ.csv

KnveHTckuid o Toprax
(PbHOYEPCHBLIMY KOHTPakK-
Tamu

fo4_XXYY.csv

OT4eT 0 Toprax bto-
YepCHbIMU KOHTPaKTamu
no P®/6®

fO7.csv OT4eT 0 Toprax bto-
YepCHbIMU KOHTpaKTamm

fposcIXXYYZZZ.csv OTYeT No hbYEPCHBIM
Mo3nLMAM KIINEHTOB

fposXXYY.csv OTYeT N0 PbYEPCHBIM
nosuunam Pe/bod

monchbXXYY.csv [BuXeHne AeHexXHbIX
CpeAcTB C YYeToM Kypca
LB

moncIXXYYZZZ.csv OTYeT No AeHbram KveH-
TOB

monXXYY.csv OtyeT no geHbram 6o/PP

multileg_dict.csv

OT4eT 0 CBA3AHHbIX UH-
CTPyMeHTax

multilegf04cIXXYYZZZ.csv

OTYeT 0 CBA3aHHbIX caen-
Kax Nno KnMeHTam

multilegfo4_XXYY.csv

OTuYeT 0 CcBsA3aHHbIX caen-
Kax no Pd/bd

004cIXXYYZZZ.csv

KnueHTckuii o Toprax on-
LIMOHHBIMU KOHTpaKTamu

004_XXYY.csv

OTyeT 0 Toprax ornLynoH-
HbIMW KOHTpakTamu no
P®/bO

007.csv

OT4eT 0 Toprax OMnuWOoH-
HbIMU KOHTpaKTaMu

oposcIXXYYZZZ.csv

OTYeT No OMnLUMOHHBLIM NO-
3NUMAM KITMEHTOB

0posXXYY.csv OTYeT No ONUMOHHLIM No-
3mupusam Po/Bo

paychXXYY.csv Otuet no nnarexam P

paycIXXYYZZZ.csv OTYET NO K/IMEHTCKUM
nnarexam

payXXYY.csv OTyYeT no nnarexam

persinvestXXYY.csv

OTueT 06 MHBECTULMOH-
HbIX cueTax
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daiin naketa

HaumeHoBa-
HMe naketa

Moanu-
caHT
nakerta

Otuer

HanmeHoBaHue oTyeTa

Bpewms dop-
MUpOBaHUA

riskparamsXX00.csv

OTuYeT ¢ KoahPULMEHTOM
prohibit_coeff no b®

riskposXXYY.csv

WHbopmauysi o nosnuu-
OHHOM COCTOSIHWAW MO WH-
CTpyMeHTam

toegXXYY.csv

WHbopmauws o npuesas-
KE CYETOB HA CPOYHOM W
(pOHA0BOM pbIHKaxX

volat.csv

MapameTpbl kKpMBOI BO-
NaTUILHOCTU

TR_UPDYYYYMMDD.zip

BK - otyeTbl no TpaH-
3aKUmMAM

HKL|

tranerrfeeXXYY.csv

OT4eT No OWMBOYHBIM
TpaH3akuusam 2 PO/BP

tranerrXXYY.csv

OTYeT No OLWMBOYHbIM
TpaH3akumsm 3 PO/b®

tranfcfeeXXYY.csv

Ortyert tranfcfee_csv no
c6opy 3a cnyg,

tranfeeXXYY.csv

OTYeT No TpaH3akumam
Po/BP

usersfcXXYY.csv

Otuert users no cbopy 3a
hnyn

usersXXYY.csv

OTYeT No OLWMBOYHbIM
TpaH3akumsm PO/

Mocne BK

EXCHANGEYYYYMMDD.zip

BK - oTueTbl ¢ 6upxe-
BOW MHChopMaLyeii

MB

multilegordlog_XXYY.csv

OTyeT no nory peno 3a-
SABOK P®/B® - dhbtovepchbl

onlineregXXYY.csv

OTYeT No kMeHTam 3ape-
TMCTPMPOBaHHBIM OHNANH

MNocne BK

FUTOPTMMYYYYMMDD.zip

BK - otyethl ans
MapkeT-MmelikepoB

MBb

mmfut_XXYY.csv

OTYeT 0 BbIMNOSIHEHUN
o06s13atenscTe MM no
obrovepcam

mmLP_XXYY.csv

OTyeT ¢ nHopmawyei
no o6oporam MM no KOH-
KPETHOMY VHCTPYMEHTY

mm_onesidespredXXYY.csv

KnueHTckuii oTueT 0 Nn-
MUTax B HeTTO-OGOpOTe

mmopt_averageXXYY.csv

OTYeT 0 BbINO/IHEHUN
o06s13aTenscTB MM no on-
unoHam (cpegHuii apmd-
MeTnyecknii % ncnosnHe-
HWSA MO CTpaikam)

mmopt_strikesXXYY.csv

OTYeT 0 BbIMNOSTHEHUN
o6s13aTenscTB MM no on-
LuoHam (B pa3buske no
cTpalikam)

Mocne BK

FORDLOGYYYYMMDD.zip

BK - 3aaBku no goblo-
yepcam

MB

fordlogXXYY.csv

OTYeT N0 NPUHATLIM 3a-
sIBKaM Mo (obHYepCHbIM
KOHTpakTam

MNocne BK

OORDLOGYYYYMMDD.zip

BK - 3aaBKku no onyu-
oHaMm

MB

oordlogXXYY.csv

Otyet no NPUHATBLIM 3a-
sBKaM Mo OnNuUUOHHbLIM
KOHTpaKTam

MNocne BK

ERRLOGYYYYMMDD.zip

BK - HenpuHsaTbIe 3a-
ABKN

MB

errlogXXYY.csv

OT4eT 06 OTBEPrHYTbIX
3asBKax

Mocne BK
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2. Naketr FOYYYYMMDD_1.zip

MK - oTueTbl No ntoram knvputra (1.zip).

2.1. OTtuet dayf07.csv

PesynbTarbl TOProB (bloUepCHbIMU KOHTPaKTaMu Nocsie NPOMEeXyTOYHOTo KnvpuHra. ®aiin dhopmara csv.

CTpykTypa oTyeTa dayf07.csv:

HassaHwue nons Tvun nonsa OnucaHue nons

date char(10) [lata nposeaeHns Topros

contract char(25) YHUKasbHbIM KoL MHCTPYMEHTA (hboUEepPCHOTO KOHTpaKTa, MHCTPYMEHTa CBSA3KMN)

execution char(10) [ata oKkoHYaHusi 06palLeHns MHCTPYMEHTA (faTa UCMOTHEHUS)

volume numeric(10) KonmuecTBo MHCTPYMEHTOB B 3ak/TH0HeHHbIX Caenkax (B wTyKax)

vol_rubl numeric(17,2) O6beM 06a3aTeNbCTB NO 3ak/IUeHHbIM Caenkam (B pyonsax Po)

low numeric(16,5) MuHUManbHas LeHa caenkun (MyHKTbl)

high numeric(16,5) MakcumasnbHas ueHa caenku (MyHKTbl)

open numeric(16,5) LleHa oTKpbITUSA (MYHKTbI)

close numeric(16,5) LleHa 3aKkpbITa (MYHKTbI)

settl numeric(16,5) PacueTHas LeHa (MyHKTbI)

trades numeric(10) KonnuecTtBo 3anuceil, BHeCeHHbIX B PeecTp cAefiok Npu perncrpauum 3aknioveHHbIX
Cpenok/ CBA30K

interest numeric(10) KonnuectBo VIHCTPYMEHTOB B 3ak/ioueHHbIX Caenkax, 0b6a3arenscTea no KoTopbiM
He npekpaLleHbl, yunTbiBAEMbIX Ha pasfenax perncrpa yyeta nosuumii (B LUTyKax)

fee numeric(16,5) Cymma 6upxeBoro c6opa 1 KOMUCCMOHHOTO BO3HArpaXaeHust KMprHroBoro LeHTpa
3a OAMH (hbHOYEPCHBI KOHTPaKT (B py6nsax P®)

tick_price numeric(16,5) CTouMOCTb Lara LeHbl (py6.)

tick numeric(16,5) MuWHMManbHbINA Wwar ueHbl (MyHKTbI)

avrg numeric(16,5) CpepfHeB3BelLeHHas LeHa (MyHKTbI)

poses_rubl numeric(17,2) O6beM nosnuuii B pybnsx

limit numeric(16,5) He ucnonb3yetcs, scerga sHaueHne «0»

risk_wr numeric(16,5) BenununHa go6aBovHOro pycka, KoTopblii HEeCyT NO3uLMK B MPOAaXy OMLMOHOB Ha
3TOT (oblovepc No KIMEHTCKOMY cUETY (py6.)

coffout numeric(7,5) KpaeBoli koathhmumeHT onuMoHOB Ha 3TOT dobloyepc

base_fut char(25) Kog, 6a30BOro MHCTPYMeHTa

is_spread numeric(1) Mpur3Hak BxoxaeHnss IHCTpymeHTa B rpynny IHCTpyMeHTOB, onpeaeneHHyto Metoau-
KOV onpefeneHnsa puck-napameTpoB CPOYHOTO PbIHKA:
1 — dobloYEPCHbIV KOHTPAKT BXOAUT B rpynny,
0 — dblOYEPCHBIN KOHTPAKT He BXOAWT B rpynny.

name char(25) Kparkuit kog, MHCTpyMeHTa (hbloYEPCHOro KOHTPakKTa

date2 Date [lata nposeaeHvs Topros

execution2 date [aTta okoHYaHuA obpalleHUs MHCTPYMEHTA (faTa UCMONHEHNS)

deposit numeric(16,5) Ba3oBoe rapaHTuiiHoe obecneyeHve nog ogHy no3uuuio (py6.)

is_percent numeric(1) Mpu3Hak hbHYEPCHOT0 KOHTPaKTa:
0 — yka3blBaeTCcs He B NpoLeHTax,
1 — yka3bIBaeTcs B NpOLEeHTAX,
2 — Npu3HaK KOHTPaKTa Ha 3/1eKTPO3HEPT IO,
3 — Npu3HaK KOHTpakTa Ha eBpoobnvraumu,
4 — npu3Hak KoHTpakTa Ha ctaBky RUONIA

settl_rur numeric(16, 5) PacueTHas ueHa B py6.

lot_volume numeric(10) Kon-Bo eauHuML, 6a30BOro akTvBa B KOHTpakTe (/10T)
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HassaHwue nons Tvn nonsa OnucaHue nons

tick_pr_go numeric(16,5) CToMMOCTb Lara LeHbl B py6. ans pacyeta 'O (py6.)

limit_I1 numeric(16,5) Jinmnt L1. Wnpoknit numnT (NyHKTbI). Mone He ncnonb3yetcs

pr_setll numeric(16, 5) PacueTHas LieHa B IHEBHOM K/IMPUHTEe (MYHKTbI)

pr_settl_r numeric(16, 5) PacueTHas LeHa B AHEBHOM K/IMPUHTE B py6.

type_exec numeric(1) TWN MCNOTHEHUSI MHCTPYMeHTa: O — pacyeTHbIiA; 1 - NOCTaBOYHbII

section char(50) CeKumsi, K KOTOPOI OTHOCUTCS MUHCTPYMEHT

spot char(50) [Mpu3HaK MHCTPYMEHTOB «CMOT» - HE UCNOJIb3YyeTCs

base char(50) BasoBbIli KOHTPAKT 47151 MUHCTPYMEHTOB «CMOT» - HE UCMOMb3yeTCs

type_sbor char(50) Tun pacyeta 6upxxeBoro cbopa, ykasaHHoro B nonsx «fee» n «nc_fee»: RUR — B py-
615X 3a 0AnH KOHTpakT; PERCENT — B % OT CyMMbI CAEMKM

ns_volume numeric(10) O60pOoT Mo apecHbIM cAenkam B KOHTpakKTax

ns_trades numeric(10) KonnyecTBo afpecHbIX CAenok

ns_fee numeric(16,5) CTtaBka cbopa no agpecHbIM caesikam

ns_volrubl numeric(24,2) O60pOoT MO agpecHbIM caenkam B pyonsx

|_tradeday date [ata nocnegHero ToproBoro AHs N0 UHCTPYMEHTY

multileg numeric(1) MmeeT npusHak: 0 — 06bluHasA caenka, 1- cBazaHHas caenka

deposit_buy numeric(16,5) CTtaBka obecrneyeHnsi N0 UHCTPYMEHTY, paccuMTaHHasi C y4eTOM HanpaBAeHNUsi No3n-
Lun B MOKynKy (B pyonsx Po)

deposit_sell numeric(16,5) CraBka obecrneyeHns No UHCTPYMEHTY, paccyMTaHHas C y4eTOM Hanpas/eHus nosu-
uumn B npogaxy (B py6nsx P®)

MpumeyaHue:

1. Mone date2 no cMmbICNy aHaNornMyHo nonto date.

2. 3HaueHus, paccuuTaHHble B nosisix low, high, open, close, He yUnTbIBAOT LEHbI CAEMOK C KasleHAapHbIMU CpeAamMu U CAEMOoK, 3ak/to-
UEHHbIX Ha OCHOBaHWW MHANKATUBHBIX 3as1BOK.

3. 3HaueHue, paccuuTaHHOe B nose avrg, He y4YnTbiBaeT LeHbl CAENO0K, 3akK/TIYEHHbIX Ha OCHOBaHUN NHAOAWKATUBHbIX 3aABOK.

4. B nonsx volume, vol_rubl He yunTbiBaeTca 060pOT NO cAenkKaM, 3ak/1i0YeHHbIM Ha OCHOBaHWUN MHAVNKATVBHbIX 3a5BOK.

2.2. Otyet daymonXXYY.csvidaymonXX00.csv

MHhopMaLms 0 AeHEXHOM COCTOSIHUM YUacTHUKA KnpuHra/ BpoKepckoil opMbl N MX KIIMEHTOB MO UTOraM MPOMEXYTOUHOTO KMPUHTa.

®daliin popmarta csv.

CT1pykTypa otyeta daymonXXYY.csv/daymonXX00.csv:

HasBaHwue nons Tun nonsa OnucaHue nons

date char(10) [lata oTyeTHOro AHS (fata NpoBeAeHUss MPOMEXYTOUYHOW KTIMPUHIOBOI Ceccum)

kod char(12) Kop, Bpokepckoli dovpmbl / pasgena geHexHoro peructpa / PacueTHblin kog,

account char(2) Mpu3Hak O6ecneyeHus:
'BF' — cymmapHble cpefcTBa, yunTbiBaeMble Ha Bpokepckoii compme,
'CL' — cpepcTBa, yunTbiBaeMble Ha pasfese AeHeXHOro perncTpa,
'RK' — cymMmapHble cpefcTBa, yuuTbiBaemble Ha PacyeTHOM Koge.

type char(2) Tun Ob6ecneyeHus:
‘MN’ — neHexHble cpeacTsa B pyonsix PO u/wnn B uHoctpaHHoi Bantote/ B Mpochune ak-
TUBa MO MHOCTPAHHOI BaUsTlOTe, LIEHHOI Bymare, AparoLeHHOMY MeTasy,
‘PL’ — He ucnonb3syetcs.

amount_beg numeric(16, 2) CyMMa AeHeXHbIX CPeAcTB B py6sisix PO u/vnm oueHouHas CTOMMOCTb MHOCTPAHHO Ba-
ntoTol/ Mpodhnna akTBa No MHOCTPAHHOI BastoTe, LIeHHOW Bymare, AparoLeHHOMY Me-
TaulNly Ha HaYano OTYETHOrO AHSA (B pyonsax PP)

var_marg numeric(16, 2) BapuaupoHHas Mapxa no ntoram AHEBHOTO KnpuHra (py6.)

prem numeric(16, 2) OnumMoHHas Npemus No UToram AHEBHOTO KnnpuHra (py6.)
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HasBaHue nons

Tun nons

OnucaHuve nons

pay

numeric(16, 2)

M3mMeHeHne CyMMbl fieHEXHbIX CPeACTB B py6nisix P® u/vnu oLueHouHOo CTOMMOCTM NHO-
CTpaHHoli BantoTbl/ Mpodinna akTUBa No MHOCTPAHHOI BastoTe, LieHHOl Bymare, gparo-
LileHHOMY MeTaul/ly Mo UToram AHEBHON KNMPUHIOBOI ceccuu (B pybnax Pd)

fut_sbor

numeric(16, 2)

CyMMma GMpxeBoro c6opa 1 KOMACCMOHHOTO BO3HArpaxaeHust KNMpuHroBoro LeHTpa 3a
3ak/oueHne 6e3afpecHbix CAENOK ¢ hblouepcamm No UToram AHEBHOTO KAvpuHra (py6.)

opt_sbor

numeric(16, 2)

CyMMa 6l/lp)KeBOFO c60pa 1N KOMWCCUOHHOIO BO3HarpaxaeHus KiMpuHroBoro LeHTpa 3a
3ak/iloyeHue 6638APECHI:IX CAEeNnoK C onyMmoHamu no ntoram AHEBHOIO KMpUHTa (py6)

res_vm

numeric(16, 2)

Pe3epB oTpuuaTesibHON BapmauMoHHON MapXu B AHEBHOM KimpuHre (py6.). PaccuntbiBa-
€TCs1 Moc/e 3KCNMpaLmMm onuMoHoB. icnonb3yeTcs s pacyeTta A0CTaTOuHOCTU CPeAcTB
Mo LUMPOKOMY SIUMUTY.

exp_vm

numeric(16, 2)

BapuauuoHHas mapxa st CAEMNOK B pesy ibTate aKCnMpawum onumMoHoB. Vicnonbayetcst
[Nt pacyeTta 3a/l0/HKEHHOCTM NO LUIMPOKOMY IMMUTY. He ncnonb3yetcs

nov

numeric(16,2)

OueHouYHast CTOUMOCTb 06BEMA NO3NLUIA OMLMOHHBIX KOHTPAKTOB, 6a3UCHbIM aKTUBOM KO-
TOPbIX SIBNSOTCS LieHHble 6ymary, No UToram AHEeBHOM KNMPUHIOBOI ceccum (B py6isix
Po)

gol2

numeric(16, 2)

CymmapHoe MO no dhblovepcam 1 onuymoHam no utoram gHeBHOro knvpuHra (py6.)

gowide

numeric(16, 2)

CymmapHoe 'O no dhbtoyepcam 1 onuMoHaM paccunMTaHHoe Mo WNPOKOMY IMMUTY B
OHeBHOM knvpuHre (py6.). He ucnonb3yercs

amountl2

numeric(16, 2)

CyMMa AeHeXHbIX CPeAcTB B py6/isix PO u/vnim oueHouHas CTOMMOCTb MHOCTPAHHO Ba-
ntoTol/ Mpodhnnsa akTBa No MHOCTPAHHOI BastoTe, LIeHHOW Bymare, AparoLeHHOMY Me-
TauIny No UToram AHEBHOW KNMPUHIOBOW ceccum (B pyonsix P®)

amountwide

numeric(16, 2)

Ha KoHeL, AHEBHOIO KIMpUHra, 6e3 yyeTa nepeuncneHHol BapmauyoHHoN mapxm (py6.),
HO C Y4eTOM BapuaLyOHHOW MapXu 3a aKCMpaLmio ONUMoHOB. PaccunTbiBaeTcs Kak
amount_beg + exp_vm + prem + pay - fut_sbor - opt_sbor. He ncnonb3syetcs

freel2

numeric(16, 2)

CymMma CBOGOAHbIX [EHEXHbIX CPEACTB B py6nsx PP n/mnm oueHouHas CTOMMOCTb MHO-
CTpaHHoW BauToThl/ Mpodhnnsa akTuBa N0 MHOCTPaHHO BasoTe, LeHHOW bymare, gparo-
LileHHOMY MeTaul/ly Mo uToram AHEBHOM KNIMPUHIOBOI ceccum (B pybnax P®). PaccuuTtbisa-
ercsa Kak «amountl2» - «gol2».

freewide

numeric(16, 2)

CBO60OAHO CpeAcTB N0 UToraM AHEBHOTO KNnpuHra (py6.). PaccuntaHo ncxogsa kak
amountwide — gowide - res_vm. Mone ncnonb3yeTtcs. He ncnonb3yercs

margincall

char(1)

Mpun3Hak margin call. MoxeT NnpyHUMaTb 0HO M3 TPEX BO3MOXHbIX 3HaueHuid: ‘A, ‘B’, * .
3HadeHve ‘' 03HavaeT, YTo npusHak margin call He yctaHoBeH. He ncnonbayetcs.

du

numeric(1)

Mpu3HaK Toro, YTo pasaen AeHEXHOro perucTpa npefHasHadeH A1s ydeTa CpeacTB, Haxo-
[SMXCS B JOBEPUTENIbHOM YNPaBEHUN, UMW HET:

1 — pasgen npegHasHaueH 415 yueta CpefCTs, HAXOASALMXCS B 4OBEPUTENIbHOM yrpa-
BfIEHUN,

0- pasgen npeaHasHavyeH ans ydyeta cpeicts, He Haxoadawmnxea B 40BEPUTE/IbHOM ynpa-
B1IeHUN

rub_beg

numeric(16,2)

CymMMa AeHEeXHbIX CPeACTB B py6/isax PO Ha Hayasnio TOproBoro AHs

rub_pay

numeric(16,2)

M3mMeHeHe CyMMbl AeHEXHbIX CPEACTB B py6sx PO no utoram AHEBHOTO KMpUHra

rubl2

numeric(16,2)

CyMMa AieHeXHbIX CPEACTB B py6/isix PO no utoram AHEBHOTO KMPUHTa

com_pl_beg

numeric(16,2)

OueHoYHast CTOMMOCTb MHOCTPaHHOM BaulioThbl M/unu Mpodusist akTUBa Mo MHOCTPAHHOI
BaslloTe, LEHHOIi Gymare, AparoLeHHOMY METaUITY T Ha Hauas10 TOProBoro AHs (B py6sx
P®)

com_pl_pay

numeric(16,2)

OLeHoYHast CTOMMOCTb MHOCTPaHHO BantoTbl/ Mpodhnnsa akTvea No MHOCTPAHHON Baslio-
Te, LLeHHOoI bymare, AparoLueHHOMY MeTaslly Ha Hayasi0 OTYETHOTO AHs (B py6nsax P®)

com_pl_prem

numeric(16,2)

M3MeHeHMe OLeHOUHOM CTOMMOCTN 06bEMA NO3ULMIA ONLMOHHBLIX KOHTPaKTOB, 6a3VCHLIM
aKTVBOM KOTOPbIX ABNSAOTCS LieHHble Bymaru, no utoram AHEBHOW KNMPUHIOBOI ceccum (B
py6nsx P®)

com_plI2

numeric(16,2)

OueHOoYHasa CTOMMOCTb MHOCTPaHHOM BautoTbl/ Mpochnns akTnea No MHOCTPaHHOI Basto-
Te, LieHHO Bymare, AparoLeHHOMY MeTasly Mo uToraMm AHEBHON KAIMPUHIOBO ceccun (B
py6nax Pd)

ext_rez

numeric(20,2)

Cymma (py6.), 6rokupyemasi B BeHEPHWIA KNVPUHT Y YYACTHUKOB, MMEIOLLMX NO3ULMK NO
koHTpakTam Ha RUONIA. Pe3epBupyetcs nog nameHeHus ctasku RUONIA (ucnonb3yetcs
npu pacyeTe BapuaLyoHHOW MapXu No no3uumsam), nyonukyemoii LIB.

MpumeyaHue:

1. KnoueBble nons date, kod, account, type.

23



Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

2. Mons kod='PacueTHbIli ko' n account="RK’ oTpaxatoTtcsi B otyeTe daymonXX00 ypoBHsi Y4YacTHUKA KIMPUHTa.
3. Ansa type ='PL’ nons rub_beg, rub_pay, rubl2, com_pl_beg, com_pl_pay, com_pll2 He 3anonHswoTcs.

4. B cpaiine daymonXX00.csv, hopmmpyemMoro A5 YyacTHUKA KIMPUHTA, B C/lyvyae ecnv KMPUHIOBbIe YC/TYr MO BeAEHUIO KIVPUHIO-
BbIX PErncTpoB KAMPUHIOBLINA LEHTP OKa3blBAET YUaCTHUKY TOProB, He COBNaAaroLLemMy B OfHOM /IULE C YYAaCTHUKOM KIMPWHTa, B None
account no npusHaky 'CL' He npefocTasnseTca nHopmaLma no Kody pasfena feHeXHOro perncrpa, oTKpbITOro B pamkax Bpokepckoii
hmpMbI 4118 YHacTHMKa TOPros.

5. B chaiine daymonXX00.csv B none gol2 no npusHaky ‘RK' 61okmMpyeTcs cyMMa Hasiora Ha npubbl/ib OpraHn3aumii ¢ J0X040B MHOCTPaHHbIX
opraHusauuii oT UCTOYHMKOB B Poccuiickoii ®efepauun no Caenkam, ABAAOWMMCS NMPOU3BOAHBIMU (PUHAHCOBLIMU UHCTPYMEHTaMMU,

nognexatuyto yaepxaHuto ¢ YyacTHUKa KnupuHra — HepesngeHTa B COOTBETCTBUN C 3aKOHOAATENIbCTBOM Pd.

2.3. Otuet dayo07.csv

PesynbTarbl ONLUMOHHBLIX TOPTOB MOC/E MPOMEXYTOUHOTO KMpuHra. daiin dopmara csv.

CTpykTypa otyeta dayo07.csv:

HasBaHue nons Tun nons OonucaHue nons

date char(10) [lata npoBeaeHns Topros

contract char(25) YHUKasbHbIM KO MHCTPYMEHTA (OMLUMOHHOTO KOHTPaKTa)

execution char(10) [lata oKkoHYaHua obpalleHna NHCTPYMEHTa (AaTa OKOHYaHMs akcnupauum)

volume numeric(10) O60pOT B KOHTpaKTax

vol_rubl numeric(17,2) O60poT B py6nsx

low numeric(16,5) MuHuManbHas LeHa caenku (MyHKTbl)

high numeric(16,5) MakcumanbHas LeHa caenkun (MyHKTbl)

open numeric(16,5) LleHa oTKpbITUA (MYHKTbI)

close numeric(16,5) LleHa 3aKpbITus (MyHKTbI)

avrg numeric(16,5) CpefHeB3BelleHHas LeHa (MyHKTbI)

trades numeric(10) KonuuyecTtso caenok

interest numeric(10) KonunuecTtBo no3unuuii

fee numeric(16,5) Cymma BupxxeBoro c6opa 1 KOMUCCUOHHOTO BO3HarpaxaeHusi KnmpruHrosoro
LeHTpa (py6.)

tick_price numeric(16,5) CTtommocTb wara LeHbl (py6.)

tick numeric(16,5) MUWHUMa/IbHBIN LWar LeHbl (MyHKTbI)

poses_rubl numeric(17,2) O6bLeM No3MLKMiA B py6nsix

depo_uncov numeric(16,5) BepxHAS/HWKHAA rpaHnLa LEHOBOrO Kopuaopa no OMnuMOHHOMY KOHTPakTy (no
HenokpbITol no3uumn) (py6.)

depo_cov numeric(16,5) BepxHAS/HWKHAS rpaHnLa LIEHOBOrO Kopuaopa no ONLMOHHOMY KOHTPakTy v
(hbHOYEPCHOMY KOHTPaKTY, ABNsOLWEMYCSt 6a31CHbIM aKTUBOM OMLMOHHOTO KOH-
TpakTa (Mo cuHTETUYecKomn nosuumn) (py6.)

fut_contr char(25) Kop (0603HauveHne) 6a3nCHOro akTMBa ONUMOHHOIO KOHTPakTa

strike numeric(16,5) Crtpaiik onumoHa (MyHKTbI)

put char(1) Tun onumona PUT(‘P’) unn CALL(‘'C’)

evrop char(1) Tun onuvoHa esponeiicknin(‘E’) nnn ameprkaHckmin(‘A’)

date2 date [arta npoBefieHns TOpros

execution2 date [JaTta okoHYaHUs 06paLLeHNs MHCTPYMEHTA (AaTa OKOHYaHWs aKcnvpaumm)

name char(25) KpaTtkuii kog, onuyMOHHOTO KOHTpakTa

close_time char(8) Bpems nocnepgHeii caenku.

volat numeric(16, 5) BonatunibHOCTb.

theorprice numeric(16, 5) TeopeTnyeckas ueHa (NyHKTb).

tick_pr_go numeric(16, 5) CrommocTb wwara ueHbl B pyb. ans pacyeta MO (py6.)

pr_volat numeric(16, 5) BonatnibHOCTb B HEBHOM KMPUHTE

pr_theorpr numeric(16, 5) TeopeTuyeckas LeHa B JHEBHOM KAvpuHra (MyHKTbI)

fut_type char(1) Mpu3HaK MapXmMpyemocTy ONuuoHa: «0» — HEMapXpyeMbIiA ONUMOH; «1» —
MapXvpyeMblii OMLMOH;

basegobuy numeric(16,2) BasoBoe O nog, NOKynky MapXvpyembix ONLUMOHOB
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HasBaHue nons Tvn nons OnucaHuve nons

settlement_currency char(3) Kopg, BastoThl, B KOTOPOIA OCYLLECTB/IAOTCA AEHEXHbIE pacyeTbl

tick_price_currency numeric(16,5) CTOMMOCTb LUara LeHbl OMLMOHHOTO KOHTPakKTa, yCTaHOBNeHHasl B TOProBoii cu-

cTeMe (B Ba/lloTe, B KOTOPOiA OCYLLECTBASIOTCS AEHEXHbIE PACUETbI)

MpumeyaHue:

1. Mone date2 no cMmbICNy aHaNorMyHO nonto date.

2. Mone execution2 no CMbIC/Ty aHa/TIOTM4HO NOJIH0 execution. OHO OT/IMYAETCSA OT MO/A execution2 TosIbKO (*)OpMaTOM.

2.4. Otyet dayriskparamsXX00.csv

MHchopmaLysi 06 yCTaHOBMEHUU NapamMeTpoB OrPaHUYEHUsT Ha OTKPbITVE NO3NLMIA/OrpaHNYEHUST HA 0GBSIB/IEHNS 3asIBOK MO Bpokepckum

dhvpmanm, rge XX00 — kog, YuacTHuka knupuHra. daiin popmara csv.

CT1pykTypa otuyeta dayriskparamsXX00.csv:

HasBaHue nons Tun nonsa OnucaHve nons

date char(10) [ata oTyeTHOro AHS (faTa NpoBefeHus BeuepHeii/npome-
XXYTOYHOW K/IMPWHIOBO ceccum)

kod char(7) Kop, Bpokepckoii chvpmbl

prohibit_coeff

numeric(16,2)

Ko3athchmumeHT, ycTaHOBMEHHDI KNMPUHIOBLIM LIEHTPOM Ha

0CHOBaHW MOpYYEHUs Ha YCTaHOB/IEHWE OrPaHUYeHNs Ha
OTKpbITVE NO3ULNIA /

OrpaHvM4eHuns Ha 06bsIBNIEHNE 3as1BOK, NOYYEHHOTo OT
YyacTHUKa KNMpUHra, Ana pasgena peructpa yyera nosm-
WA, OTKPbITOTO B paMkax bpokepckoii onpmbl

state

int

Craryc orpaHnyeHnst Ha OTKpbITUe I'IO3I/ILI'VII7I B OTHOLLEHUN

KaXKI0T0 pasfena peructpa yyueta nosvuuii unm orpaHude-
HWe Ha 06bsIBNEHME 3asBOK B

OTHOLLEHWM KabkOoro pasgena perncrpa yyera nosvumii:
0 — BbIK/THOYEH,

1 — BKJIHOYEH

type

int

Tun OFpaHI/I‘-IeHI/IVI Ha OTKpbITHE I'I03VILI,VII7I B OTHOLUEHUN

KaDK[I0ro pasgena perucrpa yueta nosvuuii unm orpaHude-
HUe Ha 06bsIBNEHNE 3as1BOK B

OTHOLLEHWW K&XJO0ro pasaena peructpa yyeta nosuumii:
0 — Ha OTKpPbITUE NO3NLYUIA,

1 — Ha 06bsIBNIEHME 3as9BOK

del_ord

int

CraTtyc yaaneHns AKTVBHbIX 3a51BOK B OTHOLLIEHUM
Kaxxloro pasgena perucrpa yyera nosuuuii:
0 — He yaanaThb,

1 - ypanartb

prohibit_coeff_bf

numeric(16,2)

Ko3athhmLmEHT, ycTaHOBNEHHbIA KNMPUHIOBLIM LIEHTPOM Ha

OCHOBaHWK MopyyeHnst Ha YCTaHOB/IEHNE OTPaHNYeHUst Ha
OTKpbITWE no3uuuii /

orpaHnyeHna Ha 06bSBMEHNE 3a5BOK, NoJly4eHHOro ot
YyacTHVKa KnupuHra, ans

Bpokepckoii hupMbl.

state_bf

int

CTaTyC OorpaHn4YeHnsa Ha OTKpbITne I'I03VILWII7I B OTHOLLEHUN

BCEX pas/AesioB perucTpa yueta nosuLunii, UMetoLLnx Kog,
Bpokepckoii (hupMbl, 1au

25



Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

HasBaHue nons

Tvn nons

OnucaHuve nons

orpaHuyeHvie Ha 06bsIBNIEHNE 3asBOK B OTHOLLEHWUU BCEX
pasfenos peructpa yyeta

no3unumiA, MetroLLMX kog, Bpokepckoii onpmbl:
0 — BbIK/HOYEH,

1 — BKJ/IHOYEH

type_bf

int

Tvn orpaHWyeHnii Ha OTKPLITUE MO3ULMIA B OTHOLLEHWN
BCEX pas/AesioB perucTpa yueta nosuLuii, UMetoLLnx Koa,
BpokepcKoii (hupMbl, UK OrpaHuyeHre Ha 06bsBNeHNE 3a-
SIBOK B OTHOLLEHWUU

BCEX pas3fenos perncrpa yyera nosuumnii, UMerLmx Kog,
Bpokepckoit dnpmbi:

0 — Ha OTKpPbITUE NO3NLYIA,

1 — Ha 06bsABNEHME 3a8BOK

del_ord_bf

int

CTaTyC yaaneHua AKTUBHbIX 3aABOK B OTHOLLEHUM

BCEX pasAesioB perucTpa yueta nosuLunii, UMetoLLmx Kog,
BpokepcKoii (hupMbl:

0 — He yaansTb,

1 -ypanartb

MpumeyaHue:

1. ®aiin dayriskparamsXX00.csv NpefocTaBsieTcs No UToram NPOMeXyTOUYHOI KIMPUHIOBO ceccum.

2. ®opmMupoBaHue (aiiNioB KOHCOMMAMPOBAHO MO BCEMY YUACTHUKY KIMPUHTa, BKtoUYas Bce Bpokepckue rpmbl.
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3. Naket FOYYYYMMDD_2.zip

BK - otueTtbl no utoram knvpuHra (2.zip).

3.1. O1yer clientsXXYY.csviclientsXX00.csv

MHhopmaums o pasgenax KAMpUHTOBbIX PerncTpos, rge XX — MaeHtudmkarop YyactHuka knnpuHra, XXYY — Kog Bpokepckoit compmbl,
OTKPbITON o151 YuacTHuka Topros. dain doopmarta csv.

CT1pykTypa otueta clientsXXYY.csv/clientsXX00.csv:

HassaHue nons Tun nons OnucaHue nons

date char(10) [lata npoBefeHns KampuHra

kod char(7) Ko pasgena KAMpUHIOBbIX PErMCTPOB

account char(2) Mpu3Hak pa3gena:
Bcerga 'CL'

name char(200) HavmeHoBaHuWe pa3gena KIMpPUHroBbIX PErncTpos

id_code char(50) WHH (kog, 3ameHstowmii IHH)

date_open date [lata OTKPbITWSI KNIMPUHIOBOrO pasgena

reports numeric(1) Mpr3Hak hopMmpoBaHns OTHETOB («1» - OTUYETbI (hOPMUPYIOTCH, «0» — OTYETHI HE
dhopmupytoTCcs)

date_begin date [Jata Hayana (hopMMpPOBaHKs OTYETOB MO pasfesy B C/lyyae npefocTasneHus 3assne-

HVA Ha (hOpPMMPOBaHME OTHETOB MO pasfeny KIMPUHIOBbIX PEFUCTPOB, 3a UCK/THOYEHN-
eM OCHOBHOrO pasgena bpokepckoli hupMbl ¢ kogom Buga XXYY000

date_end date [laTta oKoHuaHus hopMupoBaHUs OTHETOB N0 pasfesny B Cnydvae npegocrasneHus 3a-
ABMIEHNA Ha (DOPMUPOBaHVEe OTHETOB MO pasfesly KIMPUHIOBbLIX PErUCTPOB, 3a UCK/IIo-
YyeHneM OCHOBHOTO pasgena bpokepckoii chmpmbl ¢ kogom Buga XXYYO000

send_kod char(7) Kopg, pasgena feHexHoro pernctpa obecneyeHns 45 yunTbiBaHUS KOMUCCUOHHOTO
BO3HArpaxgeHvs 3a hopM1poBaH1e 0THETOB MO UTOram K/IMpUHIa B criyvae nepe-
afipecauunv Ha Apyroii pasgen AeHexHoro perncrpa obecneyeHns

code_adr char(7) Kopg, ansa 3aknioyeHns agpecHbIX CAENOK

du numeric(1) Mpr3HaK TOro, UTO pasaen AeHEeXHOro perucTpa npegHasHadueH A/is yueta CpesacTs,
HaxoAsALWMXCA B LOBEPUTENIbHOM YNPABNEHUN, UMW HET:

1 — pasgen npegHasHaueH A5 yueta CpeacTs, HaXoAsAWMXCs B 4OBEPUTENbHOM yripa-

B/IEHUN.
segr numeric(1) Mpu3Hak «1» 060cobneHHo Bpokepckoli pMbl
isrepo numeric(1) Mpu3Hak Ha ypoBHe Bpokepckoli hupMbl NepeHoca 06513aTeNbCTB CAe/IKaMmn peno B

c/lyyae HenocTtasku No MHcTpyMeHTam Standard («0» - oTCyTCTBME Npu3HaKa, «1» -
eCTb Npu3Hak (ycTaHaB/MBaeTCs N0 YMON4YaHuio Ha Bce koabl XXYY000 B He3aBuCU-
MOCTM oT gonycka P® k Standard). He ucnonb3yetcs.

rk char(12) PacueTHbIli koZ, cooTBETCTBYHOWMI Bpokepckoit dopme ¢ kogamm XX00000 u
XXYYO000
rk_type char(1) Tun PacyeTHoro koga:

'S' - COGCTBEHHbII
‘L' - KNnnueHTcKuii
'D'- Ay

cross_trade varchar(1) Mpu3HaK BO3MOXHOCTK:

"Y' — KPOCC-CAE/KN pa3peLLEHbI, MPEeAYCMOTPEHO CHSITUE TOMBKO aKTUBHbIX KPOCC-3a-
AIBOK,

'N' — Kpocc-cAenky 3anpeLLeHbl, NPesyCMOTPEHO CHATHE TOMbKO aKTUBHbBIX KPOCC-3a-
AABOK,

'P' — Kpocc-CAeNKN 3anpeLLeHbl, NpegycCMOTPEHO CHATUE NACCUBHbIX KPOCC-3asBOK,

'X' — KPOCC-CAE/KN pa3peLLEHbI, MPeAyCMOTPEHO CHSATWE MACCHBHBIX KPOCC-3asiBOK.

account_forts char(30) He ncnonbayetcs

margin_type_rk numeric(1) WHdopmaLmsi o aelicTByOLLMX NpaBuiax pacyeta MapaHTMitHOro obecneyeHuns no Ka-
xaomy PacueTHomy koay:
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HassaHwue nons Tvn nonsa OnucaxHve nons
4 — HeTTunHr
sb numeric(1) Mpu3Hak cneunansHoi Bpokepckoii hupMbl:

1 — ABnsieTcs Bpokepckas hupMa cneLyabHoiA,

0 — He ABnseTca bpokepckasa dmpma cneunasnbHOR

rk_uf numeric(1) Mpu3Hak PacyeTHOro kofa «EAuHbINA nyn»:
1 — PacueTHblii Kog siBnsieTca PacueTHbIM kogom EguHoro nyna,

0 — PacueTHblii kog He ABnsieTcss PacyeTHbIM kogoM EayHoro nyna

margin_type_bf numeric(1) MHdhopmaumsa 0 geicTByOLWMX NpaBuiax arpernpoBaHns cCHeToOB No bpokepckoii dmp-
me:

3 — MNonyHeTTuHr

4 — HeTTuHr

cal_spread_type numeric(1) MpaBwno yyeta kasieHaapHbIX cnpefoB A1s bpokepckoii chmpmbl:
3 — MonyHeTTuHr

4 — HeTTuHr

clients_owner numeric(1) Mpu3Hak Bpokepckoli hnpMbl, OTKPbLITOW KnupnHrosomy 6pokepy:

1 — KNMpWHIOBbI LEHTP OKa3blBaET K/IMPUHIOBbIE YC/Tyr MO OTKPLITUIO 1 BEAEHUIO
K/IMPUHTOBBIX PETUCTPOB, OTKPBITLIX B pamMKax AaHHON Bpokepckoii (hupMbl, Y4acTHUKY
KNMpUHTa,

2 — K/IMPUHTOBBIA LIEHTP OKa3bIBAET KNIMPUHIOBLIE YCYTU MO OTKPLITUIO U BEEHMIO
K/IMPUHTOBbIX PETUCTPOB, OTKPbITLIX B pamMKax AaHHON BpokepcKoii (hupMbl, YUacTHUKY

TOpros
Ip_code char(20) Kop, npoBaiigepa nuksugHoctn nnardpopmel Request for stream (RFS)
ics_margin_type numeric(1) MpaBunno yyeTa MEXKOHTPaKTHbIX CNpefoB A4s1s Bpokepckoi hupmbi:

3 — MNonyHeTTuHr

4 — HeTTuHr

n_level char(4000) CsepeHus no VIHH (kog, 3amenstowmin IHH) ¢ pasgenutenem ' pns oTobpaxeHus
BCEX YPOBHEN 3aperncTpmMpoBaHHbIX /UL, NO3BONALLME UX UAEHTUDNLMPOBATD

category varchar(20) 3HaueHwe, BKovaLlee 20 CMMBO/OB, He 06513aTeNlbHOE A/1A 3arnoIHEHNS NPY peru-
cTpauumn B JIKY «EfnHas pernctpauns KNmeHTos»

clients_type varchar(2) Tun 3apernctpypoBaHHoro B JIKY «EfguHas pernctpauns knneHTos»

MpumeyaHue:

1. B dhaiine clientsXX00.csv, hopmmpyeMoro Ans Y4acTHUKA KNUPUHFa, B C/lydYae ec/iv KNMPUHTOBbLIE YCTYTW N0 BEAEHUIO KTMPUHTOBbIX
perncTpoB KIMPUHIOBBI LIEHTP OKa3blBAET YUYaCTHMKY TOProB, He COBNAaJAtoLLEero B O4HOM /ULE C YUYAaCTHUKOM KNMPUHra, He npefocTa-
BNSiETCA MHGOpMaLMs No KoAy pasfena peructpa yyera nosuuuii, OTKpbITOro B pamMkax bpokepckoi hupmbl ansi YuacTHUKa TOPros, 3a
ncknrYeHnem noneii date, kod, cross_trade.

2. Mone n_level otpaxaeT cBeaeHus n3 JIKY «EgnHas pernctpaums kNMeHToB» Ha OCHOBaHUK n3MeHeHwi ¢ 01.10.2023 B MonoxeHwe 437-
I 0 feAaTenbHOCTM MO NPOBEAEHNI0 OPraHN30BaHHbIX TOProB.

3.2. OT1ueT f04cIXXYYZZZ.csv

VHhopmaums o dblouepcHbIX caenkax knneHTos, rae XXYYZZZ — kog pasgena. davin popmara csv.

CT1pykTypa otyeta f04cIXXYYZZZ.csv:

HasBaHue nons Tun nonsa OnucaHue nons

id_deal numeric(19) MaeHTudmkaTop cienkv B TOProBoli cucteme

isin char(25) YHVKa/TbHbIN KOL, UHCTPYMEHTA (hblOYEPCHOrO KOHTPakTa)
price numeric(16,5) LleHa 3akntoueHns dbloYepCHbIX KOHTPAKTOB (B NyHKTax)
vol numeric(10) KonmyecTBo MHCTPYMEHTOB B cAeske (LUT.)

kod_sell char(7) Ko npopgasua

kod_buy char(7) Kog, nokynatens
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HassaHwue nons Tvun nonsa OnucaHue nons

date char(10) [Jata pernctpauum caenkm
time char(8) Bpewms coenku.

profit_usd numeric(20,4) He ncnonb3yetca
type_buy numeric(2) Twun caenku Mokynatensi:

0 — 6e3agpecHas caenka,
1 — BO3HVK/NA B pe3y/ikTare 3KCNMpaLuy onuuoHOB,

2 — agpecHas caenkal unn nepeBog No3vLMiA Mexay pasaenamMu ¢ 04UHaKoBbI-
MV MAEHTUMKALMOHHBIMU AAHHBIMK C NPU3HAKOM GUTOBOM Macky 0x8 B Luto-
3€ 1 YHUKa/IbHbIM HEHy/eBbIM id B mone signs_ buy,

3 — ana CAenok, 3ak/iUeHHbIX Mo 3aKPbIBAKLLMM U 6anaHCUpYOLLMM caenkam
¢ [J,06pPOCOBECTHLIM YYACTHUKOM KIMPUHTA,

4 — nepBas YacTb caenku PEIMO - He ucnonb3yercs,
5 — BTopas yactb caenkvm PEMO - He ncnonb3yeTcs,

7 — cAenku Kynan-npogaxu no pasgenam Ay (BMecto caenok PEMO) - He nc-
nosib3yeTcs,

8 — cAenkn NCNoNHeHNs NOCTaBOYHOTO (PbIOYEPCHOTO KOHTPaKTa Yepes MHCTPY-
MeHT Standard - He ncnonbayetcs,

9 — nepsas Yactu caenkn PEMO T+N - He ncnonb3yeTcs,
10 — BTOpas yactb caenku PEMO T+N - He ncnosnb3yetcs,

11 — 3aKpbITVE NO3NLMK B pe3y/ibTaTe UCMOMHEHNSI PACYETHOro/MOCTaBOYHOTO
(hbHOUEPCHOTO KOHTPaKTa (OTpaxaeTcst B NPOTUBOMNO/OXHYIO CTOPOHY /151 3a-
KPbITWSI NO3ULIMK B yueTe),

12 — He ucnonb3ayeTcs,
13 — He ucnonb3yeTtcs,
14 — nepBas caenka Ans hbioYepCHbIX KOHTPAKTOB B KasleHAapHOM cnpese,
15 — BTOpas caenka Ans blovepcHbIX KOHTPAKTOB B KasleH4apHOM cripese,
16 — He ucnonb3yeTcs,

17 — He ABNSAETCS CAENKO, onepawums No UMEHeHUo No3nLymn No PbYEPCHO-
MY KOHTPaKTy C TekyLLeli 4aToi MCnonHeHus, 6a30BbIM akTVBOM KOTOPOTO ABNSA-
eTca fJaHHas MHOCTpaHHasa BatoTa / LeHHas Bymara / gparoueHHblii meTann, B
KO/IMYeCTBe ¥ MO HanpaB/eHNI0, COOTBETCTBYIOLLEMY NEepeaaHHoOMY / NonyyeH-
Homy Mpodhunto akTMBa N0 MHOCTPaHHO BastoTe / LieHHOI Bymare /aparoLeH-
HOMY MeTanny (KonnarepasibHblii UHCTPYMEHT)/,

18 — ANns cOenok, 3ak/I4eHHbIX Ha OCHOBaHUN VIHAMKATMBHBIX 3a5BOK,

19 — nepBasi caenka Ans hbloYepCHbIX KOHTPAKTOB B Ka/IEHAAPHOM Crpeje, 3a-
K/OUEHHBIX HA OCHOBaHWW VIHAVMKATUBHBIX 3as1BOK,

20 — BTOpas caenka ANs blUepCcHbIX KOHTPAKTOB B Ka/leHAapHOM crnpefe, 3a-
K/OUEHHbIX HA OCHOBaHWM VIHAVKATUBHBIX 3as1BOK,

21 — AN cAenoK, 3aKUeHHbIX NPY 3aKPbITUM NO3ULMIA YUaCTHMKA KIMpUHTa
npw NpoBeAEHUM NpoLeaypbl Kpocc-aedonTa,

22 — AN cAenoK, 3aK/YeHHbIX NpY 3aKpbITUK No3uuwmii Hepo6pocoBecTHOMO
yYacTHUKa KIMPUHTa, MMEIOLLLEro HencnonHeHHoe MapXuHanbHoe TpeGoBaHue,

23 — 0NA cAenok, 3aKNiYeHHbIX NPY 3aKpbITUN I'IOSI/ILIMI71 YyacTH/Ka KNNpUH-
ra, He ucnonHueLLero O6a3arTenbCTBA NoO NOCTaBKe MO NOCTABOYHLIM CpOYHbIM
KOHTpaKTamMm Ha AgparoueHHble MeTa/l/ibl,

24 — pnsa Cpenok, 3ak/IYeHHbIX NyTeM nogayn nopyyeHnst 06 NCNosIHeHNN oa-
HOAHEBHbIX (DbHOUYEPCHBIX KOHTPAKTOB C aBTONPOJIOHraumen,
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HasBaHue nons

Tun nonsa

OnucaHue nons

25 — ans CAenok, 3ak/ueHHbIX BCeACTBME Nofauy YUYacTHUKOM KMpuHra —
MpozaBLoM nopyyeHnsi 06 NCNOTHEHUW OAHOAHEBHbIX (ObOYEPCHBLIX KOHTPaK-
TOB C aBTONPOJIOHraLmel,

26 — A5 UICNOSTHEHUS OAHOAHEBHBIX (DbOYEPCHbBIX KOHTPAKTOB C aBTOMPOJIOH-
rauueli NocpeacTBOM 3ak/toUeHUs KBAPTa/IbHOTO (DbIOUYEPCHOTO KOHTPaKTa,

27 — pns CRenok, 3ak/oUYeHHbIX Ha OCHOBaHWUM afpecHoii 3asiBku 6e3 ykazaHusl
KOHTPAreHTa, HO C yKasaHMeM YHUKa/IbHOTO KOAA, BbIpaXatoLwero B3aMHoe Co-
rnacve,

28 — ana Chenok, 3akio4eHHbIX Ha OCHOBaHUK 3asiBkM € ykasaHveM crpeja
«TAS» (onuma Trade at Settlement).

type_sell

numeric(2)

Tvn caenku Mpogasua:
0 — 6e3agpecHas caenka,
1 — BO3HMK/A B pe3ynbTare aKkcnvpauum onumuoHos,

2 — afpecHas caenkal nm nepeBog, No3nLuii Mexay pasgenamu ¢ O4MHaKOBbI-
MW MAEHTUUKALVOHHBIMY AaHHBIMU C NPU3HAKOM 6UTOBOI Macku 0x8 B LU/t0-
3€ 1 yHMKa/bHbIM HeHyneBbIM id B none signs_ sell,

3 — ana CAenok, 3ak/MioueHHbIX Mo 3aKPbIBAKLLMM U GaNaHCUpYOLLUM caenKam
¢ [06POCOBECTHLIM YYACTHUKOM K/IMPUHTA,

4 — nepBas yacTb caenku PEIMO - He ucnonb3yetcs,
5 — BTOpas yactb caernku PEMO - He ncnosnb3yercs,

7 — coenku Kynau-npogaxu no pasgenam Ay (sMecto caenok PEMO) - He nc-
nosib3yetcs,

8 — CAEenKn NCNonHEeHMs NOCTaBOYHOTO (DLHOYEPCHOTO KOHTPaKTa Yepes MHCTPY-
MeHT Standard - He ucnonb3yercs,

9 — nepsas yacTu caenkn PEMO T+N - He ncnosnb3yetcs,

10 — BTOpas yactb caenkn PEMO T+N - He ncnonb3yercs,

11 — 3aKpbITME NO3ULUW B Pe3y/ibTare UCMOTHEHNS PacYeTHOro/NoCTaBoOYHOro
hblOYEPCHOrO KOHTPaKTa (OTpaxaeTcsi B MPOTUBOMNOIOXHYO CTOPOHY A1 3a-
KpbITVS NO3UL MK B YYeTe),

12 — He nucnonb3yeTtcs,

13 — He ucnonb3yeTcs,

14 — nepBas caenka A1 hboYepCHbIX KOHTPaKTOB B KasieHAapHOM cnpeje,
15 — BTOpas caenka Ana bloYepCHbIX KOHTPAKTOB B KaJleHAapHOM cripeje,

16 — He ucnonb3yeTcs,

17 — He ABNAETCA CAENKOW, onepauusi N0 N3MEHEHWIO MO3ULIMN NO IbOYEPCHO-
MYy KOHTPakTy C TeKyLlel A4aToi NCNO/THEHWS, 6a30BbIM aKTUBOM KOTOPOrO SBNSI-
eTcA faHHaa MHocTpaHHas BasioTa / LeHHas bymara / gparoueHHblin meTann, B
KONMYecTBe 1 N0 Hanpas/feHNo, COOTBETCTBYIOLLIEMY NepefaHHOMY / MoyyeH-
Homy Mpodonnto akTrBa No MHOCTPaHHO BauTioTe / LeHHOW bymare /gparoueH-
HOMy meTanny (konnarepasibHblii MHCTPYMEHT)/,

18 — ons caenok, 3ak/loyYeHHbIX Ha OCHOBaHUW VIHOMKATUBHBIX 3asBOK,

19 — nepBasi cAenka Ans (hbloYepCHbIX KOHTPAKTOB B Ka/IEHAAPHOM crpeje, 3a-
K/OUEHHBIX HA OCHOBaHWM VIHAMKATMBHBIX 3as1BOK,

20 — BTOpas caenka Ana bloYepCHbIX KOHTPAKTOB B KasleHAAapHOM cripeje, 3a-
K/MOYEHHBIX Ha OCHOBaHUW VIHAMKATUBHbIX 3asBOK,

21 — Ans CAEnoK, 3aK/HYEeHHbIX NMPU 3aKpbITANM NO3ULMIA YUYacTHUKA KIMpUHTa
Mnpu NpoBeAeHNN NpoLeaypbl Kpocc-gedonTa,

22 — AN cAenoK, 3aKueHHbIX NPy 3aKpbITUKM No3uuwmii Hego6pocoBecTHOrO
YYacTHUKA K/IMPUHTa, UMEIOLLLEro HencnonHeHHoe MapxuHanbHoe Tpe6GoBaHue,
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HasBaHue nons

Tun nonsa

OnucaHue nons

23 — AN cAEenoK, 3aK/HUeHHbIX NPY 3aKpbITUM MO3ULMIA YUaCTHMKA KIIMPUH-
ra, He ucnonHveLero O6s3aTenbCTBA MO NOCTABKE MO NOCTABOYHLIM CPOUHBIM
KOHTpakTaM Ha AparoueHHble MeTanbl,

24 — ana Caenok, 3akoYeHHbIX NyTem nogayun nopyyeHns 06 NCnonHeHun oa-
HOZHEBHbIX (blOYEPCHbIX KOHTPAKTOB C aBTONPO/IOHTaLmeld,

25 — pna Cpenok, 3ak/IoYeHHbIX BCNeACTBYe Nofadn YYacTHUKOM KNUpUHra —
[Mokynarenem nopy4eHuns 06 ncnonHeHun OAHOAHEBHbIX (*JbI-OLIepCHbIX KOHTpPaK-
TOB C aBTOI'IpOfIOHFaLWIeVI,

26 — NSt UCNIONHEHUs! OAHOAHEBHbIX (DbIOYEPCHBIX KOHTPAKTOB C aBTOMPOJIOH-
rauveii nocpeACcTBOM 3aK/ioUeHUs! KBApTa/IbHOTO (DbIOUEPCHOTO KOHTPaKTa,

27 — ansa Caenok, 3ak/YeHHbIX Ha OCHOBaHWMW afpecHoi 3asBku 6e3 ykasaHus
KOHTpareHTa, HO C yKa3aHVeM YHUKaIbHOro KOAa, BblPaXXaloLero B3aMMHoe co-
rnacwue,

28 — ana Cpenok, 3ak/ioyeHHbIX Ha OCHOBaHMM 3asiBKW C ykasaHueMm crnpegja
«TAS» (onuua Trade at Settlement).

var_marg_b numeric(16,2) BapuraunoHHas mapxa nokynarens no cgesnke (py6.)

var_marg_s numeric(16,2) BapunaunoHHasa mapxa nepesog, npogasLa no caenke (py6.)

user_sell char(20) HaumeHoBaHve norvHa (naeHTudmkaropa) Npogasua

user_buy char(20) HavmeHoBaHue noruHa (ngeHtTudmkaropa) MNokynarens

no_buy numeric(19) Homep 3asBku nokynarens B TOProsoli cucteme

no_sell numeric(19) Homep 3asiBk1 NpofasLa B TOProBoii cucteme

fee_buy numeric(16,2) CymMa 6upxeBoro c6opa 1 KOMUCCUOHHOTO BO3HarpaxaeHust KnnpnHroBoro
LieHTpa 3a 3ak/toueHne 6e3afpecHoit caenku nokynarenem (py6.)

fee_sell numeric(16,2) CymMa 6upxeBoro c6opa 1 KOMMCCUOHHOTO BO3HarpaxaeHus KnnpnHroBoro
LeHTpa 3a 3ak/veHne 6e3agpecHoi caenkv npogasuom (py6.)

date2 Date [ata peructpauuu caenkm

comm_buy char(20) KomMmeHTapwuii nokynatens

comm_sell char(20) KommeHTapwuii npogasua

fee_ns_b numeric(16, 2) CymMa 6upxeBoro c6opa 1 KOMMCCUOHHOTO BO3HarpaxaeHus KnnpnHroBoro
LieHTpa 3a 3ak/lyeHne aapecHol caenkn nokynarenem (py6.)

fee_ns_s numeric(16, 2) Cymma 6upxeBoro c6opa 1 KOMUCCUOHHOTO BO3HarpaxaeHus KnupuHrosoro
LeHTpa 3a 3ak/Il4veHne agpecHol caenkm npogasLom (py6.)

price_rur numeric(16, 5) LleHa 3akntoueHns hbioyepcHbIX KOHTPaKToB (B py6nsx P®)

ext_id_b numeric(11) BHeLUHWIA HOMep nokynarens.

ext_id_s numeric(11) BHeLUHMiA HOMep npogasua.

date_clr date [lata nposefeHVs KNMpuHra.

repo_id numeric(19) Mone copepxuT id_deal apyroit yacTu caenkm Ana blUYEPCHbIX KOHTPAKTOB B
KaneHgapHom cnpege. B uHbIX cnyyasax — 3HaveHue '0'

fee_ex_b numeric(16,2) BupxeBoii cbop 3a 3aknoyeHne agpecHoli / 6e3afpecHoii caenkv nokynarenem
(py6.)

vat_ex_b numeric(16,2) Cymma HAC B coctaBe Bupxesoro c6opa nokynartens (py6.) — He ucnosnb3yert-
cA

fee_cc_b numeric(16,2) KomunccrnoHHoe Bo3HarpaxaeHue KamprHroBoro LieHTpa 3a 3ak/todeHne agpec-
Holi / 6e3afpecHo caenkv nokynarenem (py6.)

vat_cc_b numeric(16,2) Cymma HAC B cocTaBe KOMUCCYOHHOIO BO3HarpaxzaeHusa KnupuHrosoro LeHTpa
nokynatens (py6.) — He ucnosnb3yeTcs

fee_ex_s numeric(16,2) BuipxeBoii c6op 3a 3ak/ItoyeHe aapecHoit / 6e3aapecHoi caenku NpogasLoM
(py6.)

vat_ex_s numeric(16,2) Cymma H/AC B cocTaBe Bupxeoro c6opa npogasua (py6.) — He ucnonb3yercs

fee_cc_s numeric(16,2) KomuccroHnHoe BosHarpaxaeHme KnmpuHrosoro LeHTpa 3a 3ak/oyeHne ajgpec-
Holi / 6e3agpecHoi caenkv npogasuom (py6.)

vat_cc_s numeric(16,2) Cymma HAC B cocTaBe KOMUCCYOHHOIO BO3HarpaxzaeHus KnupuHrosoro LeHTpa

npogasua (py6.) — He ucnonb3yeTcs
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HasBaHue nons

Tun nonsa

OnucaHue nons

id_mult

numeric(19)

MpuW3HaK TeXHNYECKOl cenku, ABMSALWENCa YacTbio CBA3AHHON CAeNkKn, B AaH-
HOM Mosie NPOCTaBMSETCA NAEHTUMKALMOHHLIA HOMEP CBA3AHHO CoenKu.
AHanor nonto id_deal_multileg B Plaza-2 wnto3e B Tabnvue caenok.

Ana 06bIYHbIX CAENOK NPU3HaK He yKa3bIiBaeTCA.

signs_buy

numeric(20)

ButoBas macka npu3Hakos caenku MNokynarens. MonHblin aHanor 6uto-
BOI Macku Npn3HaKoB cAesku B Tabnuue caenok Plaza-2 wnio3a (cM. Ha
ftp://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/
ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf] )

signs_sell

numeric(20)

BuToBas macka npusHakos caenku Mpogasua. MonHbii aHanor 6uTo-
BOIi Macku Npu3HaKoB cAenkv B Tabnuue caenok Plaza-2 wnto3a (M. Ha
ftp://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/
ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf] )

counterparty

char(7)

Kog, koHTpareHTa no Caenke (MaeHTUdMKaTop YYacTHUKA KIMPUHTa UK KO4
BpokepcKoii opMbl, OTKPbLITOI B pamkax MaeHTudkaTopa YuacTHuKa KIMpuH-
ra), 3ak/1l0YEHHOI Ha OCHOBaHWK apecHoii 3asiBKU.

[na Caenok co 3HadeHveMm '27' B nonsx type_buy/ type_sell yka3biBaeTcs kof
'CCNC' LueHTpasibHOro KoHTpareHTa (KNMpUHroBbIi LEHTP)

ncc_request_buy

numeric(1)

Mpu3Hak 3akodeHns Caenkn KNpyrHroBbIM LIEHTPOM MO 3anpocy 0T Y4acTHu-
Ka knupuHra (Mokynatenn):

0 — oTcyTcTBYET,

1 — npucyTtcTeyeT

ncc_request_sell

numeric(1)

Mpu3Hak 3akioveHna Caenku KMprHIroBbiM LLEHTPOM M0 3anpocy OT YYacTHU-
ka knupuHra (Mpogased):

0 — oTcyTCTBYET,

1 — npucyTtcTeyeT

var_marg_b_settl_price

numeric(16,2)

CocTaenisiowas yactb o6a3artenscTea Mokynartens no ynnare BapuaymoHHo
Mapxu, CBsi3aHHas ¢ N3MeHeHnem PacueTHO LieHbl N0 (PbIoYEPCHOMY KOHTpaK-
Ty (B py6sisix Po)

var_marg_b_swap_rate

numeric(16,2)

CocTaBnstowas yacTtb obasarensctea Mokynarens no ynnare BaprauynoHHol
MapXu, CBA3aHHas CO CTaBKO o6ecneveHnst mpy OTKIOHEHNM LEHbI N0 Of4HO-
OHEBHOMY (hblOUEPCHOMY KOHTPAKTY C aBTOMPOIOHraumeit oT LeHbl 6a30BOro
aKkTuBa 60sblue 3a4aHHOr0 Ha YPOBHE OAHOAHEBHOTO (DbIOYEPCHOIO KOHTpaKTa
C aBTOMposioHrauueli (B pyonsx P®)

var_marg_s_settl_price

numeric(16,2)

CocTtasnftollan yactb obs3arenscrea lMpogasua no ynnare BapnaLnoHHoO
MapxWu, CBsi3aHHas C n3MeHeHnem PacueTHO LieHbl No (IbloYEPCHOMY KOHTpakK-
Ty (B py6nisix P®)

var_marg_s_swap_rate

numeric(16,2)

CocTasnstowas yacTb oba3arenscrsea MpogasLa no ynnare BapuaunoHHoii
MapXWu, CBsi3aHHasA Co CTaBKoW obecneyeHnst Npy OTKNIOHEHUN LieHbl MO Of4HO-
[HEeBHOMY (hblOYEPCHOMY KOHTPaKTy C aBTONPO/IOHraLmMeit oT LeHbl 6a30BOro
akTvBa 60/blue 3aaHHOr0 Ha YPOBHE OHOAHEBHOTO (DbIOYEPCHOIO KOHTPaKTa
C aBTOMpOoHrauveii (B pyonsax P®)

var_marg_b_index_div

numeric(16,2)

CocTaenfowan yactb oba3arenscrea [okynarens no ynnare BapuauymoHHo
MapXu € y4eToM AVBUAEHAHBIX BbINIAT N0 LieHHbIM Bymaram, BXOAALMX B 6a3y
pacyeToB VHAekcoB MOCKOBCKOW Bupxu, Ansi O4HOAHEBHbIX (PbHOYEPCHBIX KOH-
TPaKTOB C aBTONposioHraumeli Ha NHgekcbl MockoBckoli Bupxu (B pybnsx P®)

var_marg_s_index_div

numeric(16,2)

CocTasnstowas yacTb obs3arensctea MNMpogasua no ynnare BapyraunoHHol
MapXu C y4eTOM AVBUAEHAHBIX BbIM/AT MO LEeHHbIM Bymaram, BXoAsALWwmX B 6a3y
pacueToB VHAekcoB MOCKOBCKOW Bupxu, onst 0aHOAHEBHbIX (DbOYEPCHBIX KOH-
TPaKTOB C aBTONpOOHraumen Ha Haekcbl MockoBckoi Bupxu (B pybnsx P®)

MpumeyaHue:

1. ®aiin hopMuUpyeTcs NP YCTaHOBEHUM YTy (DOPMUPOBaHYSi OTHETOB M0 Pasfesy KIMPUHIOBLIX PETUCTPOB.

3.3. Ot1uer f04 XXYY.csv

MHbopmaLmsi o doblouepcHbIx caenkax bpokepckoii mpmbl U ee kKNNeHToB, rae XXYY — kog Bpokepckoit donpmel. daiin hopmara csv.

CTtpykTypa otyeta f04_XXYY.csv:
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HasBaHue nons

Tun nonsa

OnucaHue nons

id_deal numeric(19) MaeHTudmkaTop cenkv B TOProBoli cucteme

isin char(25) YHUKasbHbIN KOL, UHCTPYMEHTA (PbHOUEPCHOTO KOHTPaKTa)
price numeric(16,5) LleHa 3ako4eHns hblovyepCHbIX KOHTPAKTOB (B MyHKTaxX)
vol numeric(10) KonmyecTBO MHCTPYMEHTOB B cAeske (LT.)

kod_sell char(7) Koga npopgasua

kod_buy char(7) Kog nokynarens

date char(10) [Jata peructpauuv caenkm

time char(8) Bpewms caenku.

profit_usd numeric(20,4) He ncnonbayetcs

type_buy numeric(2) Tun caenku Mokynatens:

0 — 6e3agpecHas caenka,
1 — BO3HMK/IA B pesysibTate 3KCnmpawum onyuoHoB,

2 — agpecHas caenkal unu nepeBog NO3vLMIA Mexay pasgenamMn ¢ 0AUHaKOBbI-
MV MAEHTUMKALMOHHBIMU AaHHBIMU C NPU3HAKOM 6UTOBOI Macku 0x8 B Luto-
3€ 1 YHUKasIbHbIM HeHyneBbIM id B none signs_buy,

3 — ana Caenok, 3akioUeHHbIX N0 3aKpbiBAOLLMM 1 6asiaHCUPYOLWMM caenkam
¢ [106pPOCOBECTHLIM YYACTHUKOM K/IMPUHTA,

4 — nep.as YyacTb caenku PEMO - He ucnonb3yercs,
5 — BTOpas yactb caenkv PENO - He ncnonb3yetcs,

7 — cpenkn Kkynav-npogdaxuy no pasgenam Yy (smecto caenok PEMO) - He mc-
nonb3yetcs,

8 — cAeNKN UCMOMHEHVS MOCTABOYHOTO IbIOYEPCHOTO KOHTPaKTa Yepes NHCTPY-
MeHT Standard - He ncnonbayetcs,

9 — nepsas yactu caenkn PEMNO T+N - He ncnonb3yeTcs,
10 — BTOpas yactb caenku PEMNO T+N - He ncnosnb3yetcs,

11 — 3aKpbITVe NO3ULMM B pe3y/ibTaTe UCTIONIHEHUS! PACHETHOTO/MOCTABOYHOTO
(hblOYEPCHOTO KOHTPAKTa (0TPaXKaeTcsl B MPOTUBOMOMOXHYIO CTOPOHY AJ1st 3a-
KpbITUS MO3ULMN B YUeTe),

12 — He ucnonb3yeTcs,
13 — He ucnonb3yeTtcs,
14 — nepBas caenka An15 hbloYepCHbIX KOHTPaKTOB B KasieHAapHOM cnpeje,
15 — BTOpas caenka Ans hbio4epCHbIX KOHTPAKTOB B KasleHAAPHOM cnpeje,
16 — He ucnonb3yeTcs,

17 — He ABNSIETCA CAEMNKOM, Onepauys No U3MEHEHMUI0 No3uULMKN MO bloYepcHo-
My KOHTPaKTy C TekyLleli AaToil cnonHeHns, 6a30BbIM akTUBOM KOTOPOro SB/S-
eTcs laHHas MHOCTpaHHas BastoTa / LieHHas Gymara / fparoLeHHbli meTann, B
KONM4ecTBe M N0 HanpaB/IEHNI0, COOTBETCTBYIOLLEMY NepeaaHHoOMy / NoyyeH-
HoMmy Mpodhnto akTrBa Mo MHOCTPaHHO BaslloTe / LeHHOW Gymare /gparoueH-
HOMy meTanny (konnarepasbHblii UHCTPYMEHT)/,

18 — ANns cAenok, 3ak/IYeHHbIX Ha OCHOBaHUWN VIHAMKATMBHbIX 3aABOK,

19 — nepBas caenka A1 hboYepCHbIX KOHTPAKTOB B KanieHAapHoOM cnpeje, 3a-
K/MOYEHHBIX Ha OCHOBaHUW VIHOMKATUBHBIX 3asBOK,

20 — BTOpas chenka A1 oblouepCcHbIX KOHTPAKTOB B Ka/IeHAAPHOM crnpese, 3a-
K/TOUYEHHBIX HA OCHOBaHWW VIHAVMKATUBHBIX 3as1BOK,

21 — Ans cAenok, 3aKUYeHHbIX NPU 3aKpbITANM NO3ULMIA YUYacTHUKA KNMpUHTa
npu NpoBeAeHny NpoLieaypbl Kpoce-aedonTa,

22 — ans cAenok, 3akKNYEHHbIX NPY 3aKpbITUK NO3KLMin HeLo6pOCcOBECTHOMO
y4yacTHMKa KNNPUHTa, MMERLLEro HeMcnonHeHHoe MapXnHanbHoe TpeboBaHue,
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

HasBaHue nons

Tun nonsa

OnucaHue nons

23 — AN cAEenoK, 3aK/HUeHHbIX NPY 3aKpbITUM MO3ULMIA YUaCTHMKA KIIMPUH-
ra, He ucnonHveLero O6s3aTenbCTBA MO NOCTABKE MO NOCTABOYHLIM CPOUHBIM
KOHTpakTaM Ha AparoueHHble MeTanbl,

24 — ana Caenok, 3akoYeHHbIX NyTem nogayun nopyyeHns 06 NCnonHeHun oa-
HOZHEBHbIX (blOYEPCHbIX KOHTPAKTOB C aBTONPO/IOHTaLmeld,

25 — pna Cpenok, 3ak/IoYeHHbIX BCNeACTBYe Nofadn YYacTHUKOM KNUpUHra —
MpopasLom nopyyeHus 06 ncnonHeHun OAHOAHEBHbIX d)bI-OLIepCHbIX KOHTpPaK-
TOB C aBTOI'IpOfIOHFaLWIeVI,

26 — NSt UCNIONHEHUs! OAHOAHEBHbIX (DbIOYEPCHBIX KOHTPAKTOB C aBTOMPOJIOH-
rauveii nocpeACcTBOM 3aK/ioUeHUs! KBApTa/IbHOTO (DbIOUEPCHOTO KOHTPaKTa,

27 — ansa Caenok, 3ak/YeHHbIX Ha OCHOBaHWMW afpecHoi 3asBku 6e3 ykasaHus
KOHTpareHTa, HO C yKa3aHVeM YHUKaIbHOro KOAa, BblPaXXaloLero B3aMMHoe co-
rnacwue,

28 — ana Cpenok, 3ak/ioyeHHbIX Ha OCHOBaHMM 3asiBKW C ykasaHueMm crnpegja
«TAS» (onuua Trade at Settlement).

type_sell

numeric(2)

Twn caenku Mpogasua:
0 — 6e3agpecHas caernka,
1 — BO3HMKNA B pe3y/ibTaTte 3Kcnmpaumm onuuoHoB,

2 — agpecHas caenka/ unv nepesog No3uuuii Mexay pasgenamm ¢ OANHaKoBbI-
MW MAEHTUPUKALMOHHBIMW AAHHBIMW C MPU3HAKOM B6MTOBOI Macku 0x8 B LLO-
3e U YHUKasIbHbIM HeHyneBbIM id B none signs_sell,

3 — ana Chenok, 3ak/l04eHHbIX Mo 3aKpbiBakOLWnM 1N 6anchmpyrou.|,V|M caenkam
C ﬂ,06p0COBeCTHbIM YYaCTHUKOM KJTMPUHIa,

4 — nepsas YacTb caenku PEIO - He ncnonb3yercs,
5 — BTOpas yactb caenkm PEMO - He ncnonb3yetcs,

7 — cpenkn Kynav-npogaxu no pasgenam Y (smecto caenok PEMO) - He mc-
nosib3yercs,

8 — cAleNnKn NCNOoNHEHUS NOCTaBOYHOTO (hbOYEPCHOTO KOHTPaKTa Yepes MHCTPY-
MeHT Standard - He ucnonb3yercs,

9 — nepsas yactu caenkn PEMO T+N - He ncnonb3yeTtcs,
10 — BTOpas yactb caenku PEMO T+N - He ncnosnb3yetcs,

11 — 3aKpbITVe NO3ULMK B pe3y/ikTaTe UCTOIHEHUs) PACHETHOTO/NMOCTABOYHOTO
(hbloYEPCHOTO KOHTPaKTa (OTPaXKaeTcs B NPOTUBOMOOXHYIO CTOPOHY A/s 3a-
KPbITUS MO3ULMN B yueTe),

12 — He ucnonb3yeTcs,
13 — He ucnonb3yeTcs,
14 — nepBas caenka 515 hboUEepCHbIX KOHTPAKTOB B KasleHAapHOM cnpeje,
15 — BTOpas caenka onst brYEPCHbIX KOHTPAKTOB B KasIeHAapHOM cnpeje,
16 — He ucnonb3yeTcs,

17 — He ABNsAeTCS cAENKO, onepaums No UMeHeHUo No3nLymn No boYepPCHO-
MY KOHTPaKTy C TekyLLeli 4aToin MCnonHeHus, 6a30BbiM akTVBOM KOTOPOTrO ABNSA-
eTca faHHas MHoCTpaHHasa BautoTa / LeHHast Bymara / gparoueHHblii meTans, B
KO/IMYeCTBe ¥ MO HanpaBMeHW0, COOTBETCTBYIOLLEMY NepeaaHHoMy / NonyyeH-
HoMmy Mpodhunto akTrBa No MHOCTPaHHOI BasoTe / LeHHOW Gymare /aparoLeH-
HOMy MeTanny (konnatepasibHblii UHCTPYMEHT)/,

18 — ANns cAenok, 3ak/IYeHHbIX Ha OCHOBaHUUN VIHAMKATMBHBIX 3a5BOK,

19 — nepBasi caesnka Asi hbloYepCHbIX KOHTPAKTOB B KA/IEHAAPHOM Cripeje, 3a-
K/TOUYEHHBIX HA OCHOBaHWW VIHAVKATUBHBIX 3as1BOK,
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HasBaHue nons

Tun nonsa

OnucaHue nons

20 — BTOpas chenka ANs obloYepCcHbIX KOHTPAKTOB B KafleHAapHOM crnpefe, 3a-
K/OUEHHBIX HA OCHOBaHWM VIHAMKATUBHBIX 3as1BOK,

21 — ans cAenok, 3akUeHHbIX NPY 3aKPbITUM NO3ULMIA YUaCTHMKA KIMpUHra
npv NpoBEAEHUM NpoLeypbl Kpocc-aedonTa,

22 — oNs CAEnoK, 3aKoUeHHbIX NPY 3aKpbITUK No3uLuii Heao6pocoBeCTHOTO
yyacTHMKA K/IMPUHTa, MMetoLLLero HemcnosiHeHHoe MapxvHasibHoe Tpe6oBaHue,

23 — AN cAenoK, 3aK/YeHHbIX NPY 3aKpbITUYM NO3ULMIA YUaCTHMKA KIMPUH-
ra, He ucrnonHveLero O6s3aTenbCTBA MO NOCTABKE MO NOCTABOYHLIM CPOUHbIM
KOHTpaKkTaM Ha paroleHHble MeTanbl,

24 — ana Caenok, 3ak/oYeHHbIX NyTem nogayun nopyyeHns 06 NCNonHeHUn oa-
HOZHEBHbIX (hblOYEPCHbIX KOHTPAKTOB C aBTONPOJIOHTaLmeld,

25 — pna Cpenok, 3ak/IoYeHHbIX BCNeACcTBYe Nofadn YY4acTHUKOM KNUpUHra —
[Mokynarenem nopy4eHuns 06 ncnonHeHun OAHOAHEBHbIX (*JbI-OLIepCHbIX KOHTpPaK-
TOB C aBTOI'IpOfIOHFaLWIeVI,

26 — ANt UICNONHEHUs! OAHOAHEBHbIX (DbOYEPCHBIX KOHTPAKTOB C aBTOMPOJIOH-
rauveii nocpesCcTBOM 3aK/iOUeHUs! KBApTa/lbHOTO (ObIOUEPCHOTO KOHTPaKTa,

27 — ansa Caenok, 3ak/YeHHbIX Ha OCHOBaHWMW afpecHoi 3asBku 6e3 ykasaHus
KOHTpareHTa, HO C yKa3aHVeM YHUKaIbHOro KOAa, BblpaXatoLero B3aMMHoe co-
rnacwue,

28 — ana Cpenok, 3ak/ioyeHHbIX Ha OCHOBaHMM 3asBKM C ykasaHueMm cnpegja
«TAS» (onuua Trade at Settlement).

var_marg_b numeric(16,2) BapunaunoHHas mapxa nokynarens no cgenke (py6.)

var_marg_s numeric(16,2) BapunauvoHHasa mapxa npogasua no caenke (py6.)

user_sell char(20) HaumeHoBaHve norvHa (naeHTudgmkaropa) Npogasua

user_buy char(20) HavmeHoBaHue noruHa (uageHtTudmkaropa) MNokynarens

no_buy numeric(19) Homep 3asBku nokynarens B TOProsoli cucteme

no_sell numeric(19) Homep 3asiBk1 NpofasLa B TOProBoii cucteme

fee_buy numeric(16,2) CymMa 6upxeBoro c6opa 1 KOMUCCUOHHOTO BO3HarpaxaeHust KnmpnHroBoro
LIeHTpa 3a 3ak/ioueHne 6e3agpecHoli caenku nokynartenem (py6.)

fee_sell numeric(16,2) CymMa 6upxeBoro c6opa 1 KOMMCCUOHHOTO BO3HarpaxaeHus KnnpnHroBoro
LeHTpa 3a 3ak/veHne 6e3agpecHoi caenkv npogasuom (py6.)

date2 Date [ata peructpauuu caenkm

comm_buy char(20) KomMmeHTapwuii nokynatens

comm_sell char(20) KommeHTapwuii npogasua

fee_ns_b numeric(16, 2) Cymma 6upxeBoro c6opa n KOMMCCMOHHOTO BO3HarpaxgeHns KnvpruHrosoro
LieHTpa 3a 3ak/lyeHne afpecHoi caenkn nokynarenem (py6.)

fee_ns_s numeric(16, 2) Cymma 6upkeBoro c6opa n KOMMCCUOHHOTO BO3HarpaxaeHns KnvpruHrosoro
LeHTpa 3a 3ak/Il4veHne agpecHol caenkm npogasLom (py6.)

price_rur numeric(16, 5) LleHa 3akntoueHns hboyepcHbIX KOHTPaKToB (B py6nsx P®)

ext_id_b numeric(11) BHeLUHWIA HOMep nokynarens.

ext_id_s numeric(11) BHeLUHMiA HOMep npogasua.

date_clr date [lata nposefeHVs KNMpuHra.

repo_id numeric(19) Mone copepxuT id_deal apyroit yacTu caenkm Ana blYEpPCHbIX KOHTPAKTOB B
KaneHgapHoMm cnpege. B uHbIX cnyyasax — 3HaveHue '0'

fee_ex_b numeric(16,2) BripxeBoii c6op 3a 3ak/toyeHre aapecHoit / 6e3aapecHoit caenkv nokynarenem
(py6.)

vat_ex_b numeric(16,2) Cymma HAC B cocTaBe BupxeBoro c6opa nokynarens (py6.) — He Ncnonb3yer-
csl

fee_cc_b numeric(16,2) KomunccrnoHHoe Bo3HarpaxaeHue KamprHroBoro LieHTpa 3a 3ak/todeHne agpec-
Holi / 6e3afpecHol caenkv nokynarenem (py6.)

vat_cc_b numeric(16,2) Cymma HAC B cocTaBe KOMUCCYOHHOIO BO3HarpaxaeHua KnupuHrosoro LeHTpa

nokynatens (py6.) — He ucnosnb3yeTcs
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HasBaHue nons

Tun nonsa

OnucaHue nons

fee_ex_s

numeric(16,2)

BuipxeBoii c60p 3a 3ak/IrUeHre aapecHoit / 6e3aapecHoit caenku NpoaasLoM
(py6.)

vat_ex_s

numeric(16,2)

Cymma HAC B coctase bupxesoro cb6opa npogasua (py6.) — He ncnonb3yercs

fee_cc_s

numeric(16,2)

KomuccroHHoe Bo3HarpaxaeHne KnmpurHroBoro LeHTpa 3a 3ak/oyeHne agpec-
Hoi1 / 6e3aapecHoit caenku npogasLom (py6.)

vat_cc_s

numeric(16,2)

Cymma HAC B cocTaBe KOMUCCMOHHOIO BO3HarpaxaeHus KnmpuHrosoro LeHTpa
npogasua (py6.) — He ucnosnb3yeTcs

id_mult

numeric(19)

MpuW3HaK TeXHNYECKOl caenku, ABMALWENCca YacTbio CBA3AHHON CAeNKKN, B AaH-
HOM Mosie NPOCTaBMSETCA NAEHTUMKALMOHHLIA HOMEP CBA3AHHO coenku.
AHanor nonto id_deal_multileg B Plaza-2 wnto3e B Tabnve caenok.

Ana 06bIYHbIX CAENOK NPU3HaK He yKa3bIiBaeTCA.

signs_buy

numeric(20)

BuToBas macka npu3Hakos caenku MNokynarens. MonHblin aHanor 6uto-
BOI Macku Npn3HakoB cAesku B Tabnuue caenok Plaza-2 wnio3a (cm. Ha
ftp://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/
ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf] )

signs_sell

numeric(20)

BuToBas macka npusHakos caenku Mpogasua. MonHbii aHanor 6uTo-
BOIi Macku Npu3HakoB cAenkv B Tabnuue caenok Plaza-2 wnto3sa (M. Ha
ftp://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/
ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf] )

counterparty

char(7)

Kog, koHTpareHTa no Caenke (MaeHTUdMKaTop YuacTHUKa KIMPUHTa UK KO
BpokepcKoii (opMbl, OTKPbLITON B pamkax MaeHTudrkaTopa YuacTHUKa KIMpuH-
ra), 3ak/1l0YEHHON Ha OCHOBaHWK aipecHoii 3asiBKU.

[Ona Caenok co 3HadeHveMm '27' B nonsx type_buy/ type_sell yka3biBaeTcs kof
'CCNC' LueHTpas1bHOro KoHTpareHTa (KNMpUHroBbIA LEHTP)

ncc_request_buy

numeric(1)

Mpu3Hak 3akodeHns Caenkn KNpyHroBbIM LIEHTPOM MO 3anpocy 0T Y4acTHu-
Ka knupuHra (Mokynatenn):

0 — oTcyTcTBYeET,

1 — npucyTtcTeyeT

ncc_request_sell

numeric(1)

Mpu3Hak 3akioveHna Caenku KIMprHIroBbiM LLEHTPOM M0 3anpocy OT YYacTHU-
ka knupuHra (Mpogased):

0 — oTcyTcTBYET,

1 — npucyTtcTeyeT

var_marg_b_settl_price

numeric(16,2)

CocTaenisiowas yactb o6a3artenscTea Mokynartens no ynnare BapuaymoHHoM
Mapxu, CBsi3aHHas ¢ M3MeHeHnem PacuyeTHO LieHbl No (PbloYEPCHOMY KOHTpakK-
Ty (B pyo6nisix Po)

var_marg_b_swap_rate

numeric(16,2)

CocTaBnstowas yacTtb obasarensctea Mokynarens no ynnare BapyrauynoHHol
MapXu, CBA3aHHas CO CTaBKO o6ecneyeHnst mpyu OTKIOHEHNM LEeHbI N0 O4HO-
OHEBHOMY (hblOUEPCHOMY KOHTPaKTY C aBTOMPOIOHTraumeit oT LeHbl 6a30BOro
aKkTuBa 60sblue 3a4aHHOr0 Ha YPOBHE OAHOAHEBHOTO (DbIOYEPCHOIO KOHTpaKTa
C aBTOMposioHrauueli (B pyonsax P®)

var_marg_s_settl_price

numeric(16,2)

CocTtasnifollan yactb obs3arenscTea lMpogasua no ynnare BapnaLnoHHoO
Mapxu, CBsi3aHHas C n3MeHeHnem PacuyeTHO LieHbl No IbloYEPCHOMY KOHTpakK-
Ty (B py6nisix P®)

var_marg_s_swap_rate

numeric(16,2)

CocTasnstowas yacTb oba3arenscrsea MpogasLa no ynnare BapuaunoHHoi
MapXWu, CBsi3aHHasA Co CTaBKOW obecneyeHnst Npy OTKNIOHEHUN LieHbl MO Of4HO-
[HEeBHOMY (hblO4EPCHOMY KOHTPaKTy C aBTONPO/IOHraLmMeit oT LeHbl 6a30BOro
akTvBa 60/blue 3aaHHOr0 Ha YPOBHE OHOAHEBHOTO (DbIOYEPCHOIO KOHTPaKTa
C aBTOMpOnoHrauyveii (B pyonsax P®)

var_marg_b_index_div

numeric(16,2)

CocTaenfowasn yactb obasarenscrea [okynarens no ynnare BapuaymoHHoi
MapXu € y4eToM AVBUAEHAHBIX BbINAT N0 LieHHbIM Bymaram, BXOAALMX B 6a3y
pacyeToB VHAekcoB MOCKOBCKOW Bupxu, Ansi O4HOAHEBHbIX (PbHOYEPCHBIX KOH-
TPaKTOB C aBTONposioHraumeli Ha Hgekcbl MockoBckoli Bupxu (B pybnsx P®)

var_marg_s_index_div

numeric(16,2)

CocTasnstowas yacTb oba3arensctea MNMpogasua no ynnare BapraumnoHHol
MapXu C y4eTOM AVBUAEHAHBIX BbIM/AT MO LEeHHbIM Bymaram, BXoAsALWmX B 6a3y
pacueTtoB VHAekcoB MOCKOBCKOW Bupxu, o5 ogHOAHEBHbIX (DbOYEPCHBIX KOH-
TPaKTOB C aBTONPOOHraumen Ha NHaekcbl MockoBckoi Bupxu (B pybnsix P®)

MpumeyaHue:
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1. id_deal cooTBETCTBYET UAEHTUUKATOPY CAENKN, BblAABAEMOMY LUO30BLIMU NPOLLEAYPAMM.
2. Mone isin = nonto contract B f07.
3. [lns nepeBoga price B py6/1 CyLLECTBYHT (DOPMY/Ibl:
a. Ecnun f07.is_percent = 0, To Price,,=R {R [f07.tick_price / f07.tick ; 5] * Price ; 5}
b. Ecnu f07.is_percent = 1, To Price,,,=1000000 / [1 + Price / 36500]"
, rae n — pasHuua B gHax mexgy f07.execution n f07.date.

4. no_buy, no_sell — ngeHtTndmKaTopbl 3a89B0OK, HA OCHOBE KOTOPbIX 3ak/IloyeHa caenka. JaHHble MAeHTUdMKATOPbl COOTBETCTBYET UAEH-
Tudmkaropam 3asBoK, BblAaBaeMbIX LLUIO30BbIMU NpOLeaypamu.

5. MNone date2 no cmbic/ly aHasIorMyHo nonto date.

6. Mons no_buy, no_sell = nonto private_order_id B fordlogXXYY.csv, ecnu caenka 3akno4eHa Ha OCHOBaHWM aicbepr 3asBku, 6yaeT yka-
3bIBaTbCS HOMEp Alicbepr-3asiBKi.

3.4. Otyer f07.csv

PesynbTarbl TOProB (bloUepCHbIMU KOHTpakTamMu. ®aiin hopmara csv.

CT1pykTypa otyeta f07.csv:

HasBaHue nons Twn nonsa OnucaHue nons

date char(10) [ata npoBefeHus Topros

contract char(25) YHUKasbHbIN KOA MHCTPYMEHTA (hboYepCHOrO KOHTpaKTa, MHCTPYMEHTa CBA3KMN)

execution char(10) [lata oKOHYaHMA obpalleHnsa NHCTPYMEHTa (gaTta UCMONMHEHNS)

volume numeric(10) KonnyecTBo MHCTPYMEHTOB B 3ak/H0UeHHbIX Caenkax (B LWTyKax)

vol_rubl numeric(17,2) O6beM 06a3aTeNnbCTB NO 3ak/IveHHbIM Caenkam (B pybnsax P®)

low numeric(16,5) MuHUManbHas ueHa caenku (MyHKTbI)

high numeric(16,5) MakcumasibHas ueHa caenku (MyHKTbl)

open numeric(16,5) LleHa oTKpbITUS (MYHKTbI)

close numeric(16,5) LleHa 3aKkpbITnA (MYHKTbI)

settl numeric(16,5) PacueTtHas ueHa (nyHKTbI)

trades numeric(10) KonnuecTtso 3anuceit, BHeCeHHbIX B PeecTp cAe/ioK Npu perncrpauum 3aknioveHHbIX
Cpenok/ CBs30K

interest numeric(10) KonnyectBo VIHCTPYMEHTOB B 3aKk/toueHHbIX Caenkax, 06a3aTenbcTaa no KOTopbIM
He npekpaLleHbl, yYnTbIBAEMbIX Ha pasfenax perncrpa yyera nosvumii (B LUTyKax)

fee numeric(16,5) Cymma 6upxeBoro c6opa 1 KOMUCCUOHHOTO BO3HAarpaXaeHust KNmprHroBoro LeHTpa
3a OfIMH (PbIOYEPCHBIN KOHTPaKT (B pybnsx P®)

tick_price numeric(16,5) CTtovmocTb Lara LeHbl (py6.)

tick numeric(16,5) MuHUMasbHBIN Wwar ueHbl (MyHKTbI)

avrg numeric(16,5) CpepHeB3BelleHHas LeHa (MyHKTbI)

poses_rubl numeric(17,2) O6beM nosnuuii B pybnsx

limit numeric(16,5) He ncnonbayetcs, Bcerga 3HadeHne «0x»

risk_wr numeric(16,5) BennumHa f06aBOYHOMO pycKa, KOTOPbIA HECYT MO3MLMM B MPOAAXKY OMUMOHOB Ha
3TOT (hbtoYepC MO KIMEHTCKOMY CUETY (py6.)

coffout numeric(7,5) KpaeBoli koathhMLMEHT ONLMOHOB Ha 3TOT hblouepc

base_fut char(25) Kog 6a31cHOro aktea hblYEPCHOrO KOHTPaKTa, ABALWErocst 6a3ucHbIM akTMBOM
OMLMOHHOIO KOHTPakTa / Kog, LieHHOW Gymaru

is_spread numeric(l) Mpun3Hak BxoxaeHns HCTpymeHTa B rpynny VIHCTpyMeHTOB, onpefeneHHyto Metoau-
KOV onpefeneHysa puck-napameTpoB CPOYHOTO PbIHKA:
1 — dobloYepCHbIV KOHTPaKT BXOAUT B rpynny,
0 — hbloYepCHBIV KOHTPAKT He BXOAMT B rpynmny.

name char(25) KpaTkuii kof doblo4epCHOrO KOHTpakTa

date2 date [ara npoBefeHus Topros

execution2 date [aTta okoHYaHusi 06palLeHVs MHCTPYMEHTA (JaTa UCMOSTHEHUS)
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HasBaHue nons

Tun nonsa

OnucaHuve nons

deposit numeric(16,5) Ba3oBoe rapaHTuiiHoe obecneyeHne nog oaHy nosuumio (py6.)

is_percent numeric(1) Mpu3Hak hbHYEPCHOr0 KOHTPaKTa:
0 — yka3blBaeTcs He B NpoLeHTax,
1 — ykasblBaeTcs B NpoLeHTax,
2 — Npu3HaK KOHTpaKTa Ha 3N1eKTPO3HEPT U0,
3 — NpuU3HaKk KOHTpakTa Ha eBpoobauraumm,
4 — npu3Hak KoHTpakTa Ha ctaBky RUONIA

settl_rur numeric(16,5) PacueTHas LeHa B py6.

lot_volume numeric(10) KonnyecTtBo eanHuL, 6a30BOr0 akTuUBa B KOHTpakTe (J10T)

tick_pr_go numeric(16,5) CTovMoCTb Lara LieHbl B py6. ansi pacyeta 'O (py6.)

limit_I1 numeric(16,5) JiumnT L1. LLUMPOKWIA MMMAT (MYHKTbI)

pr_setll numeric(16,5) PacueTHas LeHa B fJHEBHOM KNVpWHre (MYHKTbI)

pr_settl_r numeric(16,5) PacueTtHas LeHa B [JHEBHOM KNvpuHre B py6.

type_exec numeric(1) Tun NCNONMHEHUst HCTPYMeHTa: 0 — pacyeTHbIi; 1 - NoCTaBOoYHbIN

section char(50) CeKumsi, K KOTOPOI OTHOCUTCSA MHCTPYMEHT

spot char(50) MpW3HaK MHCTPYMEHTOB «CMOT» - He UCMO/b3YyeTcA

base char(50) Ba30BbIii KOHTPAKT A1 UHCTPYMEHTOB «CMOT» - HE UCNO/b3YyeTCs

type_sbor char(50) Tun pacyeTta 6mMpxeBoro c6opa, ykazaHHoro B nonsx «fee» n «nc_fee»: RUR — B py-
6n5x 3a oguH KOHTpakT; PERCENT — B % OT CyMMbl CAe/KU

ns_volume numeric(10) O60pOT M0 afpecHbIM CAENKaM B KOHTpaKTax

ns_trades numeric(10) KonnyecTBo afpecHbIX CAeNoK

ns_fee numeric(16,5) CTtaBka cbopa no agpecHbIM caenkam

ns_volrubl numeric(24,2) O60pOT MO0 aApecHbIM caenkam B pyonsix

|_tradeday date [ata nocneaHero TOproBoro AHSA N0 MHCTPYMEHTY

multileg numeric(1) MmeeT npusHak: 0 — obbluHasA caenka, 1- ceasaHHas caenka

deposit_buy numeric(16,5) CTtaBka obecneyeHns N0 UHCTPYMEHTY, paccyMTaHHas ¢ y4eTOM HanpasfeHns no3u-
LK1 B MOKYTNKY (B pyonsx Pd)

deposit_sell numeric(16,5) CraBka obecrneyeHns No UHCTPYMEHTY, paccyMTaHHasi C y4ETOM HanpaB/eHWsl No3u-
uum B npogaxy (B py6nsax Po)

swap_rate numeric(16,5) CraBka obecneyeHVs Npu OTKITOHEHUN LieHbl (DbIOYEPCHOTO KOHTPaKTa OT LieHbl 6a30-
BOr0 akTmBa 60/ibLle 3ajaHHOT0 Ha YPOBHEe (DbHOUYEPCHOTO KOHTpakTa (B py6sisix Po).
OnpepensieTcs B COOTBETCTBUM CO cneuudmkaymy KOHTpakTa.

index_div numeric(18,4) 3HaueHve ¢ y4eToM AMBUAEHAHbIX BbINAAT No LeHHbIM 6ymaram, BXOAALWMX B 6a3y

pacuyetoB NHAaekcoB MOCKOBCKOM Bupxu, Anst 04HOAHEBHbIX (DbIOYEPCHbIX KOHTPakK-
TOB C aBTONpoOoHraumeli Ha NHgekcbl MockoBckoli Bupxu (B MyHKTax).

MNpumeyaHve:

1. KntoueBble nonsa date (unm date2), contract

2. basoBblii hblouepcHbIi KOHTpakT (base_fut) BktouaeT B cebsi Bce hbouepchbl Ha 3TOT 6a30BblIii (hbHOUEPCHBIA KOHTPAKT.

3. None date2 no cmbic/ly aHa/IorMyHo nonto date.

4. None execution2 no CMbIC/Ty aHa/TOTM4YHO NOJ1H0 execution. OHO OT/IMYAETCSA OT MO/A execution2 TosIbKO (bOpMaTOM.

5. B nonsax interest, poses_rubl, limit, risk_wr, coffout, is_spread, is_percent, settl_rur, pr_settl_r ans Cssi3ok Bcerga — 0.

6. MNonsa base_fut, type_exec ans CBA30K Bcerga nycrble.

7. 3HauyeHue settl_rur=round(settl*round(tick_price/tick;5);2).

8. 3HaueHus, paccuntaHHble B nossx low, high, open, close, He yunTbIBalOT LeHbI CAEM0K C KaslIeHAAPHbIMY CnpejamMun 1 CAenok, 3aksto-

YEHHbIX Ha OCHOBaHNN UHAVWKATUBHbLIX 3asBOK.

9. 3HaueHne, paccynuTaHHOE B nosne avrg, He y4YnTbiBaeT LieHbl CAENO0K, 3aK/TIYEHHbIX Ha OCHOBaHNUN NHAUKATUBHbIX 3aABOK.

10B nonsx volume, V0|_I'Ub| He y4YnTbiBaeTcA 060p0T no caenkam, 3ak/mio4eHHbIM Ha OCHOBaHUU MHOANKATUBHbIX 3aABOK.
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11.3Ha4yeHue B Nosie swap_rate 3anosiHaeTcsl N0 O4HOAHEBHbLIM (DbIOUEPCHBIM KOHTPAKTaM C aBTOMPO/IOHTaLMeii, N0 0CTa/IbHbIM UHCTPY-

MeHTam 3HayeHue — 0.

3.5. Ot1uer fposcIXXYYZZZ.csv

MHhopmaLmsi 0 No3VLMOHHOM COCTOSIHUM K/TMEHTOB MO OMUMOHHBLIM KOHTpakTaM, rae XXYYZZZ - kog pasgena. daiin popmara csv.

CTpykTypa otyeta fposcIXXYYZZZ.csv:

HassaHue nons Tvn nonsa OnucaHue nons

date char(10) [ata oTyeTHOro Hs (faTa NpoBeAEHUSI BEYEPHE KIMPUHIOBOL ceccum)

kod char(7) Kof knneHTa

account char(2) Mpu3Hak knveHTa ('CL' — KIMeHT)

isin char(25) YHVKasTbHbIN KO, UHCTPYMEHTa (PbloYepCHbIA KOHTPaKT/ KonnarepasnbHblii
WNHCTPYMEHT)

pos_beg numeric(11) Konunuyectso no3uumii Ha Hayano gHsA

pos_end numeric(11) KonuuecTso no3uLmnii Ha KoHew, AHS

var_marg_p numeric(16,2) BapwuaunoHHas Mapxa no OTKpbITbIM MO3MLMAM Ha Havasno aHs (py6.)

var_marg_d numeric(16,2) BapwuaunoHHas mapxa no cgenkam (py6.)

sbor numeric(16,2) Cymma 6upxeBoro céopa 1 KOMUCCUOHHOIO BO3HarpaxaeHust KnmprHrosoro
LeHTpa 3a 6e3agpecHble caenku (py6.)

go_netto numeric(16,2) He ucnonbayetcs

go_brutto numeric(16,2) lapaHTuiiHOe obecneyeHne C yH4eTOM HanpaB/IeHUs NO3MLMK, Kak Mo caen-
Kam Nokynku, Tak 1 No cAenkam Npogaxu no puck-napamMeTpam Ha Hauyasno
BEYepHeii AONOMHNTENbHON TOProBOV CeCCUM CriefyoLLero TOproBoro AHN
(py6.)

pos_exec numeric(11) Konnuyectso MCNOMHEHHbIX NO3ULMIA (60sbLue HyNs — UCNOMHAETCA NpoAa-
Xa; MeHbLUEe HyNs - NOKYrKa)

du numeric(1) Cuet Y (1 - AY, 0 — He YY)

shor_exec numeric(16,2) KomuccroHHoe BosHarpaxaeHvne KnmpuHroBoro LeHTpa 3a NCNosiHeHne
(py6.).

sbor_nosys numeric(16,2) Cymma 6upxxeBoro c6opa n KOMMCCMOHHOTO BO3HarpaxaeHns KnvpruHrosoro
LeHTpa 3a agpecHble caenku (py6.)

fee_exec numeric(16,2) MeHun 3a NPOCPOUKY NCNONHEHUS MO (PbIOYEPCHBIM KOHTPaKTam

fine_exec numeric(16,2) HeycTolika 3a HeMcrnosHeHNe hbUYEPCHBIX KOHTPAKTOB

accum_go numeric(16,2) BenuunHa HakonaeHHOro rapaHTUIRHOMO NepeBoAa MO MHCTPYMEHTY «CNOT»
3a BpeMS CyLLEeCTBOBaHMSA NO3ULMK — He NCMO/b3YyeTcs.

fee_trans numeric(16,2) CymMa neHu 3a nepeHoc nosvuun caenkoii PEMNO wunv caenkoii kynaun-npo-
Oaxun ana pasgenos Ay.

shor_ex numeric(16,2) BuipxeBsoii c6op 3a agpecHble u 6esagpecHble caenku (py6.)

vat_ex numeric(16,2) Cymma HAC B cocTase 6upxeBoro cbopa (py6.) — He ncnonb3yeTcs

shor_cc numeric(16,2) KomuccroHnHoe Bo3HarpaxaeHne KnmpuHroBoro LeHTpa 3a afpecHsle 1 6e3-
anpecHble caenku (py6.)

vat_cc numeric(16,2) Cymma H/C B cocTaBe KOMVICCHOHHOTO BO3HArpaxkaeHns KnmpuHrosoro
ueHTpa (py6.) — He ucnosnb3yeTcs

pos_failed numeric(11) KonnyecTso No3uumii, N0 KOTOPbIM HE UCMOMTHEHO 065A3aTeNbCTBO B AE€Hb

UCMOJTHEHNS — HE NCNOMb3YeTCs B CBA3W C NpekpalleHnemM Toproeam gbio-
YepcHOro KoHTpakTa Ha O®3

var_marg_prom

numeric(16,2)

BapuauyoHHas mapxa no Czenkam no ntoram AHEBHON KNMPWUHIOBOW cec-
cum (B py6nsx P®). nsa MHCTPyMEHTOB ¢ 6a30BbIM aKTVBOM Ha KypCbl MHO-
CTpPaHHbIX BA/IOT 3HAYEHME SIBNSIETCA CNPABOYHbIM

var_marg_p_settl_price

numeric(16,2)

CocTaBnsioLas YacTb, CBi3aHHas ¢ U3MeHeHueM PacyeTHoii LieHbl no
(hbtoyepcHOMY KOHTpPakTy, BapuauuoHHoii Mapxw no Caenkam, obsizaTess-
CTBa MO KOTOPbIM HE NMpeKpaLLeHbl Ha HA4a10 OTYETHOTO AHS (B py6nsx P®)

var_marg_p_swap_rate

numeric(16,2)

CocTaBnistoLLan YacTb, CBA3aHHAsA CO CTaBKOV obecneyeHns npy OTK/10He-
HUW LieHbl MO OAHOAHEBHOMY (DbIOYEPCHOMY KOHTPAKTY C aBTONPO/IOHTaLm-
el oT LeHbl 6a30BOro akTMBa 60/bLUE 3aaHHOTO HA YPOBHE OAHOAHEBHOTO
¢hbIOYEPCHOTO KOHTPaKTa C aBTONpOsIoHraLmeid, BapmaumoHHoi mapxu no
Cpenkam, 06a3aTenbCTBa Mo KOTOPbIM He MPeKpaLLeHbl Ha Hauyano OTYETHO-
ro aHsA (B py6nax P®)
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HasBaHue nons

Tun nonsa

OnucaHue nons

var_marg_d_settl_price

numeric(16,2)

CocTaBnsloLWwasn YacTb, CBA3aHHas C U3MEHeHNeM PacyeTHOl LeHbl Mo
(hbtoUEepPCHOMY KOHTpakTy, BapuaunoHHoii mapxu no Caenkam, 3akioyeH-
HbIM B TEYEHME OTUYETHOrO AHA (B pyonsax Pd)

var_marg_d_swap_rate

numeric(16,2)

CocTaBnsoLLas YacTb, CBsI3aHHas CO CTABKO 06ecneyeHuns npu oTkoHe-
HUM LiEHbI N0 OAHOAHEBHOMY (DbIOUEPCHOMY KOHTPAKTY C aBTOMPO/IOHTaL-
el T LeHbl 6a30BOr0 akTVBa 60/blle 331aHHOMO Ha YPOBHE O4HOAHEBHOMO
(hbloYepCHOro KOHTpaKTa ¢ aBTonposoHrauueil, BapualyoHHoli Mapxm no
Cpenkam, 3ak/to4eHHbIM B TEUEHUE OTUYETHOrO AHS (B py6nsax PO)

var_marg_p_index_div

numeric(16,2)

CocTaBnsoLas YacTb BaprnalumoHHOM Mapxw ¢ y4eTOM AYBUAEHAHBIX Bbl-
Maart no LeHHbIM Gymaram, BXOAsLLMX B 6a3y pacyeToB VHAeKcoB MoCKoB-
ckoil Bupxw, no Caenkam ofHOAHEBHBIMY (DbHOYEPCHBIMU KOHTPaKTaMu ¢
aBToMNposioHraumeii Ha IHaekcbl MockoBCKoli BUpxu, 06513aTebCTBa Mo Ko-
TOPbIM He NpeKpaLLeHbl HA HaYas10 OTUETHOTO AHS (B py6nsix P®)

var_marg_d_index_div

numeric(16,2)

CocTaBnsoLwas yactb BapnauyoHHOW Mapxu ¢ y4eToM ANBUAEHAHBIX Bbl-
nnaTt no ueHHbIM bymaram, Bxoasiwmx B 6asy pacueTos ViHaekcoB MockoB-
ckoli Bupxu, no Caenkam ogHOAHEBHbIMY (PbOYEPCHBIMY KOHTPaKTamu ¢
aBTOMpPOJIoHraunelt Ha MiHgekcbl MOCKOBCKOM BUpXu, 3ak/THO4EHHbIM B TeUe-
HMe OTYETHOrO AHs (B pybnsx P®)

MpumeyaHue:

1. KnioueBsble nonsa date, kod, account, isin.

2. ToroBas BapraLMOHHas MapXa CUMTaeTCs Kak var_marg_p + var_marg_d.

3. Ecnu B feHb ncnonHeHns pos_beg <> 0, To pos_end = 0, a pos_exec = - pos_bheg.

4. ®aiin hopMmpyeTCsi Npy YCTAHOBMIEHNW YCYTW (POPMMPOBAHUS OTHETOB MO Pasfeny KIMPYHIOBbIX PEMUCTPOB.

3.6. OTuert fposXXYY.csv

MHcpopMaLms 0 NO3ULIMOHHOM COCTOSIHUM MO OMLMOHHLIM KOHTPaKTaM YYacTHUKa KNupuHra/ Bpokepckoli (oupMbl 1 UX KIUEHTOB. daiin

chopmarta csv.

CTpykTypa otyeta fposXXYY.csv:

HasBaHue nons Tun nons Onwucaxue nons

date char(10) [ata oTyeTHOro gHs (fara NpoBeAeHNs BEYEPHEW KIMPUHIOBOI CeCccum)

kod char(7) Kop, Bpokepckoli ovpMbl / Kof, pasfena peructpa yyera nosuuuii / Pacyer-
HblIiA Kog,

account char(2) Mpu3Hak 06A3aTeNbLCTB:
'‘BF' — cymmapHble 0683aTenbCTBa, yuuThiBaeMble Ha pasgenax perucrpa
yyeTta nosuuuii, UMerLLmMx Ko Bpokepckoli ovpMbl, ykasaHHbI B nosne
«kod»,
'CL' — 0653aTenbCTBa, yuMTbiBaEMbIE HA pasfesne perucrpa yyeta nosuuui,
UMeIoLLEM KOZ, YKa3aHHbIli B none «kod»,
'RK' — cymMapHble 0653aTe/nbCTBa, yunuTbiBaeMble Ha PacyeTHOM Koje, yka-
3aHHbIN B none «kod».

isin char(25) YHUKasTbHbIN KOL, UHCTPYMEHTA (hbloYepCHBIA KOHTPaKT/ KonnarepasbHblii
WHCTPYMEHT)

pos_beg numeric(11) KonmyecTBo No3unumii Ha Ha4aslo gHA

pos_end numeric(11) KonunuyecTso no3uLmii Ha KoHew, AHS

var_marg_p numeric(16,2) BapwuaunoHHas Mapxa no OTKpbITbIM MO3ULMAM Ha Havano aHs (py6.)

var_marg_d numeric(16,2) BapwuaunoHHas mapxa no caenkam (py6.)

sbor numeric(16,2) Cymma 6mpxxeBoro céopa n KOMUCCMOHHOIO BO3HarpaxaeHust KnmprHrosoro
LeHTpa 3a 6e3agpecHble caenku (py6.)

go_netto numeric(16,2) He ucnonbayetcs

go_brutto numeric(16,2) lapaHTuiiHOe obecneyeHne C y4eTOM HanpaeieHNns No3nLmK, kak no caen-
Kam nokynku, Tak 1 No caenkam Npogaxun No puck-napamMeTpam Ha Ha4ano
BEYepHeii AONOMHNTENLHON TOProBO ceccumn creayoLero TOproBoro AHN
(py6.)

pos_exec numeric(11) KonuuyecTBo MCNONHEHHbIX MO3UUMiA (6onblue Hyns — NCNOMHAETCA NpoAa-

Xa; MEHbLLE HYsISI - MOKYTKa)
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HassaHwue nons Tvun nonsa OnucaHue nons

du numeric(1) Cuet Y (1 - AY, 0 — He YY)

shor_exec numeric(16,2) KomuccroHHoe Bo3HarpaxaeHne KnmpuHroBoro LeHTpa 3a NCnosiHeHne
(py6.)

sbor_nosys numeric(16,2) CymMa 6upxeBoro cbopa 1 KOMVCCUOHHOTO Bo3HarpaxaeHust KnmpnHroBoro
LeHTpa 3a agpecHble caenku (py6.).

fee_exec numeric(16,2) [MeHn 3a NPOCPOUKY UCMONHEHNS MO hbIOYEPCHBIM KOHTpakKTam

fine_exec numeric(16,2) HeycTolika 3a HeMcrnosIHEHNE (PbOYEPCHBIX KOHTPAKTOB

accum_go numeric(16,2) BenuunHa HakonaeHHOro rapaHTUIRHOMO NepeBoAa MO MHCTPYMEHTY «CNOT»
3a BpeMsi CyLL,eCTBOBaHWSA NO3ULMK — He UCMONb3yeTcA

fee_trans numeric(16,2) CymMMa neHu 3a nepeHoc nosvuun caenkoii PEMNO wunv caenkoii kynnun-npo-
Oaxv ana pasgenos Ay

sbor_ex numeric(16,2) BupxxeBoii cbop 3a agpecHbie 1 6esagpecHsble caenku (py6.)

vat_ex numeric(16,2) Cymma HAC B coctaBe 6upxeBoro cbopa (py6.) — He ncnonb3yeTcs

shor_cc numeric(16,2) KomuccronHoe Bo3HarpaxaeHue KnmpuHroBoro LeHTpa 3a afpecHsle 1 6e3-
afpecHble caenku (py6.)

vat_cc numeric(16,2) Cymma HAC B cocTaBe KOMUCCUOHHOIO BO3HarpaxaeHns KnnmpuHrosoro
ueHTpa (py6.) — He ucnosnb3yeTcs

pos_failed numeric(11) KonmuecTBo No3uumii, N0 KOTOPLIM HE UCMOSTHEHO 0653aTeNIbCTBO B AE€Hb

UCMOJTHEHNS — HE NCNOMb3YeTCs B CBA3W C MpekpaleHneM TOproeim gbio-
YepCHOro KoHTpakTa Ha O®3

var_marg_prom

numeric(16,2)

BapuauyoHHas mapxa no Czenkam no ntoram AHEBHON KNMPWUHIOBOW cec-
cun (B py6nax P®). ina VIHCTpYMEHTOB € 6a30BbIM akTVBOM Ha KypCbl MHO-
CTPaHHbIX Ba/IIOT 3HAYEHUE ABNAETCSA CMPaBOYHbIM

var_marg_p_settl_price

numeric(16,2)

CocTaBnsiolas YacTb, CBsi3aHHas ¢ U3MeHeHueM PacyeTHoii LieHbl No
(hbtouepcHOMY KOHTpPaKTy, BapmauuoHHoii Mapxw no Caenkam, o6sizaresb-
CTBa MO KOTOPbIM HE NpeKpaLLeHbl Ha Ha4aI0 OTYETHOTO AHS (B py6nsax P®)

var_marg_p_swap_rate

numeric(16,2)

CocTaBnsoLLan YacTb, CBA3aHHAsA CO CTaBKOV 06ecneyeHunst npy OTK/I0He-
HUW LieHbI MO OAHOAHEBHOMY (DbOYEPCHOMY KOHTPAKTY C aBTONPO/IOHIaLm-
el oT LeHbl 6a30BOro akTMBa 60sbLUE 3aaHHOTO HA YPOBHE OAHOAHEBHOTO
¢hbIOYEPCHOTO KOHTPaKTa C aBTONpOsIoHraLmeid, BapmaumoHHoii mapxu no
Cpenkam, 06a3aTenbCTBa N0 KOTOPbIM He NPeKpaLleHbl Ha Ha4yano OTYETHO-
ro aHA (B py6nax P®)

var_marg_d_settl_price

numeric(16,2)

CocTaBnisilowas YacTb, CBA3aHHasi C U3MEHEHWEM PacyeTHOl LeHbl Mo
dhbloYEepCHOMY KOHTPaKTY, BaprauyoHHoi mapxu no Caenkam, 3ak/ioUeH-
HbIM B TEYEHNE OTHETHOTO AHSA (B pybrisix P®)

var_marg_d_swap_rate

numeric(16,2)

CocTasnftoLlas YacTb, CBA3aHHasA CO CTaBKO ob6ecneyeHns npn OTKI0He-
HUW LieHbl N0 OfHOAHEBHOMY (DbIOYEPCHOMY KOHTPAKTY C aBTOMPOJIOHTaL -
el oT LeHbl 6a30B0ro akTmea 60sbLUe 3a4aHHOTO Ha YPOBHE O4HOAHEBHOTO
dhbloYEepCHOro KOHTPaKTa C aBTONPO/IOHraumel, BapnauyoHHon Mapxu no

Cpaenkam, 3aK/Il04eHHbIM B TEYEHWE OTYETHOTO AHA (B pybnsax PP)

var_marg_p_index_div

numeric(16,2)

CocTaBnsiolas YacTb BapnalmoHHO! Mapxu ¢ y4eToM AUBUAEHAHBIX Bbl-
Mnnart no UeHHbIM Gymaram, BXoAsLux B 6a3y pacuyeToB VHAeKcOB MOCKoB-
ckoi Bupxw, no Caenkam ofHOAHEBHbIMY (DbIOYEPCHBIMU KOHTPaKTaMu ¢
aBTonposioHraumeii Ha iHaekcbl MockoBCKoli Bupxu, 06513aTebCTBa Mo Ko-
TOPbIM He NpekpaLLeHbl HA HaYas10 OTUETHOTO AHS (B py6nsix P®)

var_marg_d_index_div

numeric(16,2)

CocTaensowasn yacTb BapnaunoHHoli Mapxw ¢ y4eToM AMBULEHAHbIX Bbl-
nnar no LeHHbIM Bymaram, BXOAALMX B 6a3y pacyeTos ViHgekcoB MockoB-
cKo Bupxwu, no Caenkam ogHOLHEBHbIMU (hbIOYEPCHBIMU KOHTPaKTaMu ¢
aBTONpO/IoHraumein Ha Haekcel MockoBCKo Bupxu, 3ak/1i04eHHbIM B Teve-
HVe OTYETHOrO AHS (B pybnsix PO)

MpumeyaHue:

1. KnwoueBble nons date, kod, account, isin

2. Ecnu B fieHb ncnonHeHns pos_beg <> 0, To pos_end = 0, a pos_exec = - pos_beg.

3.7. OtTyer moncbXXYY.csvimoncbXX00.csv

MHhopmaums 06 nHocTpaHHol BantoTe, a Takke MNpodnnsa akTmea, NpefocTaBneHHbIX B kavectse ObecneyeHns YUacTHUKOM KnupuHra/

Bpokepckoii dompmoii 1 nx knneHToB. dain doopmarta csv.

CTpykTypa ot4yeta moncbXXYY.csv/moncbXX00.csv:
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

HassaHwue nons Tvn nons OnucaHue nons

date char(10) [lata oTYeTHOro fHA (AaTa NpoBeAeHUs BevepHeli KNMPUHIOBOW ceccum)

kod char(7) Kop, Bpokepckoii covpmbl / Kog, pasaena feHexHoro peructpa / PacueTHsblit kog,
account char(2) Mpu3Hak yyeTa:

'BF' — nHocTpaHHas BantoTa / Mpodunb akTnea, yunTbiBaeMble Ha BCEX pasfenax je-
HeXHoro pernctpa bpokepckoli dmpmbl,

'CL' — nHocTpaHHas BasntoTa / Mpodnnb akTnea, yunTbiBaeMble Ha pasgene AEeHEXHOro
perucTpa,

'RK' — nHocTpaHHas BastoTa / Mpodunnb akTnBa, yunTbiBAEMbIE HA BCEX pasgenax ae-
HEXHOro perncrpa no PacuetTHomy Koy

type char(60) Kogf nHocTpaHHow BastoThl / Mpodinnsa akTnea

amount_beg numeric(10) Konunuyectso MHOCTpaHHoI BantoThbl/ Mpocdhmns akTBa Ha Ha4asio OTYETHOIO AHs (B LUTY-
Kax)

amt_beg_cb numeric(16,2) CTOMMOCTb MHOCTpaHHO BantoThl / Mpodinnsa akTuBa No MHOCTPAHHO Ba/toTe Ha Hava-

N0 oTYeTHOrO AHSA (B py6nsax P®) no kypcy LIB P® Ha npeablaywuii oTYeTHbIN AeHb. Ans
Mpochnns akTmea no LeHHol bymare, gparoleHHoMy MeTanny pasHo O.

pay numeric(16,2) Vi3meHeHne konmyecTBa MHOCTPaHHO BantoThl/ Mpodunsa akTuBa B TeueHne aHs (B
LUTYKax)
pay_rub numeric(16,2) I3MeHeHne CTOMMOCTI MHOCTPaHHOW BastloThl/ MNpodinns akTnea No MHOCTPaHHOW Ba-

NoTe B TeyeHne gHs (B pyonax Pd) no kypcy LIB P® Ha oTueTHbIli geHb. A MNpodnns
aKTMBa MO LEeHHOI bymare, AparoueHHOMY MeTaul/ly paBHO «0x»

prem numeric(16,2) M3MeHeHre CTOMMOCTI MHOCTPaHHOW BaslOTbl, B KOTOPOI OCYLLECTBASIOTCS AEHEXHbIE
pacueTbl Mpemuii No ONUMOHHLIM KOHTPAKTaM, 3aK/OYEHHbIM B TedeHne aHA (B pybnax
P®)

amount_end numeric(10) KonuuecTtso MHOCTpaHHol BantoThl/ Mpodnns akTBa Ha KOHEL, OTYETHOTO AHA ( B WTY-
Kax)

amt_end_cb numeric(16,2) CTOMMOCTb MHOCTpaHHO BantoThl / Mpodinnsa akTuBa No MHOCTPAHHOI BatoTe Ha Ko-

HeL, OTYeTHOro AHS (B pybnsx P®) no kypcy LB P® Ha oTyeTHbI feHb. Ans MNpoduns
akTvBa no LeHHoV bymare, fparoLeHHOMY MeTasly pasHo O

rate_cb numeric(16,5) Kypc LUb P® nHocTpaHHol BasioThl / Mpodhnns akTvea No MHOCTPaHHOM Ba/loTe Ha OT-
YeTHbIN geHb. Ons Mpochunsa akTvea No LEHHOM bymare, AparoueHHOMY MeTaslly paBHO
0

rate numeric(16,5) OueHOoYHasa CTOMMOCTb eAMHULIbI MIHOCTPaHHOW BantoTbl/ eauHuLbl Mpodnnsa akTvea (B
py6nsx P®)

go numeric(16,2) OueHoYHas CTOMMOCTb MHOCTPaHHO BasioThl/ Mpodhuns aktmea (B pybnsx P®)*

com_ensure numeric(1) Tun CpeacTs obecneveHus:

0 — cpefcTBa YacTUYHOro obecrneyeHnss — He MCnonb3yeTca,

1 — cpefcTBa NosiHOro obecneveHns B MHOCTpaHHoO BantoTe/ Mpodhnne akTuea.

MpumeyaHue:

1. Mpodomnb akTmBa — 310 Npodhunb akTMBa N0 UHOCTPAHHOW BantoTe / LieHHON Bymare/ gparoLueHHOMY MeTasny.

2. OueHoYyHas CTOMMOCTb VIHOCTpaHHOVI BaUTlOThbI, YKa3blBaemasi B Nonsx «rate» n «go», onpeensieTca B COOTBETCTBUN C MeTO,EI,VIKOVI Bbl-
60pa N OLEHKHN VIHOCTpaHHOVI BaJ1KOThbl, NPUHMMaEMbIX B KayecTBe Ob6ecneueHus, yTBep)K,D,aeMOVI KAVPUHIOBbLIM LIEHTPOM.

3. *3HayeHve B Nose «go» HOCUT MHDOPMALMOHHBI XapakTep, He paBHO 3Ha4YeHMI0 B nosie «com_pl_end» B chaiine monXXYY.csv.

4. B dhaiine monchXXYY.csv ypoBHS Bpokepckoii ovpMbl B Crlydae, ecnv YUYacTHUK KAUpUHra Uam Y4YacTHUK TOProB He MMeET rnpasa
ynpasnaTb KIMEHTaMu B paMKax AaHHoN Bpokepckoli chmpMel, B Nosie account no npusHaky 'CL' He npefoctaenseTca nHdopmaums no
Kogam pasfesioB AEHEXHbIX PErMCTPOB TaknX KNIMEHTOB.

5. Otyer npegocraBAeTCA no nTtoram OCHOBHO KI'IVIpVIHFOBOVI ceccun.

3.8. OtyeT moncIXXYYZZZ.csv

MHhopmaLmsi o feHEeXHOM COCTOSIHUM KNMEHTOB, rae XXYYZZZ o3HavaeT koA pasgena. daiin popmara csv.

CTpykTypa otyeta moncIXXYYZZZ.csv:

Ha3saHue nons Tun nons OnucaHue nons

date char(10) [ata oTyeTHOro AHS (faTa NPOBELEHUS] BEHEPHE KIIMPVHIOBOI ceccum)

42



Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB

01.12.2024

HassaHwue nons Tvn nons OnucaHue nons

kod char(12) KOZ, pa3gena AeHexHOoro peructpa

account char(2) npu3Hak knneHTa ('CL' - KIMeHT)

type char(2) Tun Ob6ecneyeHus:
‘MN'’ — feHeXxHble cpeacTBa B py6nsix P® n/wnv B nHocTpaHHoi Bantote/ B Mpodinne ak-
TUBA MO MHOCTPAHHOI BaUTlOTe, LieHHOI Bymare, AparoLeHHOMY MeTasny;
‘PL’ — He ucnonb3ayetcs

amount_beg numeric(16, 2) CyMMa ieHEeXHbIX CPefCcTB B pybnax P® n/unm oueHouYHas CTOMMOCTb MHOCTPaHHOM Ba-
ntoThl/ Mpodhnna akTvBa No MHOCTPAHHON BastoTe, LIeHHOW Bymare, AparoLeHHOMY Me-
TaUlNly Ha Hayas10 OTYETHOTO AHS (B pyonsx PP)

var_marg numeric(16, 2) BapuaupoHHas mapxa (py6.)

prem numeric(16, 2) OnumoHHas npemus (py6.)

pay numeric(16, 2) VI3meHeHne cyMMbl feHeXHbIX CPeACcTB B pyonsax P® u/ v oueHOYHOR CTOMMOCTY UHO-
CcTpaHHoW BastoThl/ Mpodinnsa akTnea No MHOCTPaHHOW BasloTe, LieHHON bymare, gparo-
LleHHOMY MeTasl/ly B TeueHue aHs (B pyonsax Pd)

fut_sbor numeric(16, 2) Cymma 6upxesoro c6opa 1 KOMUCCUOHHOTO BO3HarpaxzaeHus KNnMpuHrosoro LieHTpa 3a
3akoveHve 6esagpecHbix cAenok ¢ blovepcamu (py6.)

opt_sbor numeric(16, 2) Cymma 6upxxeBoro c6opa 1 KOMMCCMOHHOTO BO3HarpaxaeHns KNvprHroBoro LieHTpa 3a
3ak/1o4eHve 6e3afpecHbiX CAenoK ¢ onuuoHamu (py6.)

nov numeric(16,2) OueHoYHaa CcToMMOoCTb 06bEMA NO3MLMIA ONUMOHHBIX KOHTPaKTOB, 6a3CHBIM aKTUBOM KO-
TOPbIX ABNAITCA LieHHble Bymaru, Ha KOHeL, OTYETHOTO AHA (B pybnsax Pd)

go numeric(16, 2) CymMmMa rapaHTuiiHOro obecneyeHns No BCeEM MHCTPYMEHTaM Mo pUCK-napamMeTpamM Ha Ha-
yasio BevepHei JOMOHNTENBHON TOPrOBOI ceccun cnegytoLLero Toprosoro AxHs (py6.)

amount_end numeric(16, 2) CyMMa [ieHeXHbIX CpefCcTB B pybnax P® n/unm oueHo4YHas CTOMMOCTb MHOCTPaHHOM Ba-
ntoTol/ Mpodhnna akTBa No MHOCTPAHHOI BastoTe, LIeHHOW Bymare, fAparoLeHHOMY Me-
Tasl/ly Ha KOHeL, OTYETHOro fHA (B pyonsx Pd)

free numeric(16, 2) CymMMa cBOOOAHbIX AEHEXHbIX CPEACTB B py6nsax PP n/mnu oueHo4YHasi CTOMMOCTb MHO-
CTpaHHoV BauToThI / Mpodinns akTuea No MHOCTPaHHO BauTlOTe, LieHHON Bymare, gparo-
LieHHOMY MeTaul/ly Ha KOHeL, OTYETHOro AHSA (B py6nsax Pd)

du numeric(1) Mpr3Hak Toro, YTo pasgen AeHeXHOro perncTpa npegHasHadveH ans yyeta cpefcTs, Haxo-
AAWWXCS B JOBEPUTE/IbHOM YNPaB/IEHUN, NN HET:
1 — pasgen npefHa3HaveH AN yyeTa CPeAcTB, HAXOAALWMXCA B JOBEPUTENBHOM ynpa-
BNIEHWN,
0 — pa3gen npefHasHayveH A1 yyeTa CpefAcTB, He HaXOAALWMXCS B JOBEPUTENBHOM ynpa-
B/IEHUN

gowide numeric(16, 2) CymmapHoe 'O no BceM MHCTPYMEHTaMm, paccymMTaHHOe No LWmpokomy nnmuty (py6.), no-
ne He ucnonb3yertcs

freewide numeric(16, 2) CBo6ogHo cpeacTs (py6.), ¢ yyeTom O No WNPOKOMY JIMMUTY - HE UCMNOMb3yeTcs

margincall char(1) Mpu3sHak margin call. MoXxeT npuHMMaTbL OAHO 13 TPEX BO3MOXHbIX 3Ha4eHuit: ‘A, ‘B, * .
3HaueHve ' ' 03Ha4aeT, uTo NnpusHak margin call He ycTaHoBneH. He ncnone3yetcs

shor_ex numeric(16,2) BupxeBsoii c6op 3a agpecHble n 6esaapecHble caenku (py6.)

vat_ex numeric(16,2) Cymma HAC B coctase 6upxeBoro co6opa (py6.) — He ncnonb3yercs

sbor_cc numeric(16,2) KomuccunoHHoe Bo3HarpaxaeHvie KMpruHroBoro LeHTpa 3a agpecHble 1 6e3agpecHsle
coenku (py6.)

vat_cc numeric(16,2) Cymma HAC B cocTaBe KOMUCCMOHHOTO BO3HarpaxaeHvs KnnpuHrosoro LeHTpa (py6.) —
He ncnosnb3yeTcs

rub_beg numeric(16,2) CymMMa JeHeXHbIX CPeacTs B py6nsax P® Ha Hauyano Toprosoro AHs

rub_pay numeric(16,2) VI3MeHeHne CyMMbl AEHEXHbIX CPeACTB B py6nsax PP B TeyeHMe TOProBoro AHs

rub_end numeric(16,2) CymMMa eHeXHbIX CPeACcTB B py6n1six PO Ha KOHeL, TOProBoro AHs

com_pl_beg numeric(16,2) OueHoYHas CTOMMOCTb MHOCTPaHHOM BasTioTbl u/unm Mpodins akTmuea no MHOCTPAHHOWA
BasIl0Te, LIEHHOV Bymare, AparoLeHHOMY MeTasl/ly Ha Havyasio OTUETHOTO AHA (B py6nsx
P®)

com_pl_pay numeric(16,2) VI3meHeHue OLeHOYHOV CTOMMOCTY MHOCTPAHHON BastioTbl /nnu Mpodmns akTrea no

MHOCTPaHHO Ba/lloTe, LIeHHON Bymare, gparoLeHHOMY MeTaslly B TeueHne gHs (B pybnsax
PD)
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB

01.12.2024

HasBaHue nons

Tun nons

OnucaHuve nons

com_pl_prem

numeric(16,2)

M3MeHeHMe OLEeHOUHOM CTOMMOCTN 06bEMA NO3ULMIA ONLMOHHBLIX KOHTPaKTOB, 6a3VCHLIM
aKTUBOM KOTOPbIX ABASAIOTCA LEHHbIe Bymaru, B TeueHue gHs (B pyonsx Po)

com_pl_end numeric(16,2) OueHoYHas CTOMMOCTb MHOCTPaHHOM BasTkoThl U/unm Mpodinsa akTuBa No MHOCTPAHHOW
BasIloTe, LEHHOI Bymare, aparoLeHHOMY MeTasl/ly Ha KOHeL, OTHETHOTO AHSA (B py6nsix
P®)

ext_rez numeric(20,2) Cymma (py6.), 6nokupyemasi B BeHEPHWIA KNVPUHT Y YYACTHUKOB, MMEILLMX NO3ULMK NO

KoHTpakTam Ha RUONIA. Pe3epsupyetcs nog nsmeHeHuns ctaskm RUONIA (ucnonb3yetcs
npy pacyete BapuaLMOHHOV MapXxu No no3vumsam), nyonukyemoii LiB.

MpumeyaHue:

1. KnoueBble nonsa date, kod, account, type.

2. Mone prem [O/MKHO COAEPXATb CyMMY NPemMum No caeskam ¢ HEMaPXMpyeMbIMU ONLUOHAMM.

3. Mone var_marg JO/MKHO CofepXaTb CyMMY BapuaLMoHHOV MapXu No blodepcam 1 MapXmpyembIM OMLMOHaM U CYMMY rapaHTUiHbIX

nepeBo/ios.

4. ®aiin hopMMpyeTCs NpY YCTAHOBMIEHUW YCYTW (POPMMPOBAHUS OTUETOB MO pasfeny KIMPYHIOBbLIX PErUCTPOB.

5. ns type ='PL’ nonsa rub_beg, rub_pay, rub_end, com_pl_beg, com_pl_pay, com_pl_end He 3anonHsawTCA.

3.9. OtyeT MmonXXYY.csvimonXX00.csv

VHhopMaLms 0 AeHEXHOM COCTOSHWM YUacTHUKa KnupuHra/ Bpokepckoit hvpMbl 1 MX KMEHTOB. daiin dpopmara csv.

CTpykTypa ot4yeta monXXYY.csv/monXX00.csv:

HassaHwue nons Tvn nons OnucaHue nons

date char(10) [arta oTyeTHOro AHs (4ata NpoBeAeHUst BeUepHeli KNMPUHIoOBO ceccum)

kod char(12) Kop, Bpokepckoit ovpmbl / pasgena geHexHoro peructpa / PacyeTHblii kog,

account char(2) MpusHak O6ecneyeHus:
'BF' — cymmapHble cpefcTBa, yunThiBaeMble Ha Bpokepckoii covpme,
'CL' — cpefcTBa, yunTbiBAEMbIE HA pasfene AeHEeXHOro perncrTpa,
'RK' — cymmapHble cpefcTBa, yuuTbiBaemble Ha PacyeTHoM Koae.

type char(2) Tun ObecneyeHus:
‘MN’ — feHexHble cpeacTea B pyonsix P® n/wnn B uHoctpaHHoii Basntote/ B Mpochune ak-
TUBA MO MHOCTPAHHOI BaUTIOTe, LieHHOI Bymare, AparoLeHHOMY MeTasy,
‘PL’ — He ucnonb3syeTtcs.

amount_beg numeric(16, 2) CyMMa AeHeXHbIX CPeACcTB B py6sisx PO u/vnm oueHovHas CTOMMOCTb MHOCTPAHHO Ba-
ntoTol/ Mpodhnna akTMBa No MHOCTPAHHOI BastoTe, LieHHOW bymare, AparoLeHHOMY Me-
Tau1Ny Ha HaYaulo OTHETHOTO AHSA (B pyonsax P®)

var_marg numeric(16, 2) BapuaunoHHas mapxa (py6.)

prem numeric(16, 2) OnumoHHasa npemus (py6.)

pay numeric(16, 2) M3MeHeHne CyMMbl AiEHEeXHbIX CpeacTB B pyonsix P® u/ unum oLeHo4YHON CTOMMOCTY UHO-
CTpaHHoi BasoThl/ Mpodnnsa akTuBa No MHOCTPaHHO BantoTe, LieHHOW Bymare, aparo-
LlEHHOMY MeTasl/ly B TeueHune Hs (B pyonsx PP)

fut_sbor numeric(16, 2) Cymma 6upxeBoro cbopa 1 KOMUCCUOHHOTO BO3HarpaxaeHus KnnpuHroBoro LeHTpa 3a
3ak/oveHve 6e3agpecHbix cAenok ¢ btovepcamu (py6.)

opt_sbor numeric(16, 2) Cymma 6upxxeBoro c6opa 1 KOMMCCUOHHOTO BO3HarpaxaeHns KNvpruHrosoro LieHTpa 3a
3ak/oueHne 6esagpecHbix cAenok ¢ onyuoHamu (py6.)

nov numeric(16,2) OueHoYHas CToMMOCTb 06bEMA NO3MLMIA ONLMOHHBIX KOHTPaKTOB, 6a3VCHbIM aKTUBOM KO-
TOPbIX ABAAIOTCSA LieHHble Bymaru, Ha KOHeL, OTY4ETHOro AHS (B py6nsax Pd)

go numeric(16, 2) CyMMma rapaHTuiiHoro obecneyeHns No BCem MHCTPYMEHTaM No puck-napamMeTpam Ha Ha-
yasno BeyepHeli JONONHUTENBHOV TOPTrOBOI Ceccum creaytoLero ToproBoro AHs (py6.)

amount_end numeric(16, 2) CyMMa AeHeXHbIX CPeAcTB B py6sisx PO u/vnm oueHovHas CTOMMOCTb MHOCTPAHHO Ba-
ntoTol/ Mpodhnna akTMBa No MHOCTPaHHO BastoTe, LieHHOW bymare, AparoLeHHOMY Me-
Tau1Ny Ha KOHeL, OTYETHOro AHA (B pybnax Pd)

free numeric(16, 2) CymMMa cBOOGOAHbIX AEHEXHbIX CPEACTB B py6nsax PP n/mnm oueHouHas CTOMMOCTb MHO-

CTpaHHoVi BantoThl / Mpodnnsa akTBa No MHOCTPaHHOI BaslloTe, LEeHHOM Bymare, aparo-
LIeHHOMY MeTas11y Ha KOHEL, OTUETHOrO AHS (B py6risix PO).
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB

01.12.2024

HasBaHue nons

Tun nons

OnucaHuve nons

du

numeric(1)

Mpu3HaK TOro, YTO pasfen AeHEXHOIo perncTpa npefHasHaueH A1s yyeTta CpefCcTB, Haxo-
[SLLNXCS B LJOBEPUTENTEHOM YNpPaBAEHUN, UNIN HET:

1 — pa3gen npegHasHaveH onsa yvyeta CpefcTs, HaxXoAAaLWMXea B JOBEPUTENIbHOM ynpa-
BfieHUH,

0 — pazaen npefHasHauYeH A/1s yueTa CPefCcTB, He HaxoAsLMXcs B JOBEPUTENbLHOM ynpa-
BIEHUN

gowide numeric(16, 2) CymmapHoe MO no BceM MHCTPYMEHTaM, paccynTaHHoe Mo LMPOKOMY numuty (py6.) - He
ncnonb3yercs

freewide numeric(16, 2) CB0604HO cpeacTB (py6.), ¢ yuetom O MO LWMPOKOMY [IMMUTY - HE UCNOJ/b3YEeTCs

margincall char(1) Mpun3Hak margin call. MoxeT NpyHUMaTb 0HO M3 TPEX BO3MOXHbIX 3HaueHuid: ‘A, ‘B’, ' .
3HaveHve ‘'’ 03HavaeT, YTo npusHak margin call He yctaHoB/eH. He ncnonbayetcs.

shor_ex numeric(16,2) BupxeBoii c6op 3a afpecHble 1 6e3aapecHble caenku (py6.)

vat_ex numeric(16,2) Cymma HAC B cocTaBe 6upxeBoro cbopa (py6.) — He ucnonb3yertcs

shor_cc numeric(16,2) KomuccrnoHHoe BosHarpaxaeHvie KmpruHroBoro LeHTpa 3a agpecHble 1 6e3agpecHble
caenkm (py6.)

vat_cc numeric(16,2) Cymma HAC B cocTaBe KOMUCCUOHHOTO BO3HarpaxaeHus KnnmpuHrosoro LeHTpa (py6.) —
He ncnosnb3yetcs

rub_beg numeric(16,2) CyMMa AeHeXHbIX CPeAcTB B py6nsx PO Ha Ha4yano TOProBoro AHst

rub_pay numeric(16,2) M3mMeHeHne CyMMbl fieHeXHbIX CpeAcTB B py6nisix PP B TeyeHne TOproeoro AHA

rub_end numeric(16,2) CymMMa AeHeXHbIX CPeAcTB B py6n1sx PO Ha KOHeL, TOProBoro AHs

com_pl_beg numeric(16,2) OueHoYHas CTOMMOCTb MHOCTPaHHOM BautoThbl /i Mpodunsa akTvea No MHOCTPAHHOM
BasIloTe, LEHHOI Bymare, fparoLeHHOMY MeTas/ly Ha Havyasio OTYETHOTO AHSA (B py6nsx
P®)

com_pl_pay numeric(16,2) VI3MeHeHMe OLeHOYHOW CTOMMOCTY UHOCTPaHHO BantoTkl n/unu Mpodmns akTrea no

VHOCTPaHHOi BantoTe, LeHHol Gymare, AparoLleHHOMY MEeTaslly B TeueHue AHs (B py6nsx
Po)

com_pl_prem

numeric(16,2)

13MeHeHWe OLEHOUYHOV CTOMMOCTU 06BEMA NO3NLUIA OMLMOHHBIX KOHTPAKTOB, 6a3UCHbIM
aKTVBOM KOTOPbIX SIBMISIOTCS LIEHHbIe Gymaru, B TeYeHve AHs (B py6nsx PO)

com_pl_end numeric(16,2) OueHoYHast CTOMMOCTb MHOCTPaHHO BatoTbl W/mnnm Mpodunsa akTmea NO0 UHOCTPAHHOM
BaUIl0Te, LIEHHOI Bymare, gparoLeHHOMY MeTaslly Ha KOHeL, OTYETHOro AHS (B py6nsx
Po)

ext_rez numeric(20,2) Cymma (py6.), 6rokrpyemasi B BEHEPHUIA KTMPUHT Y YHACTHVKOB, MMEIOLLMX NO3WLMK NO

KoHTpakTam Ha RUONIA. Pe3sepsupyetcst nog nameHeHus ctaskm RUONIA (ucnonb3syetcs
npy pacyete BapuaLMOHHOW MapXxu No no3uumsam), nyonukyemoii LiB.

MpumeyaHue:

1. KnoueBble nons date, kod, account, type.

. Mons kod='PacueTHblii kog' n account="RK’ oTpaxatorcs B otueTe monXX00 ypoBHS Y4YacTHUKA K/IMPUHTa.
. 4na BF none go BbIYUCIAETCA He KaK CymMMa paBHas COOTBETCTBYIOLLIMM MOJIAM MO BCEM €€ K/IMeHTaM.
. Mone free BbluncnsAeTca kak amount_end — go — ext_rez + nov.

. Mone prem JoMKHO cofepxarb CyMMY MPEMUN MO CAENKaM C HeMapXVpyeMbIMU ONLMOHAMM.

o N o o b~ O wWDN

©

3.10.

. Mone var_marg fomkHO coaepxaTb CyMMY BapuaLOHHOV MapXu no dblodepcam 1 MapXmpyeMbiM OnLyoHaM.
. Ana type ='PL’ nona rub_beg, rub_pay, rub_end, com_pl_beg, com_pl_pay, com_pl_end He 3anonHsawTCA.

. B dpaiine monXX00.csv, hopMmMpyeMoro Asisi Y4acTHWKA KMPUHTA, B C/lydae ec/ KAMPUHIOBbIE YCYTW N0 BEAEHUI KIIMPUHIOBbIX

pEerncTpoB KNMPUHIOBbIi LIEHTP OKa3blBAET YUYaCTHUKY TOProB, He COBMNAAatoLLEro B OAHOM /LE C YUaCTHUKOM K/IMPUHTa, B osie account
no npusHaky 'CL' He npefocTaBnseTcst MHOPMaLWs MO Koy pasfena AeHeXHOro perucTpa, oTKpbITOro B pamkax Bpokepckoii ovpmbl
[N YUacTHUKA TOProB.

. B dpaiine monXX00.csv B none go no npusHaky '‘RK' 6/10kMpyeTcs cymMa Hasora Ha Npubbiiib OpraHn3aLmii ¢ 4OX0A0B MHOCTPaHHbIX

OpI'aHVISaLI,VIVI OT UCTOYHMKOB B Poccuiickoii depepauuu no Caenkam, ABNSALWUMCA nponsBoAHbIMN (*JVIHaHCOBbIMVI NHCTPYMEHTaMun,
nognexatuyto yaepxaHuto ¢ YyacTHUKa KnupuHra — HepesngeHTa B COOTBETCTBUN C 3aKOHOAATENILCTBOM Pd.

OtueT multileg_dict.csv

NHdopmauma 06 MHCTpyMeHTax-cBsikax. daiin hopmara csv.

CT1pykTypa otyeta multileg_dict.csv:
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB

01.12.2024

HassaHwue nons Tvun nonsa OnucaxHve nons

date char(10) [ata ToproBoro AHs, B Xo4e KOTOPOro BO3MOXHO 3aK/ItOUEHME CAEMOK C AaHHOM CBA3Kol
isin char(25) Kop (0603HaueHne) CBsA3kM

num_legs numeric(10) Konnuectso Caenok B Cesske

isin_leg char(25) Ko (0603HaueHne) MIHCTpyMeHTa, BxoasLiero B CBA3Ky

vol numeric(10) Konunyectso VIHCTpYMEHTOB, BXOAALWMX B CBA3KY (B LUTYKax)

MpumeyaHue:

1. PackpbIBaeTCs, U3 Kaknux MHCTPYMEHTOB coCcTouT CBsA3Ka.

2. ona Ka)K,EI,O[/lI 4acCTun CBA3KM pPacKpbiBaeTCsA, B KakOM o6beme B CBA3ke npegcrtaBneH NHCTPYMEHT.

3. O6beM MHCTPYMEHTA MOXET ObITb Kak MOMOXMTENbHbINA, Tak U OTPULATENbHbINA. M0N0XNTENbHDI 06bEM MHCTPYMEHTA FTOBOPUT O AJINH-
Holi No3nLMK B cBsi3ke. OTpuULATENbHBI 06BEM FOBOPUT O KOPOTKOI NO3NLUMN.

3.11. OtueT multilegf04cIXXYYZZZ.csv

MHbopmaLmsi o cBA3aHHbIX CAeMKax KIMEeHTOB, rae XXYYZZZ — kop pasgena. daiin chopmarta csv.

CT1pykTypa otueta multilegfO4cIXXYYZZZ.csv:

HassaHwue nons Tun nonsa Onucanue nons

id_deal numeric(19) M aeHTntrKaLoHHbI HOMEp caesku

isin char(25) YHUKaNbHbIN KOL UHCTPYMEHTA CBSA3KM

pricel numeric(16,5) LleHa nepBoi1 YacTu cBA3aHHOM CAENKM (B MYHKTax).

price numeric(16,5) LleHa caenku (B MyHKTax).

vol numeric(10) KonnuectBo KOHTPaKTOB CBA3KM (B LUTYKaXx)

rate numeric(16,5) CraBka. icnonb3yetcsa Ans peno v napbl cAenok (B NpoLeHTax rofoBbIX.

days numeric(4) Cpok cBA3KM (B KasieHOapHbIX AHSX). cnonb3yeTtcsa Ans peno v napbl CAenok.

kod_sell char(7) Kog pasgena peructpa yyera no3uuuii, ykasaHHbI B 3asBKe Mo CBsA3ke, NOAAHHO
MpoaasLOM, Ha OCHOBaHWUM KOTOPOI 3aK/ll04eHa CBA3aHHas caernka

kod_rts_s char(7) Koga npogasua

kod_buy char(7) Kog pasgena peructpa yyeta no3uLmii, ykasaHHbIli B 3asiBKe No CBSI3Ke, NOAaHHOM
MokynaTtenem, Ha OCHOBaHWM KOTOPOI 3ak/lloHeHa CBA3aHHas caernka

kod_rts_b char(7) Kog nokynarens

date char(10) [arta peructpaumm cBazaHHOI CAEMNKun

time char(8) Bpemsi pernctpauumn cBsi3aHHON caenku

type_buy numeric(2) Twun ceA3ku MNokynarens:
2 — pna CBA30K € konmyecTBOM CAenoK paBHbIM 2, 3ak/IOYEHHbIX HA OCHOBaHMM
aZpecHoin 3asBku,
3 — ansa CBA30K € KoNn4ecTBoM CAenoK paBHbIM 2, 3aK/M04EHHbIX HA OCHOBaHU
6e3agpecHoi 3asBku
4 — nna CBA30OK C KONMYecTBOM CLEenoK paBHbIM 2, 3aK/TH0UYEHHbIX Ha OCHOBaHWUK
afpecHoit 3anBku 6e3 ykazaHus KOHTPAreHTa, HO C yKa3aHWeM YHUKa/IbHOTO KoAa,
BbIpaXaloLLero B3auMHoe cornacue

type_sell numeric(2) Twun ceA3ku MNpogasua:
2 — pna CBA30K C konmyecTBoM CAenoK paBHbIM 2, 3aKNI0YEHHbIX HA OCHOBaHWM
afpecHoin 3asBku,
3 — Ans CBA30K C KONMYecTBOM CAenoK paBHbIM 2, 3aK/04EHHbIX HA OCHOBaHU
6e3aapecHoii 3asiBku
4 — ana CBA30OK C KONMYecTBOM CLEenoK paBHbIM 2, 3aK/TH0UEHHbIX Ha OCHOBaHWUN
afpecHoi 3anBku 6e3 ykazaHus KOHTPAreHTa, Ho C yKasaHWeM YHUKasIbHOTO KoAa,
BbIpaXaloLLero B3auMHoe cornacue

signs_buy numeric(20) ButoBas macka npv3HakoB caenku MNokynartens. MosHbIin aHanor 6UToBON Macku
NPU3HaKoB caenku B Tabnuue caenok Plaza-2 wio3a (cm. Ha ftp://ftp.moex.com/
pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https://ftp.moex.com/pub/ClientsAPI/
Spectra/Docs/p2gate_ru.pdf] )
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB

01.12.2024

HassaHwue nons Tun nonsa OnucaHue nons

signs_sell numeric(20) BuToBas macka npv3HakoB caenku Mpoaasua. MonHbIi aHanor GUTOBOM Macku
npu3HakoB cAenkv B Tabnuue caenok Plaza-2 wnio3a (cm. Ha ftp:/ftp.moex.com/
pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/ftp.moex.com/pub/ClientsAP1/
Spectra/Docs/p2gate_ru.pdf] )

var_marg_b numeric(16,2) BapuaunoHHas mapxa Nokynatens no cBsasaHHoli caenke (B pybnsx P®)

var_marg_s numeric(16,2) BapuaunoHHas mapxa NpogasLa no cBsA3aHHOW caenke (B pyonsax Po)

user_sell char(20) HanmeHoBaHue norvHa (naeHtndgukaropa) NpogasLua no cBA3aHHONM caenke

user_buy char(20) HavmeHoBaHwue noruHa (aeHTndmkaropa) Mokynartens no cBsisaHHON caenke

no_buy numeric(19) M aeHTUdmKaLmoHHbIn Homep 3asaBku NO CBs3ke, NoAaHHON MNokynaTenem, Ha OCHO-
BaHWN KOTOPOW 3aK/ioueHa CBsi3aHHas caenka

no_sell numeric(19) MaeHTncrKauyoHHbIi HoMep 3asiBKu Mo CBA3Ke, NoAaHHoi MpogaBuoM, Ha OCHOBa-
HUK KOTOPOI 3aK/Ilo4eHa CBA3aHHas caernka

fee_buy numeric(16,2) Cymma 6mpxeBoro cb6opa 1 KOMUCCMOHHOTO BO3HArpaXaeHust KNMprHroBoro LeH-
Tpa, nognexauias ynnare MNokynarenem (8 py6nsx P®)

fee_sell numeric(16,2) Cymma 6upxeBoro c6opa 1 KOMMCCUOHHOIO BO3HarpakieHns KnnpuHroBoro LieH-
Tpa, noanexatas ynnare MNpogasLom (B pyonsax Po)

date2 char(10) [arta peructpauuu cBsazaHHO CAENKMn

comm_buy char(20) KommeHTapuii B 3asBke no cBsA3ke, nogaHHol MNokynatenem

comm_sell char(20) KommeHTapuii B 3asiBke no cBA3ke, nogaHHol MpogasLom

fee_ns_b numeric(16,2) Cymma bupxeBoro c6opa 1 KOMACCMOHHOTO BO3HarpaxaeHus KnpuHrosoro LieHTpa
3a CBSI3aHHYI0 CAE/KY, 3aK/OYEHHYI0 HA OCHOBaHWUM afipecHoii 3asiBku No CBA3Ke,
nognexaiuas ynnarte MNokynarenem (B py6nax P®)

fee_ns_s numeric(16,2) Cymma 6upxeBoro cb6opa 1 KOMUCCUOHHOIO BO3HarpaXaeHust KNmpruHroBoro LeH-
Tpa 3a CBA3aHHYI0 CAEe/KyY, 3aK/I04EHHYI0 Ha OCHOBaHWM aApecHoit 3asBku, nogne-
Xawan ynnate NMpogasuoM (B pyonsx PP)

price_rurl numeric(16,5) LleHa nepBoi1 YacTu CBA3aHHOW CAENKU B py6sx

price_rur numeric(16,5) LleHa caenkn B py6nsix

ext_id_b numeric(11) LononHUTENbHbI MAEHTUMKALMOHHLIN HOMEP, YKasaHHbI B 3asiBKe Mo CBSA3Ke,
nofaHHoili Mokynarenem

ext_id_s numeric(11) [LononHutenbHbIi NAEHTUGMKALNOHHBIA HOMEP, YKa3aHHbI/ B 3asiBKe Mo CBA3KeE,
nofaHHoii MpogasLom

date_clr Date [Jarta nposefieHns KnmpuHra

fee_ex_b numeric(16,2) BupxxeBoi cbop, nognexatuin ynnarte MNokynatenem (B pyonsix P®)

vat_ex_b numeric(16,2) Cymma HAC B cocTaBe 6upxeBoro cbopa, nognexaiiero ynnarte MNMokynarenem (8
py6nax P®) — He ncnonb3yetcs

fee_cc_b numeric(16,2) KomMuccroHHoe Bo3HarpaxaeHne KnnMpuHroBoro LeHTpa, nognexatee ynnare roky-
narenem (B py6nsx P®)

vat_cc_b numeric(16,2) Cymma HAC B cocTaBe KOMUCCUMOHHOIO BO3HarpaxaeHus KNnnpuHroBoro LEeHTpa,
nognexaliiero ynnare Nokynarenem (8 py6nsx P®) — He ncnonbsyetcs

fee_ex_s numeric(16,2) BupxxeBoii coop, nognexatuin ynnarte NpogasLom (B py6nsix Po)

vat_ex_s numeric(16,2) Cymma HAC B cocTase 6upxesoro cbopa, nognexatiero ynnare Mpogasuom (B py-
6nax P®) — He ncnonb3yetcs

fee_cc_s numeric(16,2) KomMuccrnoHHoe Bo3HarpaxaeHne KnnpuHroBoro LeHTpa, nognexatee ynnare po-
nasuom (B pyonsax Pd)

vat_cc_s numeric(16,2) Cymma HAC B cocTaBe KOMUCCUMOHHOTO BO3HarpaxaeHus KNnpuHroBoro LEeHTpa,
nognexaliiero ynnare NpogasLuom (B py6nsx P®) — He ncnonbsyetcs

id_trade numeric(19) MaeHTndmkaTop 3anvcu B Tabnuue cAenok, M3MeHsoLel No3nLmio B gare nocras-
KV MO NEPBOI YacTy CBA3KM (NepPBOI CAENKN, 3aperncTpupoBaHHOM No pe3ynsratam
NCMOTHEHUS CBSA3KM)

price_rur2 numeric(16,2) CymMMa BTOpOIA YacTu caenku peno (B pyonsax P®) — He ucnosnb3yetcs

ncc_request_buy

numeric(1)

Mpun3Hak 3akodeHns Caenkn KNpyHroBbIM LLEHTPOM MO 3anpocy 0T YyacTHuKa
KnupuHra (Mokynatensb):

0 — oTcyTCTBYET,

1 — npucyTtcTeyeT
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

HasBaHue nons Tun nonsa OnucaHue nons

ncc_request_sell numeric(1) Mpu3Hak 3aknoueHns Caenkm KNMprHrosbIM LEHTPOM MO 3anpocy OT YyacTHUKa
knupvHra (Mpopgasew):

0 — oTcyTcTBYET,

1 — npucyTtcTeyeT

MpumeyaHue:

1. OTYeT hopMmMpyeTCs NPY YCTAHOB/IEHUW YC/YTN (POPMMPOBAHUA OTUYETOB MO Paszaesny KMPUHIOBbLIX PErncTPOB.

3.12. OTuet multilegf04_XXYY.csv

MHhopMaLms 0 CBSI3aHHbIX CAEMKax, 3ak/lOUEHHbIX B pexume 6UpXKeBoli TOPTroB/M YUaCTHUKOM KNupuHra/ Bpokepckoii dpupmoii 1 nx
knueHTamu. ®aiin hopmara csv.

CTpykTypa otueta multilegfo4_XXYY.csv:

HasBaHue nons Tun nonsa OnucaHue nons

id_deal numeric(19) M aeHTndrKaLoHHbI HOMep cAesku

isin char(25) YHUKaUTbHbIN KOS, UHCTPYMEHTA CBA3KN

pricel numeric(16,5) LleHa nepBoi1 YacTu cBA3aHHOW CAENKM (B MYHKTax).

price numeric(16,5) Llena caenku (B nyHKTax).

vol numeric(10) KonnuecTBo KOHTPaKTOB CBA3KM (B LUTYKaXx)

rate numeric(16,5) CraBka. Micnonb3yeTcs A41s peno v napbl CAeNoK (B NPOLEeHTax rogosbiX.

days numeric(4) Cpok cBsA3kM (B KanleHAapHbIX AHSX). icnonb3yeTcsa Ans peno v napbl CAenok.

kod_sell char(7) Kop pasgena peructpa yyera no3uumii, ykasaHHbIl B 3asiBKe Mo CBsI3Ke, NOAaHHO
MpoaasLOM, Ha OCHOBaHWUM KOTOPOI 3ak/llo4eHa CBA3aHHas caernka

kod_rts_s char(7) Kog npogasua

kod_buy char(7) Koga pasgena permctpa yyera no3uumii, ykasaHHblin B 3asiBke N0 CBA3Ke, MOAaHHOM
MokynaTenem, Ha OCHOBaHWM KOTOPOI1 3ak/ioUeHa CBA3aHHas caenka

kod_rts_b char(7) Koga nokynarens

date char(10) [arta peructpaumm cBsazaHHOI CAENKMn

time char(8) Bpemsi pernctpaunmn cBsi3aHHON cAesnkn

type_buy numeric(2) Tun cBasku Mokynatens:

2 — ans CBA30K C KoIMYecTBOM CAenok paBHbIM 2, 3aK/MOYEHHbIX HA OCHOBaHU
afpecHoi 3asBku,

3 — ans CBsi30K C KonmyecTBoM CAenok paBHbLIM 2, 3aK/H0UEHHbIX HA OCHOBaHMK
6e3aspecHoit 3asBKu

4 — nnsa CBA30K € KonnyectsoM CAeNoK paBHbIM 2, 3aK/THO4YEHHbIX H2 OCHOBaHUK
a[pecHo 3asBku 6e3 ykazaHnsi KOHTpareHTa, HO C yKkazaHWeM YHUKaIbHOro koaa,
BbIpaXaloLLLero B3auMHoe cornacue

type_sell numeric(2) Twun ceA3ku MNpopgasua:

2 — pna CBA3OK C Ko/iMyecTBOM CAenoK paBHbIM 2, 3aK/NH0YEHHbIX HA OCHOBaHWUN
aZpecHoin 3asBku,

3 — ans CBA30K € Ko/IM4ecTBoM CAenok paBHbIM 2, 3aK/MOYEHHbIX HA OCHOBaHU
6e3aapecHoi 3asBku

4 — nnsi CBSA30K C KONMYeCTBOM CLEeM0K PaBHbLIM 2, 3aK/Il0YEHHbIX HA OCHOBaHWUU
afpecHoi 3asBku 6e3 ykaszaHUs KOHTPAreHTa, HO C yKazaHWeMm YHVUKaIbHOTO KoAa,
BbIPAXAOLLEro B3aMMHOE cornacue

signs_buy numeric(20) BuToBasa macka npv3Hakos caenku MNokynatens. MNonHbIi aHanor GUuToBON Mackm
NPU3HaKoOB cAenku B Tabnuue caenok Plaza-2 wo3a (cm. Ha ftp://ftp.moex.com/
pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/ftp.moex.com/pub/ClientsAP1/
Spectra/Docs/p2gate_ru.pdf] )

signs_sell numeric(20) ButoBas macka npv3HakoB caenku MNpogasua. MoHbIi aHanor 6MToBOI Macku
NPU3HaKoB caenku B Tabnuue caenok Plaza-2 wio3a (cm. Ha ftp://ftp.moex.com/
pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https://ftp.moex.com/pub/ClientsAPI/
Spectra/Docs/p2gate_ru.pdf] )
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB

01.12.2024

HasBaHue nons

Tun nonsa

OnucaHue nons

var_marg_b numeric(16,2) BapuvaupoHHas mapxa MokynaTtens no cBsisaHHoN caenke (B pyonsax Pd)

var_marg_s numeric(16,2) BapuaunoHHas mapxa NpoaasLa no cBsi3aHHOW caenke (B pyonsix Po)

user_sell char(20) HavmeHoBaHune norvHa (ugeHTudukaropa) NpogasLa No CBA3aHHOW caenke

user_buy char(20) HanmeHoBaHMe norvHa (naeHtndgukaropa) MNokynarens No cBsA3aHHON caenke

no_buy numeric(19) M peHTUmKaLMoHHbIN Homep 3asBku NO CBs3Ke, MoAAHHON MokynaTenem, Ha OCHO-
BaHWUM KOTOPOWA 3aK/toueHa CBsi3aHHas caenka

no_sell numeric(19) MaeHTnchrKaLMoHHbI HoMep 3asiBKM Mo CBA3Ke, NoAaHHO MpogaBLoM, Ha OCHoBa-
HWW KOTOPOIA 3aK/loYeHa CBA3aHHas caenka

fee_buy numeric(16,2) Cymma 6upxxeBoro c6opa 1 KOMMCCUOHHOTO BO3HarpaxaeHns KnnpyuHroBoro LieH-
Tpa, noanexawas ynnare Nokynarenem (B py6nsx P®)

fee_sell numeric(16,2) Cymma 6upxxeBoro c6opa 1 KOMMCCUOHHOTO BO3HarpaxaeHns KnpuHrooro LeH-
Tpa, nognexauwas ynnare Npogasuom (B pyonsx Po)

date2 char(10) [Jara pernctpaumu cBA3aHHOI caenkun

comm_buy char(20) KommeHTapuii B 3asiBke no cBsi3ke, nofgaHHol MNokynatenem

comm_sell char(20) KommeHTapuii B 3asiBKe No cBsA3ke, nogaHHol MNpoaasLom

fee_ns_b numeric(16,2) Cymma 6upxxeBoro c6opa 1 KOMMCCMOHHOIO BO3HArpaxaeHns KNnpyuHrooro LeHTpa
3a CBSI3aHHYI0 CAE/IKY, 3aK/0YEHHYI0 Ha OCHOBaHWUM afjpecHoii 3asBku No cBA3kKe,
nogsiexauiasn ynnate lNMokynarenem (B pyonsx Pd)

fee_ns_s numeric(16,2) Cymma 6upxxeBoro c6opa 1 KOMMCCUOHHOIO BO3HarpakieHns KNnpuHroBoro LieH-
Tpa 3a CBA3AHHYI0 CAe/KY, 3aK/I04EHHYH0 Ha OCHOBaHMM afpecHoii 3asBku, nogne-
xauwias ynnare Mpogasuom (B py6nsix P®)

price_rurl numeric(16,5) LleHa nepBoi1 YacTu CBA3aHHOI CAENKU B py6/sx

price_rur numeric(16,5) LleHa cpenku B py6nsx

ext_id_b numeric(11) [ononHnTeNbHbIN NAEHTUAIMKALMOHHBIA HOMEP, YKa3aHHbIl B 3asBKe No CBSA3Ke,
nogaHHoi MNokynarenem

ext_id_s numeric(11) LononHUTENbHbI MAEHTUMKALMOHHLIN HOMEP, YKasaHHbI B 3asiBKe Mo CBSA3Ke,
nofaHHoii MpogasLom

date_clr date [ata npoBefeHus KIMpuHra

fee_ex_b numeric(16,2) BupxeBoii c6op, nognexawuii ynnate Mokynarenem (B py6nsx Po)

vat_ex_b numeric(16,2) Cymma HAC B cocTaBe 6upxeBoro cbopa, nognexawero ynnate lNMokynarenem (8
py6nsax P®) — He ncnonb3yetcs

fee_cc_b numeric(16,2) KomuccrnoHHoe Bo3HarpaxgeHvie KampuHroBoro LeHTpa, nognexatiee ynnare oky-
natenem (s pyénsx P®)

vat_cc_b numeric(16,2) Cymma HAC B cocTaBe KOMUCCMOHHOTO BO3HarpaxaeHusa KNnmpuHrosoro LieHTpa,
nognexaliiero ynnare Nokynatenem (B py6nsx P®) — He ncnonbsyetcs

fee_ex_s numeric(16,2) BupxeBoii c6op, nognexawuii ynnare Mpogasuom (B pyonsix Pd)

vat_ex_s numeric(16,2) Cymma HAC B coctase 6upxesoro cbopa, nognexawiero ynnare Mpogasuom (B py-
6nsx P®) — He ncnonb3yertcs

fee_cc_s numeric(16,2) KomunccrnoHHoe BosHarpaxgeHne KnvpuHroBoro LieHTpa, nognexatee ynnare po-
fasLom (B py6nax P®)

vat_cc_s numeric(16,2) Cymma HAC B cocTaBe KOMUCCMOHHOTO BO3HarpaxzaeHusa KNnmpuHrosoro LieHTpa,
nognexaliiero ynnare MNpogasLom (B py6nsx P®) — He ncnonbsyetcs

id_trade numeric(19) MaeHTndmkaTop 3anucy B Tabnuue caenok, M3MeHsoLLein no3nuuo B aTe nocTas-
K1 NO NepBoi YacTW CBA3KW (NepBOVi CAE/KMN, 3apercTprpoBaHHO No pesynsraraM
MCNOMTHEHNS CBA3KMN)

price_rur2 numeric(16,2) Cymma BTOPOIi YacTu caenku peno (B pyonax P®) — He ncnonb3syetcs

ncc_request_buy numeric(1) Mpu3Hak 3akitoueHna Caenkv KnmprHroBsiM LEHTPOM MO 3anpocy OT Y4acTHuKa
knupuHra (Mokynatens):
0 — otcyTcTByeT,
1 — npucyTtcTeyeT

ncc_request_sell numeric(1) Mpun3Hak 3aknouenns Caenkn KNpyHroBbIM LIEHTPOM MO 3anpocy 0T YyacTHuKa

knupuHra (Mpoaasew):

0 — oTcyTcTBYeT,
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Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

HasBaHue nons

Tun nonsa

OnucaHue nons

1 — npucyTtcTeyeT

MpumeyaHue:

1. MpegocTaBnAeTca no utoram OCHOBHOI KI'IVIpI/IHI'OBOVI ceccun.

3.13. OT1ueT 004cIXXYYZZZ.csv

MHbopmaLmsi 06 OnNUMOHHBIX cAenkax KNNMeHToB, rae XXYYZZZ — koa pasgena. daiin popmara csv.

CTpykTypa otyeta 004cIXXYYZZZ.csv:

HasBaHue nons Tun nons OnucaHve nons

id_deal numeric(19) MaeHTudhmkaTop caenku B TOProBoit cucteme

isin char(25) YHVKanbHbIA Kog MHCTPYMeHTa (OMNLMOHHOTO KOHTPaKTa)

price numeric(16,5) LleHa caenkm (nyHKTbI)

vol numeric(10) KonnyectBo MHCTPYMEHTOB B caesnke (WT.)

kod_sell char(7) Koa npogaBsua

kod_buy char(7) Koga nokynatens

date char(10) [ara pernctpauuu caenkm

time char(8) Bpewms caenku

profit_usd numeric(20,4) He ncnonbayetcs

type_buy numeric(2) Tun cgenkun MNokynatens:
0 — 6esagpecHasn caenka,
1 — BO3HMKNA B pe3ynbTaTe aKkcnmpawum OnuyoHoB,
2 — aapecHas caenkal unu nepeBog No3nLmnii Mexay pasaenamMu ¢ OAMHaKoBbI-
MW UAEHTUPUKALMOHHBIMU faHHBIMU C NMPU3HAKOM GUTOBOI Macku 0x8 B L/03e U
YHVKaIbHbIM HEHYNEBbLIM id B none signs_buy,
3 — 71 ONLIMOHHbIX KOHTPAKTOB, 3aK/MOYEHHbIX MO 3aKPbIBAOLLMM 1 GanaHcypyto-
LWMM caenkam ¢ Jo6pocoBeCTHbIM YyH4aCTHUKOM KUPWHTa,
4 — BO3HMKNA B pe3y/nbTaTe UCTEeYEHNs OnuMoHa 6e3 akcnmpauuu,
5 — ANS ONUMOHHBIX KOHTPAKTOB, 3aKMIOYEHHbIX HA OCHOBaHUN HAMKATUBHBIX 3a-
ABOK,
6 — 4151 OMNLMOHHBIX KOHTPAKTOB, 3aK/OYEHHbIX NP 3aKPbITUK NO3ULMI YUacTHUKaA
KIMPUHIa Npu NpoeefieHnn npoLeypbl Kpocc-aedonTa,
7 — 0N OMNUMOHHBIX KOHTPaKTOB, 3aK/YEHHbIX NPU 3aKpbITUK No3uuuii Hegobpo-
COBECTHOIO YYaCTHUKa K/IMPUHTA, UMEIOLLEro HeNCNosiHeHHoe MapXuHanbHoe
Tpe6oBaHve
8 — anA Caenok, 3akMioYeHHbIX Ha OCHOBaHUM afpecHol 3asBky 6e3 ykasaHus
KOHTpareHTa, HO C YKa3aHMeM yHUKanbHOro KoAa, BbipaxatoLLero B3aviMHoe corna-
cue

type_sell numeric(2) Tun cgenku Mokynatens:
0 — 6e3agpecHasn caenka,
1 — BO3HMKNA B pe3y/bTaTe aKCnmpawum OnuyoHOB,
2 — afpecHas caenkal unu nepeBog No3nLMiA Mexay pasaenamun ¢ OgMHaKoBbI-
MW UAEHTUPUKALMOHHBIMU faHHBIMU C NPU3HAKOM GUTOBOV Macku 0x8 B L/t03e U
YHVKaNbHbIM HeHyneBbIM id B none signs_sell,
3 — 419 ONUMOHHBIX KOHTPAKTOB, 3aK/OYEHHbIX MO 3aKpbIBAOLLMM 1 GanaHcupyto-
MM caenkam ¢ [JobpocoBeCTHbIM YHACTHUKOM K/TUPUHTA,
4 — BO3HMK/A B pe3y/ibTarte UCTEeYEHNs ONuMoHa 6e3 akcnmpauuu,
5 — AN OMNUMOHHBIX KOHTPAKTOB, 3aK/0YEHHbIX HA OCHOBaHUW IHAMKATUBHbIX 3a-
ABOK,
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HassaHwue nons Tvn nons OnucaxHve nons
6 — [N151 OMNLMOHHBIX KOHTPAKTOB, 3aK/OYEHHbIX NPU 3aKPbITUK NO3ULMIA YUacTHUKA
KIMPUHIa Npu NpoBefeHuy npoLeaypbl Kpocc-aedonTa,
7 — LN OMNLMOHHBIX KOHTPAKTOB, 3aK/OYEHHbIX NP 3aKpbITUK No3uuuii Hepobpo-
COBECTHOIO Y4aCTHUKa K/IMPUHIA, UMEIOLLEro HencnosiHeHHoe MapXuHasibHoe
TpeboBaHue
8 — ana Caenok, 3akMioveHHbIX Ha OCHOBaHUV afpecHol 3asBku 6e3 ykasaHus
KOHTpareHTa, HO C yKa3aHueMm YHVKaIbHOro KoAa, BbIpaXaroLLero B3aumMmHoe corna-
cue

user_buy char(20) HaumeHoBaHve norvHa (ngeHtudmkaropa) MNokynarens

user_sell char(20) HaumeHoBaHve norvHa (naeHtudukaropa) MNpogasua

no_buy numeric(19) Homep 3asBky nokynarensi B TOProBoli cucteme

no_sell numeric(19) Homep 3asBkv NnpogasLa B TOProBoii cucteme

fee_buy numeric(16,2) Cymma 6upxeBoro c6opa n KOMMCCMOHHOTO BO3HAarpaxaeHnsa KnMpuHrosoro LieH-
Tpa 3a 3ak/yeHne 6e3afpecHo caenky nokynatenem (py6.)

fee_sell numeric(16,2) Cymma 6upxeBoro cb6opa 1 KOMUCCUOHHOIO BO3HarpaxaeHns KNnnMpuHroBoro LeH-
Tpa 3a 3ak/1yeHne 6e3aapecHoit caenku npogasLom (py6.)

date2 date [ara perncrpauuu caenku

comm_buy char(20) KommeHTapwuin nokynarens

comm_sell char(20) KommeHTapwuii npogasua

fee_ns_b numeric(16, 2) CymMmMma 6upkeBoro c6opa n KOMUCCUOHHOTO BO3HarpaxaeHust KnMpuHrosoro LieH-
Tpa 3a 3ak/ioueHne afpecHoi caenku nokynarenem (py6.)

fee_ns_s numeric(16, 2) Cymma 6upxesoro c6opa n KOMMCCMOHHOTO BO3HarpaxkaeHns KNMpuHroBoro LieH-
Tpa 3a 3aK/1io4eHne agpecHon caenku npogasLom (py6.)

prem_buy numeric(16, 2) Mpemus nokynatens (py6.)

prem_sell numeric(16, 2) Mpemus npogasua (py6.)

price_rur numeric(16, 5) LleHa caenku B py6.

ext_id_b numeric(11) BHeLUHWIA HOMep nokynaTens.

ext_id_s numeric(11) BHewwHWiA HOmep npogasua.

date_clr date [lata nposeAeHVs KNMpUHra.

var_marg_b numeric(16,5) BapunaunoHHasa mapxa nokynarens (py6.)

var_marg_s numeric(16,5) BapwvauvoHHas mapxa npogasua (py6.)

fee_ex_b numeric(16,2) BupxeBoli c6op 3a 3ak/oueHre agpecHoi / 6esagpecHoit caenky nokynarenem
(py6.)

vat_ex_b numeric(16,2) Cymma HAC B coctaBe bupxeBoro céopa nokynarens (py6.) — He ncnonb3yercs

fee_cc_b numeric(16,2) KomuccrnoHHoe Bo3HarpaxaeHne KnMpuHroBoro LieHTpa 3a 3ak/lyeHne agpec-
Holi / 6e3agpecHoli caenku nokynarenem (py6.)

vat_cc_b numeric(16,2) Cymma HAC B cocTaBe KOMUCCUOHHOIO BO3HarpaxaeHus KnnpuHrosoro LeHTpa
nokynarens (py6.) — He ucnonb3yercs

fee_ex_s numeric(16,2) BupxeBoli c6op 3a 3ak/oueHre agpecHoit / 6esaapecHoit caenkv NnpogasLoM
(py6.)

vat_ex_s numeric(16,2) Cymma HAC B coctaBe bupxesoro c6opa npogasua (py6.) — He ucnonb3yeTcs

fee_cc_s numeric(16,2) KomuccrnoHHoe Bo3HarpaxaeHne KnMpuHroBoro LieHTpa 3a 3ak/lyeHne agpec-
Holi / 6e3agpecHoli caenku npogasLoMm (py6.)

vat_cc_s numeric(16,2) Cymma HAC B cocTaBe KOMUCCUOHHOIO BO3HarpaxaeHus KnnpuHrosoro LeHTpa
npogasua (py6.) — He ncnonb3yertcs

signs_buy numeric(20) BuToBas macka npusHakoB caenku Mokynarens.
MonHbI aHanor 6UTOBOI Macky NPU3HaKoB caenkv B Tabnuue caenok Plaza-2
wno3a (cM. Ha ftp://ftp.moex.com/pub/ClientsAPl/Spectra/Docs/p2gate_ru.pdf
[https://ftp.moex.com/pub/ClientsAPl/Spectra/Docs/p2gate_ru.pdf] )

signs_sell numeric(20) BuToBas macka npusHakoB caenku Mpogasua.

MonHbI aHanor 6GUTOBOI Macky NPU3HaKOB cAenkv B Tabnuue caenok Plaza-2
wno3a (cM. Ha ftp://ftp.moex.com/pub/ClientsAPl/Spectra/Docs/p2gate_ru.pdf
[https://ftp.moex.com/pub/ClientsAPl/Spectra/Docs/p2gate_ru.pdf] )
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HasBaHue nons

Tvn nons

OnucaHve nons

counterparty

char(7)

Kopg koHTpareHTa no Caenke (MiaeHTudvkaTop YuacTHuka KnvpuHra wam kog, bpo-
KepcKoi mpMbl, OTKPbITOM B paMkax aeHTudukaTopa YuacTHKa KIpuHra), 3a-
K/TOYEHHOI Ha OCHOBAHWN aApecHoi 3asBku.

[na Caenok co 3HayeHnem '8' B monsx type_buy/ type_sell ykasbiBaeTcs kog,
'CCNC' ueHTpa/ibHOro KoHTpareHTa (KnvMpyHroBbIi LEHTP)

ncc_request_buy

numeric(1)

Mpu3Hak 3aknoyeHns Caenkn KNMpuHrosbiM LIEHTPOM MO 3anpocy OT YyacTHuUKa
KnupuHra (Mokynatens):

0 — oTCcyTCTBYET,

1 — npucytcTteyeT

ncc_request_sell

numeric(1)

Mpu3Hak 3aknouerHns Caenkn KNMprMHroBbIM LIEHTPOM MO 3anpocy OT YYacTHuKa
KnupuHra (MpogaseL):

0 — oTcyTCTBYET,

1 — npucytcTeyeT

prem_buy_currency

numeric(16,2)

O6na3atenbcTea Mokynarens no ynnare MNpemuii No onuyMoHHbLIM KOHTpakTam (B
MHOCTPaHHOI BaslloTe, B KOTOPOiA BeyTCS TOPrM 6a3UCHBLIM aKTUBOM)

prem_sell_currency

numeric(16,2)

Tpe6oBaHus Mpoaasua no ynnate MpemMuii No onNLUOHHLIM KOHTPaKTaMm (B MHO-
CTpaHHOIA BasoTe, B KOTOPOIi BefyTcs TOpri 6a3UCHbIM akTUBOM)

MpumeyaHue:

1. ®aiin hopMmpyeTcs Npu yCTaHOBIEHUM YTy (DOPMUPOBAHYISi OTHETOB MO Pasfesly KIMPUHIOBLIX PETVCTPOB.

3.14. OtyeTt 004 XXYY.csv

MHbopmaLmsi 06 onumoHHbIX caenkax bpokepckoil mpMbl U ee KNNeHToB, rae XXYY — kog Bpokepckoii donpmel. daiin hopmara csv.

CTpykTypa otyeta 004 _XXYY.csv:

HasBaHue nons

Twun nons

OnucaHue nons

id_deal numeric(19) M peHTudomkaTop caenkv B TOProBoli cnucteme

isin char(25) YHUKasbHbIN KO MHCTPYMEHTA (OMLUMOHHOTO KOHTPaKTa)
price numeric(16,5) LleHa caenkm (nyHKTbI)

vol numeric(10) KonmyecTBo MHCTPYMEHTOB B cAeske (LUT.)

kod_sell char(7) Kop npogasua

kod_buy char(7) Kog nokynatens

date char(10) [ara pernctpauuu caenkm

time char(8) Bpewms caenkm

profit_usd numeric(20,4) He ncnonb3yetca

type_buy numeric(2) Tun cgenku MNokynarens:

0 — 6e3afpecHas caernka,
1 — BO3HVKNA B pe3ynsTare 3KCnvMpaLuy onuyoHoB,

2 — agpecHas caenka/ unv nepesof No3vuui Mexay pasgenaMmm ¢ OANHaKoBbl-
MU MAEHTUMKALMOHHBIMU JaHHbIMW C MPU3HaKoM 6UTOBOI Macku 0x8 B Lwto3e 1
YHVKa/IbHbIM HEHYNEBbLIM id B none signs_buy,

3 — AN OMUMUOHHBIX KOHTPAaKTOB, 3aK/1K04YEHHbIX N0 3aKpbiBaKOLWMM 1 6anaHCV|pyr0-
WM caenkam ¢ ,ﬂ,OﬁpOCOBeCTHbIM YYaCTHUKOM KJTMPUHTa,

4 — BO3HUKNA B pe3y/ibTare NCTeyeHus onumoHa 6e3 aKkcnupauunu,

5 — [/151 ONUMOHHBIX KOHTPAKTOB, 3aK/IIOYEHHbIX HA OCHOBaHWUU VIHAMKATUBHbIX 3a-
SIBOK,

6 — /151 OMLUMOHHBIX KOHTPAKTOB, 3aK/TIOYEHHbIX MPY 3aKPbITUM NO3WLMIA YUacTHUKa
K/IMPUHTa Npv NpoBefeHUM NpoLeaypbl Kpocc-AedonTa,

7 — LN OMNUMOHHBIX KOHTPaKTOB, 3aK/0YEHHbIX NP 3aKpbITUK No3uuuii Hegobpo-
COBECTHOIO YYaCTHUKa K/IMPUHTA, UMEIOLLEr0 HENCNosTHeHHoe MapXuHanbHoe
TpeboBaHue
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HassaHwue nons Tvn nons OnucaxHve nons
8 — ana Caenok, 3aknioveHHbIX Ha OCHOBaHUK afpecHoli 3asBku 6e3 ykasaHus
KOHTpareHTa, HO C yKazaHueMm YHVKaNbHOro KoAa, BbipaXaroLero B3aumMmHoe corna-
cue

type_sell numeric(2) Tun cgenku MNokynatens:
0 — 6e3agpecHasn caenka,
1 — BO3HMKNA B pe3y/braTe 3Kcnmpawum onuyoHoB,
2 — afipecHas caenkal unu nepeBog No3nLmnii Mexay pasfenaMn ¢ OAMHaKoBbI-
MW UAEHTUPUKALMOHHBIMU JaHHBIMU C MPU3HAKOM 6UTOBOV Macku 0x8 B L/03e U
YHUKanbHbIM HeHyneBbIM id B none signs_sell,
3 — 71 ONLMOHHbIX KOHTPAKTOB, 3aK/MOYEHHbIX MO 3aKPbIBAOLLMM 1 GanaHcypyto-
LWm1mM caenkam ¢ o6pocoBeCTHbIM YHaCTHUKOM KUPWHTa,
4 — BO3HMK/A B pe3y/kTaTe UCTEYEHNS ONLMOoHa 6e3 aKcnmpaLmu,
5 — [N151 OMNUMOHHBIX KOHTPaKTOB, 3aK/l0YEHHbIX HA OCHOBaHUM IHAMKATUBHbIX 3a-
ABOK,
6 — [N5 OMNLMOHHBIX KOHTPAKTOB, 3aK/OYEHHbIX NP 3aKPbITUK NO3ULMIA YUacTHUKA
K/IMPUHIa Npu NpoBejeHun npoLeaypbl Kpocc-aedonTa,
7 — LNS OMNLMOHHBIX KOHTPAKTOB, 3aK/OYEHHbIX NP 3aKpbITUK No3uuuii Hepobpo-
COBECTHOIO YYaCTHUKA K/IMPUHTA, UMEIOLLETO HEUCNO/THEHHOE MapXuHanbHoe
TpeboBaHue
8 — Ana Caenok, 3akMioveHHbIX Ha OCHOBaHUV afpecHol 3asBku 6e3 ykasaHus
KOHTpareHTa, HO C yKa3aHueMm YHVKa/IbHOro KoAa, BbipaXaroLLero B3aumMmHoe corna-
cue

user_buy char(20) HaumeHoBaHve norvHa (naeHtudmkaropa) MNokynarens

user_sell char(20) HaumeHoBaHve norvHa (naeHTudukaropa) Npogasua

no_buy numeric(19) Homep 3asBky nokynarensi B TOProBoi cucteme

no_sell numeric(19) Homep 3asBkv NnpogasLa B TOProBoii cucteme

fee_buy numeric(16,2) Cymma 6upxeBoro cbopa 1 KOMUCCUOHHOIO BO3HarpaxkaeHns KNMpuHroBoro LeH-
Tpa 3a 3ak/tyeHne 6esafpecHo caenky nokynatenem (py6.)

fee_sell numeric(16,2) CymMMma 6upeBoro c6opa n KOMUCCUOHHOTO BO3HarpaxaeHust KNnMpuHrosoro LieH-
Tpa 3a 3aknueHne 6e3aapecHoli caenku npogasLoM (py6.)

date2 date [ara perucrpauuu caenkm

comm_buy char(20) KommeHTapwuii nokynarens

comm_sell char(20) KommeHTapuii npogasua

fee_ns_b numeric(16, 2) Cymma 6upxeBoro cb6opa 1 KOMUCCUOHHOIO BO3HarpaxaeHnss KNMpuHroBoro LeH-
Tpa 3a 3ak/iueHne afpecHoit caenku nokynarenem (py6.)

fee_ns_s numeric(16, 2) Cymma 6upxeBoro c6opa n KOMMCCMOHHOTO BO3HArpaxaeHns KNMpuHroBoro LieH-
Tpa 3a 3aK/1io4eHne agpecHon caenku npogasLom (py6.)

prem_buy numeric(16, 2) Mpemus nokynatens (py6.)

prem_sell numeric(16, 2) Mpemus npogasua (py6.)

price_rur numeric(16, 5) LleHa caenku B py6.

ext_id_b numeric(11) BHeLUHWIA HOMep nokynaTensi.

ext_id_s numeric(11) BHeLwHWiA HOMep nNpogasua.

date_clr date [lata npoBeAeHVs KNMpuHra.

var_marg_b numeric(16,5) BapwvauvoHHas mapxa nokynarens (py6.)

var_marg_s numeric(16,5) BapwvaunoHHas mapxa npogasua (py6.)

fee_ex_b numeric(16,2) BupeBoii c6op 3a 3ak/oueHre agpecHoi / 6esaapecHoit caenkv nokynarenem
(py6.)

vat_ex_b numeric(16,2) Cymma HAC B coctaBe Bupxesoro c6opa nokynatens (py6.) — He ncnonb3yercs

fee_cc_b numeric(16,2) KomuccroHHoe Bo3HarpaxaeHve KNMpuHroBoro LieHTpa 3a 3ak/IoyeHne agpec-
Holi / 6e3agpecHoli caenku nokynarenem (py6.)

vat_cc_b numeric(16,2) Cymma HAC B cocTaBe KOMUCCYOHHOTO BO3HarpaxaeHusa KnupuHrosoro LieHTpa

nokynarens (py6.) — He UCMoMb3yeTcst
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HasBaHue nons

Tvn nons

OnucaHve nons

fee_ex_s numeric(16,2) BupxeBoii c6op 3a 3ak/oUeHe aapecHoit / 6e3aapecHoit caenku NnpogasLoM
(py6.)

vat_ex_s numeric(16,2) Cymma HAC B coctaBe bupxeoro céopa npogasua (py6.) — He ncnonb3yercs

fee_cc_s numeric(16,2) KomunccroHHoe Bo3HarpaxaeHue KimprHroBoro LieHTpa 3a 3ak/lodeHne agpec-
Holi / 6e3agpecHoii caenku npogasLoMm (py6.)

vat_cc_s numeric(16,2) Cymma H/C B cocTaBe KOMUCCVYOHHOTO BO3HarpaxaeHusi KnmpuHrosoro LeHTpa
npogasua (py6.) — He ncnonb3yetcs

signs_buy numeric(20) BrutoBasi Macka npu3HakoB caesnku MNokynatens.
MonHbIA aHanor 6UTOBOIM Macku NPM3HaKOB cAenku B Tabnuue caenok Plaza-2
wno3a (cm. Ha ftp://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf
[https://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf] )

signs_sell numeric(20) ButoBas macka npu3Hakos caesnkv MNpoaasua.
MonHbIA aHanor 6UTOBOI Macku NPM3HaKOB cAeNku B Tabnuue caenok Plaza-2
wno3a (cm. Ha ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf
[https://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf] )

counterparty char(7) Kog koHTpareHTa no Caenke (MaeHTudmkaTop YuactHuka KnvpuHra nam kog bpo-
KepCKoi dmpMbl, OTKPLITON B pamkax MaeHTudmnkaropa YuacTH/Ka KAMpuHra), 3a-
K/TOYEHHOI Ha OCHOBaHWU aipecHoi 3asBKu.
[nsa Coenok co 3HaveHveMm '8' B nonsx type_buy/ type_sell yka3biBaeTcs ko,
'CCNC' ueHTpanibHOro KoHTpareHTa (KnMpyHroBbIii LLEHTP)

ncc_request_buy numeric(1) Mpu3sHak 3aknoueHns Caenkn KNmprHroBbiM LLEHTPOM MO 3anpocy OT YyacTHMKa
knupuHra (Mokynatensb):
0 — oTcyTCTBYET,
1 — npucytcTeyeT

ncc_request_sell numeric(1) Mpu3Hak 3aknueHust Caenkm KnMprHroBbiM LLEHTPOM MO 3anpocy OT YyacTHuUKa

KnupuHra (MpogaseL):
0 — oTcyTCTBYET,

1 — npucytcTteyeT

prem_buy_currency

numeric(16,2)

Ob6sa3zatenbcTBa MNokynatens no ynnare MNpemuii N0 ONUUOHHLIM KOHTPakTam (B
MHOCTPaHHOI Basl0Te, B KOTOPO BeAyTCA TOPry 6a3vCHbIM aKTMBOM)

prem_sell_currency

numeric(16,2)

Tpe6oBaHus Mpoaasua no ynnarte MpemMuii No onUUOHHLIM KOHTPaKTaMm (B MHO-
CTpaHHOIA BasoTe, B KOTOPOIi BefyTcs Toprut 6a3nCHbIM akTUBOM)

MpumeyaHue:

1. id_deal cooTBeTCTBYET UAEHTUDMKATOPY CAEMKM, BblaBAEMOMY LLMO30BbIMY NpoLiedypamu.

2. 004_XXYY.isin = 007.contract.

3. no_buy, no_sell — naeHTUdrkaTopbl 3asiBOK, Ha OCHOBE KOTOPLIX 3aK/loueHa caenka. aHHble naeHTUUKaTopbl COOTBETCTBYET MAEH-
TudhmkaTopam 3asiBOK, BblAaBaeMblX LU/030BbLIMU NPOLesypamMu.

4. Mone date2 no cmbicy aHan0rMyYHo nosto date.

5. Mons var_marg_b 1 var_marg_s a/1a HeMapXupyeMbixX onumMoHoB = 0

3.15. OtyeTt 007.csv

PesynbTarbl ONUMOHHBIX TOProB. ®aiin hopmara csv.

CT1pykTypa otyeta 007.csv:

HasBsaHue nons Tun nons OonucaHue nons

date char(10) [lata npoBeaeHns Topros

contract char(25) YHUKasbHbI KO MHCTPYMEHTA (OMLUMOHHOTO KOHTPaKTa)

execution char(10) [aTta oKkoH4aHua obpalleHna NHCTPYMEHTa (AaTa OKOHYaHMs akcnupauum)
volume numeric(10) O60pOT B KOHTPaKTax

vol_rubl numeric(16,2) O60poT B py6nsx

54



Cneundunkaumst KIMPUHroBbIX/6UPXEBbLIX 0TYETOB 01.12.2024

HasBaHue nons

Tvn nons

OnucaHuve nons

low numeric(16,5) MuHuManbHas LeHa caenku (MyHKTbI)

high numeric(16,5) MakcumanbHas LeHa caenkun (MyHKTbl)

open numeric(16,5) LleHa oTKpbITUA (MYHKTbI)

close numeric(16,5) LleHa 3aKpbITUs (MyHKTbI)

avrg numeric(16,5) CpefHeB3BelleHHas LeHa (MyHKTbI)

trades numeric(10) Konuyectso caenok

interest numeric(10) KonunuecTtBo no3unuuii

fee numeric(16,5) Cymma BupyeBoro c6opa 1 KOMUCCUOHHOIO BO3HarpaxaeHnsi KnmpuHroBoro
ueHTpa (py6.)

tick_price numeric(16,5) CTtommocTb wara LeHbl (py6.)

tick numeric(16,5) MUWHUMa/TbHBIN LWar LeHbl (MyHKTbI)

poses_rubl numeric(17,2) O6beM No3MUKWiA B py6nsix

depo_uncov numeric(16,5) BepXxHAA/HKHAA rpaHMLa LLeHOBOro KopMAopa no onuMoHHOMY KOHTpakTy (Mo
HEeMoKpbITOW nosuumm) (py6.)

depo_cov numeric(16,5) BepxHAS/HWKHAS rpaHnLa LIeHOBOro Kopuaopa no OnUMOHHOMY KOHTPakKTy v
(hbHOYEPCHOMY KOHTPaKTY, ABNsOLWEMYCS 6a31CHbIM aKTUBOM OMLMOHHOTO KOH-
TpakTa (Mo cMHTeTUYeckoli nosuuum) (pyo.)

fut_contr char(25) Kop (0603HauveHne) 6a31CHOro akTuBa OMNuUMOHHOIO KOHTpakTa

strike numeric(16,5) Ctpaiik onumoHa (MyHKTbI)

put char(1) Tun onumoHa PUT(‘P’) nnam CALL('C’)

evrop char(1) Tun onuyoHa eBponeicknii(‘E’) nnn amepukaHckuii(‘A’)

date2 date [ara npoBefieHns TOpros

execution2 date [lata okoHYaHUs1 obpalleHns MHCTPYMEHTA (faTa OKOHYaHWs aKCnmMpauum)

name char(25) KpaTkuii kog, ONuUMOHHOIO KOHTpakTa

close_time char(8) Bpewmsi nocnegHeit caenku.

volat numeric(16, 5) BonatunibHOCTb.

theorprice numeric(16, 5) TeopeTunyeckas ueHa (NyHKTb).

tick_pr_go numeric(16, 5) CtoumocTb Wwara LeHbl B py6. ansa pacyera MO (py6.)

pr_volat numeric(16, 5) BonatuibHOCTb B AHEBHOM K/IVPUHTE

pr_theorpr numeric(16, 5) TeopeTuyeckas LeHa B JHEBHOM KupuHra (MyHKTbI)

fut_type char(1) Mpr3HaK MapXrpyeMocTu onumoHa: «0» — HeMapXUpyeMmblil ONLUOH; «1» —
MapXvpyeMblii OMLMOH;

basegobuy numeric(16,2) BasoBoe 'O nog NoKynKy MapXXmpyemMbix ONLUMOHOB

settlement_currency

char(3)

Kop, BastoThl, B KOTOPOIA OCYLLECTB/IAOTCA AEHEXHbIE pacyeTbl

tick_price_currency

numeric(16,5)

CTOMMOCTb Luara LieHbl OMLMOHHOTO KOHTPakTa, yCTaHOBNeHHasl B TOProBoii cu-
cTeme (B Ba/lloTe, B KOTOPOiA OCYLLECTBASIOTCS AEHEXHbIE PACUETbI)

MpumeyaHue:

1. KnoueBble nons date(unu date2), contract

2. None date2 no cmbic/ly aHasIOMMYHO Nonto date.

3. Mone execution2 no CMbIC/Ty aHa/TIOTM4YHO NOJIH0 execution. OHO OT/IMYAETCSA OT MO/ execution2 TosIbKO d)OpMaTOM.

3.16. OTtyeTt oposcIXXYYZZZ.csv

WHchopmaLmst 0 N03VLMOHHOM COCTOSHUM MO OMNLMOHHBIM KOHTpakTaM KMeHToB, rae XXYYZZZ - kog pasgena. daiin popmara csv.

CTpykTypa otyeta oposcIXXYYZZZ.csv:

HassaHwue nons Tun nons Onucaxve nonsa

date char(10) [laTa OTYETHOrO AHS (faTa NpoBefeHWsl BeYepHEe KNMPUHIoBOI ceccum)
kod char(7) Ko knneHta

account char(2) Mpu3Hak knmeHTa ('CL' - KneHT)
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HasBaHue nons Twn nonsa OnucaHve nons

isin char(25) OMNUVOHHbIN KOHTPaKT

pos_beg numeric(11) KonuuecTtBo no3uuuii Ha Havyano AHA

pos_end numeric(11) KonmyecTso No3numii Ha KOHeL, AHS

prem numeric(16,2) Cymma MNpemMuii No ONUMOHHBLIM KOHTPaKTaMm, 3ak/I04EHHbIM B TEHEHME OTYETHOIO AHS
(B pybnisix P®)

sbor numeric(16,2) Cymma 6upxeBoro cbopa 1 KOMUCCUOHHOIO BO3HarpaxaeHusi KnmprvHrosoro LeHTpa
3a 6esagpecHble caenku (py6.)

go numeric(16,2) lapaHTWiiHOE 06ecneyeHne c y4eTOM HanpasB/IeHUsI NO3ULMK, KaK Mo cAesiKam nokKyn-
KW, TaK 1 N0 CAeMKaM NpoAaxXM No puck-napaMeTpam Ha Hadaslo BeyepHei A0NoHu-
TEe/bHO TOProBOI ceccun cnepytoLLero Toprosoro aHs (py6.)

pos_exec numeric(11) KonunyecTtBo aKkcneprpoBaHHbIX No3uLuii (60MbLUEe HyNs — 3KCMEePUPYHOTCS NO3ULun B
npoAaxy; MeHbLUe Hy/s — B MOKYMKyY)

pos_endcir numeric(11) KonmyecTBo No3numii yaaneHHbIX B pe3ysibtate UCTeYEeHNs cpoka 06paLleHunst onym-
OHa (60nbLue HyNst — NCTEK CPOK OBpaLLeHMs ONuUMoHa B MPOAaY; MEHbLUE HYNs — B
NOKYNKy)

du numeric(1) Cuer Y (1 - 4Y, 0 — He Y)

sbor_exec numeric(16,2) KomuccroHHoe Bo3HarpaxaeHue KnmprHroBoro LeHTpa 3a ucnonHeHue (py6.)

sbor_nosys numeric(16,2) CymMMa 6upxeBoro c6opa 1 KOMUCCUOHHOTO BO3HarpakaeHust KnvprHroBoro LeHTpa
3a agpecHble caenku (py6.).

var_marg_p numeric(16,2) BapunaunoHHast Mapxa no OTKPbITbIM NO3ULMAM Ha Havaso AHA (py6.)

var_marg_d numeric(16,2) BapunauvoHHas mapxa no caenkam (py6.)

shor_ex numeric(16,2) BupxeBoli c6op 3a agpecHble U 6e3agpecHsie caenku (py6.)

vat_ex numeric(16,2) Cymma HAC B coctaBe Bupxeoro c6opa (py6.) — He ncnosnb3yercs

sbor_cc numeric(16,2) KomunccrnoHHoe BosHarpaxaeHue KnmprHroBoro LeHTpa 3a agpecHble 1 6esagpecHsie
caenkm (py6.)

vat_cc numeric(16,2) Cymma HAC B cocTaBe KOMUCCUMOHHOIO BO3HarpaxaeHns KnnpuHrosoro LeHTpa
(py6.) — He ncnonb3yeTcs

var_marg_prom numeric(16,2) BapuauyoHHas Mapxa no onuyyoHHbIM KOHTPaKTam Nno utoram AHEBHOW K/TIMPUHIOBOA
ceccum (B pybnsix P®). [nst onuMOHHbIX KOHTPAKTOB Ha VIHCTPYMEHTbI C 6a3UCHbIM ak-
TMBOM Ha KYpCbl MIHOCTPaHHbIX Ba/IOT 3HAYEHUE SABNSIETCSA CNPaBOYHbIM.

prem_currency numeric(16,2) Cymma MNpemuii N0 ONUUOHHBIM KOHTPaKTaMm, 3ak/Il04eHHbIM B TEYEHNE OTYETHOIO AHS
(B BasT1OTE, B KOTOPOI OCYLLECTBNSIOTCA AEHEXHbIE PacyeTbl)

prem_prom numeric(16,2) Cymma MNpemMuii No ONuUMOHHLIM KOHTPaKTam Mo UToram AHEBHOW KIIMPUHIOBON ceccum
(B pybnisix P®)

prem_prom_currency |numeric(16,2) CymmMma Mpemuii No ONUMOHHBIM KOHTPaKTam No UToram JHEBHOW KIMPUHIOBO ceccun
(B BantOTE, B KOTOPOIA OCYLLIECTBAAIOTCA AEHEXHbIE PacyeTbl)

nov numeric(16,2) OueHo4YHas CToMMOCTb 06bEMA NO3MLNI ONLMOHHBLIX KOHTPAKTOB, 6a31CHBIM aKTUBOM
KOTOPbIX SABNAIOTCA LieHHble 6ymaru (B pybnsix P®)

MpumeyaHue:

1. KntoueBble nonsa date, kod, account, isin.

2. Ans MapxvpyeMbIx ONnUMoHOB none prem=0.

3. Ans HemapxunpyeMbIx OMUMOHOB NoNs var_marg_p u var_marg_d=0.

4. ®aiin hopMMpyeTCsi Npy YCTAHOBIEHUW YCYTW (POPMMPOBAHUS OTUETOB MO PasfAeny KIMPYHIOBbLIX PEFUCTPOB.

3.17. OtyeT oposXXYY.csv

MHhopMaLysi 0 NO3ULMOHHOM COCTOSIHUM YUYacTHUKA KnupuHra/ Bpokepckoii ovpMbl U X KTMEHTOB MO (hbHOYEPCHBIM KOHTpakTam/ Kosna-

TepasibHbIM UHCTpYMeHTaM. ®aiin dpopmara csv.

CTpykTypa otyeta oposXXYY.csv:

HasBsaHue nons Tun nons OnucaHue nons

date char(10) [lata oTYETHOro AHA (fata NPoBeAeHNs BeYepHeN KIIMPUHIOBOWA ceccunm)

kod char(7) Kon Bpokepckoli thvpMbl / Kof, pasgena peructpa yyera novuuii / PacyeTtHblili kopg,
account char(2) Mpu3Hak 0653aTeNbLCTB:
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HassaHwue nons Tun nonsa OnucaxHve nons
'BF' — cymmMapHble 06a3aTeNbCTBa, yunTbiBaeMble Ha pasgenax perucrpa yyerta nosu-
Ui, UMetoLLmx Kof Bpokepckoi dmpMsbl, ykasaHHbIli B none «kod»,
'CL' — 0653aTenbCTBa, yunTbiBAEMbIE HA pasderne pernctpa yyera nosuuuii, umeto-
LWeM Kofl, yKasaHHbIii B none «kod»,
'RK' — cymmapHble 06a3aTenbCTBa, yunTbiBaeMble Ha PacyeTHOM Kofe, yKa3aHHbIl B
none «kod».

isin char(25) OMNUMOHHbIV KOHTPaKT

pos_beg numeric(11) KonuuecTtBo no3uuuii Ha Havyano AHA

pos_end numeric(11) KonunuecTtBo no3uuuii Ha KoHew, fHS

prem numeric(16,2) Cymma Mpemuii Mo ONUMOHHBIM KOHTPaKTaM, 3ak/Tl0UYeHHbIM B TEYeHME OTYETHOTO [HS
(B py6nsx Po)

sbor numeric(16,2) Cymma 6upxeBoro cbopa 1 KOMUCCUOHHOIO BO3HarpaxaeHusi KnmprHrosoro LeHTpa
3a 6esagpecHble caenku (py6.)

go numeric(16,2) lapaHTuiiHOe o6ecneyeHne ¢ y4eToM HanpasieHns NO3nLMK, Kak No cAesnkam nokyn-
KW, Tak 1 No cenkam Npoaaxu No puck-napameTpam Ha Havyasio BeHepHei foNoMHN-
TeNbHOIi TOProBOI ceccun cneaytoLlero ToproBoro AHs (py6.)

pos_exec numeric(11) KonnuectBo akcnepmpoBaHHbIX NO3WLWIA (60NbLLE HYNS — IKCNEePUPYIOTCA NO3ULUK B
NpPoAAXY; MeHbLUE HyNs — B NOKYNKY)

pos_endcir numeric(11) KonunyecTtso no3unuuii yaasieHHbIX B pesybrare NCTeuyeHns: cpoka obpatleHns onuu-
oHa (6onblue HyNs — NCTEK CPOK 06paLLleHns ONuyMOoHa B NPOAAXY; MEHbLUE HYN1A — B
NOKymKy)

du numeric(1) Cuer Y (1 - 4Y, 0 — He 1Y)

sbor_exec numeric(16,2) KomuccroHHoe Bo3HarpaxaeHue KnmprHroBoro LieHTpa 3a ncnonHeHve (py6.).

sbor_nosys numeric(16,2) CymMa 6upxeBoro cbopa 1 KOMUCCUOHHOTO BO3HarpakaeHust KnvprHroBoro LeHTpa
3a agpecHble caenku (py6.).

var_marg_p numeric(16,2) BapuaunoHHas mapxa no oTKpbITbIM MO3ULMAM Ha Havano aHs (py6.)

var_marg_d numeric(16,2) BapunauvoHHas mapxa no cgenkam (py6.)

shor_ex numeric(16,2) BupxeBoii c6op 3a agpecHble U 6e3aspecHsle caenku (py6.)

vat_ex numeric(16,2) Cymma HAC B coctaBe bupxeoro c6opa (py6.) — He ncnosnb3yercs

sbhor_cc numeric(16,2) KomuccroHnHoe BosHarpaxaeHne KnmpuHroBoro LeHTpa 3a afpecHsle 1 6e3agpecHblie
caenku (py6.)

vat_cc numeric(16,2) Cymma HZC B cocTaBe KOMWCCMOHHOTO BO3HarpaxaeHus KnmpuHrooro LeHTpa

(py6.) — He ncnonb3yeTcs

var_marg_prom

numeric(16,2)

BapuauMoHHasi Mapxa no OMnUMOHHbLIM KOHTPaKTaM Mo UToram AHEeBHO KMPUHIOBO
ceccum (B py6nsix P®). [N oNUMOHHbIX KOHTPAKTOB Ha MIHCTPYMEHTbI C 6a3MCHBLIM ak-
TVBOM Ha KypCbl MHOCTPAHHbIX BaJIOT 3HAYEHWUE SIBMISIETCS CNPABOYHbIM.

prem_currency

numeric(16,2)

Cymma lMpemuii No ONUMOHHBIM KOHTPaKTaM, 3aK/TioUeHHbIM B TeYEHNE OTYETHOTO AHS
(B BasIKOTE, B KOTOPOIi OCYLLECTBASIOTCA AEHEXHbIE PACUeTbI)

prem_prom

numeric(16,2)

Cymma Mpemuii Mo onuMOHHBIM KOHTPaKTam Mo UToram JHEBHOIN KIMPUHTOBOI ceccum
(B py6nsix Po)

prem_prom_currency

numeric(16,2)

Cymma MNpemuii N0 ONUMOHHBIM KOHTPaKTam Nno UToram JHEBHOW KIMPUHIOBOM Ceccun
(B BaNtOTE, B KOTOPOI OCYLLECTBSATCA AEHEXHbIE pacyeTbl)

nov

numeric(16,2)

OueHOYHasA CTOMMOCTb 06bEMA NO3NLMIA ONLMOHHBIX KOHTPAKTOB, 6a3UCHBIM aKTUBOM
KOTOPbIX ABNAIOTCA LieHHble 6ymaru (B pybnsix P®)

MpumeyaHue:

1. KntoueBble nons date, kod, account, isin.

2. ns MapXxvpyeMbIx ONUMoHOB nosne prem=0.

3. AN HemapXupyeMmbIxX OMNLMOHOB NoAsA var_marg_p 1 var_marg_d=0.

3.18. OTueT paycbXXYY.csvipaycbXX00.csv

MHdhopmauma 06 onepaumsix ¢ MHOCTPaHHOW BauTIOTON, a Takke ¢ Mpodmnem akTuea, npefocTaBneHHbIX B kayectBe ObecneveHns no
YuyacTHuKy KupuHra, rage XX — kog MiaeHTudhukaropa YuactHuka knvpuHral XXYY — Kog Bpokepckoii ovpMbl, OTKPbLITOW A1 YyacTHUKa
Topros. ®aiin hopmara csv.

CTpykTypa otyeta paychXXYY.csv/paycbXX00.csv:
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HassaHwue nons Tvun nonsa OnucaxHve nons

date char(10) [lata oTyeTHOro AHs (fata NpoBeAeHWst BeUEPHE KMPUHIOBO ceccum)

kod char(7) Kop pasgena oeHexHoro peructpa

account char(2) Mpu3Hak pa3gena:
Bcerga 'CL".

type char(2) Tun ObecneyeHuns, BblpaXeHHbIe B pyonsax Pd:
‘MN’ — fleHeXHble CpeACcTBa B MHOCTpaHHO BantoTe 1 / unu B Mpodune aktmea,
‘PL’ — He ucnonb3ayetcs

id_pay numeric(10) WpaeHTudmkatop onepaumn

type_pay numeric(10) Bug onepauumn

asset char(60) Kop, nHocTpaHHoii BantoThl / Mpoduns aktnea

pay numeric(16,5) KonmuecTBo BHECEHHOIO/ BbIBEAEHHOTO 06ecneyeHnsi B MHOCTPaHHol BasttoTe/ Mpodnnsx
akTuBa (B LWTyKax)

rub_equ numeric(16,2) OueHOoYHasA CTOMMOCTb MHOCTPaHHO BantoThl/ Mpoduns akTvea (B pybnax Pd)

purpose char(255) HasHaueHuve nnatexa. [one «purpose» 3anosiHsAeTcs B criydae BHeceHuss ObecneyeHus B
MHOCTPaHHOI BasToTe, a Takke Mpoduna aktmea

MpumeyaHue:

1. Mpodomnb akTMBa — 310 Npodhusb akTMBa NO0 UHOCTPAHHOW BastoTe / LieHHON Bymare/ gparoLueHHOMY MeTasiny.

2.B Cny4yae BHeCEHUA Ob6ecneyeHus none «pay» NMpUHUMaeT NosoXKUTEIbHOE 3Ha4YeHne, B C/iydae BbiBO4a Ob6ecneyeHust — oTpudaresnb-

Hoe.

3. B ¢paiine paycbXX00.csv, chopmmpyemoro ans YyacTHuKa KIMpUHra, B C/lydae ecnv K/IMPUHIOBbLIE YCYT N0 BEAEHWH0 KIMPUHIOBbIX
perncTpoB KNMpWHroBbIi LIEHTP OKasbiBaeT YUYacTHVKY TOPros, He COBNaAaroLLLero B O4HOM flLie C YHaCTHUKOM KNMPUHTa, B Mosie account
no npusHaky 'CL' He npefocTaBnseTca MHchopMaumsa No Kogy pasaena AeHeXHOro perncTpa, OTKpbIToro B pamkax bpokepckoli ovpmbl
015 YyacTHWKa TOpros.

4. OTYeT NpefocTasseTcs no uroram OCHOBHOIA KJ'II/IpI/IHFOBOVI ceccun.

3.19. OTuyeTt paycIXXYYZZZ.csv

MHhopmaums 06 onepauumsax no pasgeny AeHeXHOro pernctpa knnenta, rae XXYYZZZ o3HavaeT kog, pasgena. ®aiin doopmara csv.

CTpykTypa otyeTta paycIXXYYZZZ.csv:

HasBaHue nons Twn nonsa OnucaHve nons

date char(10) [ata oT4eTHOro AHS (faTa NpoBefeHUs BEHEpHE KIIMPUHIOBOI ceccum)

kod char(7) Kopa pasgena geHexHoro perucrpa

account char(2) Mpu3Hak Bcerga paseH 'CL'.

type char(2) Twn cpencTs:
‘MN’ — feHexHble cpefcTsa B pybnsix PO n/wnn B nHocTpaHHol Basntote/ B [Mpodinne aktu-
Ba N0 MHOCTPaHHOI BasltoTe, LieHHOI Gymare, AparoLeHHOMY MeTauly;
‘PL’ — He ncnonb3yetcs

id_pay numeric(10) WpeHTrdmkaTop onepaumu

type_pay numeric(10) Bug, onepauun

pay numeric(16,2) Cymma nnarexa (py6.)

name char(255) HaumeHoBaHVe onepauun (nnatexa)

comment char(50) Homep nnatexHoro nopyyeHus B ciyyae NocTynieHnst/ cnmcaHus cpeacrs

du numeric(1) Cuer 4y (1 - 4Y, 0 — He 1Y)

payer char(200) He ncnonbayetcs

inn char(12) He ncnonb3ayetcs

bik char(9) He ncnonb3yetcs

purpose char(255) HasHaueHve nnatexa

MpumeyaHue:
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1. ®aiin hopMuUpyeTcs NP yCTaHOBEHUM YTy (DOPMUPOBAHISi OTHETOB M0 Pasfesy KIMPUHIOBLIX PETUCTPOB.

3.20. OT1uyet payXXYY.csv

NHdhopmauma 06 onepauunsx nNo pasgenaM AeHeXHOro perncTpa YuacTHuka knavpuHra, bpokepckoii onpmel, rae XX — aeHTudmkarop
YuacTHuka knupuHra, XXYY— kog Bpokepckoii govpmebl. Paiin doopmara csv.

CTpyKTypa otyeta payXXYY.csv:

HassaHue nonA | Tun nons OonucaHue nons

date char(10) [laTta oTyeTHOrO AHSA (faTa npoBefeHVs BeHepHe KNVpUHIoBOI ceccum)

kod char(7) Ko pasgena geHexHoro perucrtpa

account char(2) Mpu3Hak pa3gena:
Bcerga 'CL'

type char(2) Tun cpeacTs:
‘MN’ — feHexHble cpeacTBa B pyonsix P® n/wnim B MHOCTpaHHol BantoTe/ B MNpodnne aktu-
Ba M0 MHOCTPaHHOI BasltoTe, LieHHOI Bymare, AparoLeHHOMY MeTauly;
‘PL’ — He ncnonb3yetcs

id_pay numeric(10) WpeHTndmkaTop onepaumn

type_pay numeric(10) Twn onepauumn

pay numeric(16,2) Cymma nnarexa (py6.)

name char(255) HaumeHoBaHve onepavun (nnarexa)

comment char(50) Homep nnatexHoro nopyyeHus B ciyyae NocTynieHnst/ cnmcaHus cpeacTs

du numeric(1) Mpu3Hak Toro, YTO pasaen AEHEXHOro perncTpa npeaHasHaveH 45 yyeta cpeicTs, Haxo-
OALYIXCS B JOBEPUTENIbHOM YNpaB/ieHUM, NN HET:
1 — pasgen npefHasHayeH 418 yueTa CPefCcTB, HaX0AALMXCS B [JOBEPUTENTbHOM ynpas/ie-
Huw,
0 — pasgen npefHasHaveH A1 yyeTa CPeACcTB, He HaXOASALUXCS B JOBEPUTENBHOM Yyrpa-
B/IEHUM

payer char(200) He ncnonb3ayetcs

inn char(12) He ncnonbayetcs

bik char(9) He ucnonb3yetcs

purpose char(255) HasHauyeHve nnatexa

MpumeyaHue:

1. KnoueBoe none id_pay.

2. Mone type_pay ofHO3Ha4YHO naeHTUdnLMpyeT nosne name. CMbIC/ naeHTUdMKaTopa OCHOBaHUS NiaTexa OnvcbiBaeTcs nosiem name.

3. Mone pay moxet ObITb NONOXUTESBHbLIM U oTpuuarenbHbiM. ECnun pay MeHblUe Hynsd, TO CpeAcTBa CNUChIBAKOTCA, ecnn 6onbLUe HYyNSA,

TO 3a4UCNAKOTCA.

4. Cymma Bcex pay C OAvHakoBbIMK 3HaYeHusimu noneit date, kod, account, type 6yfeT paBHa 3Ha4eHuto nons pay caiina monXXYY c
TEMM Xe 3HaueHusMK noneii date, kod, account, type, 4To 1 B chaiine payXXYY.

5. B ¢haiine payXx00.csv, (hopMUpyeEMOro /151 YUacTHUKA K/IMPUHTA, B C/lydYae ecivt KAMPUHIOBLIE YCYTY MO BEAEHUIO KTMPUHTOBLIX pe-
rMCTPOB KNMPWHIOBbIV LEHTP OKa3biBaeT YUaCTHIKY TOProB, He COBMAaAatoLLEro B OHOM /IMLE C YUYACTHUKOM K/IMPUHTa, B Nose account
no npusHaky 'CL' He npefocTaBnseTcst MHOPMALYs N0 Koy pasfena AeHeXHOro perucTpa, oTKpLITOro B pamkax Bpokepckoit ovpmbl
[N YUacTHUKA TOProB.

3.21. OTuyer persinvestXXYY.csv/persinvestXX00.csv

OTyeT 0 pasfenax KIMPUHIoBbIX PEFUCTPOB, UMEIOLLMX NPU3HAK «HANBUAYaNbHbIN IHBECTULMOHHBI CueT», rae XX — MgeHTudmkarop
YuacTtHuka knupuHra/XXYY — Kog Bpokepckoli oupMbl, OTKPbLITOW 4151 YyacTHUKa Topros. ®aiin gpopmara csv.

CTpykTypa otueta persinvestXXYY.csv/persinvestXX00.csv:

HasBaHue nons

Tvun nons

OnucaHuve nons

date

char(10)

[Jiata oTueTHoro AHs (faTa NpoBeAEHVsi BeUEPHeli KIIMPUHIOBOi ceccum)
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Bcerga 'CL'

HassaHwue nons Tvn nonsa OnucaHve nons
kod char(7) Kopg pasgena KnvpyHroBbIX PerncTpos
account char(2) Mpu3Hak pasgena:

MpumeyaHue:

1. OTYeT NpefocTaBnseTCcs No UTOraM OCHOBHO KNIMPUHIOBOW CECCUM.

2. B cpaiine persinvestXX00.csv, (hopM1UpyeEMOro A/1st YUacTHMKA KIIMPUHTA, B C/lydae ec/iv KIMPUHIOBbIE YCYTu N0 BeAEHWI0 KIMPUHIOBbIX
PEerncTpoB KNMpUHIOBbIi LLEEHTP OKa3biBAET YUYaCTHVKY TOPrOB, HE COBMAJAtoLLEr0 B OAHOM /IMLE C YUACTHUKOM K/IMPKHTa, B Mosie account
no npusHaky 'CL' He npefocTaBnsieTcsl MHopMaLysi Mo KoAy pasfena pernctpa ydeTta nosuumii, oTKpbITOro B pamkax Bpokepckoii

(hvpMbI NS YUacTHUKa TOproB.

3.22. OT1yer riskparamsXX00.csv

WMHhopmaLmsi 06 yCTaHOBMEHUU NapameTpoB OrpaHUYEHUsT Ha OTKPbITVE NO3NLMIA/OrpaHNYEHUsT HA 0GBSIB/IEHNS 3asIBOK MO Bpokepckum

dhmpmanm, rge XX00 — kog, YuacTHuka knnpuHra. daiin popmara csv.

CTpykTypa ot4yeta riskparamsXX00.csv:

HassaHue nons Tun nons OonucaHue nons

date char(10) [lata oTyeTHOro AHsA (gara NpoBefeHus BeyepHeli/npome-
XYTOYHOU K/TMPUHIOBOW ceccum)

kod char(7) Kop Bpokepckoii thmpMbl

prohibit_coeff

numeric(16,2)

Ko3athhmLMEHT, yCTaHOBNEHHDIA KNMPUHIOBBLIM LIEHTPOM Ha

OCHOBaHWK MopyyeHnst Ha YCTaHOB/IEHNE OTPaHNYEeHUst Ha
OTKpbITWE no3uuuii /

orpaHuyeHns Ha 06bABEHNE 3asBOK, NOTyHEHHOTO OT
YyacTHUKa KNMpUHra, ANs pasgena peructpa ydera nosm-
LA, OTKPBLITOrO B pamMkax bpokepckoii hmpmbl

state

int

CTaTyC orpaHun4yeHnsa Ha oTKpbITne I'I03I/ILI'I/II7I B OTHOLLEHUN

KaXKA0ro pasgena perncrtpa ydyeta I'IO3VILWIVI nnu orpaHunye-
HVe Ha 06bSBNIEHNE 3a8BOK B

OTHOLLEHMM KaXK[I0ro pasgena perncrpa yyera nosuumii:
0 — BbIK/THOYEH,

1 — BK/IIOYEH

type

int

Tun orpaHnyeHnii Ha OTKPbITUE NO3ULWIA B OTHOLLEHUN

KaKA0ro pasaena perncrtpa ydyeta I'IO3VIU,VIVI nnu orpaHunye-
HVe Ha 06bSIBNEHNE 3a8BOK B

OTHOLLIEHWW K&X0ro pasgena peructpa yyera nosuuuii:
0 — Ha OTKpbITVE NO3ULMIA,

1 — Ha 06bSBNEHMNE 3a8BOK

del_ord

int

Cratyc yaanieHns AKTVIBHbIX 3a5BOK B OTHOLLIEHUM
KaXxoro pasgena peructpa yyera nosuuuii:
0 — He yaanaThb,

1 -ypanatb

prohibit_coeff_bf

numeric(16,2)

KoathchumeHT, ycTaHoBNEHHbIN KNMPWHIOBLIM LIEHTPOM Ha

OCHOBaHW MopyYeHns Ha yCTaHOB/IEHUE OrpaHNYeHNs Ha
OTKpbITME NO3nunii /

orpaHuyeHVsi Ha 06bsIBNEHNE 3as1BOK, NO/TyYEHHOTO OT
YyacTHUKa KNMpuWHra, ans

BpokepcKoii hupmbl.

state_bf

int

Craryc orpaHMyeHnst Ha OTKpbITUe I'IO3I/ILI'VIIZ B OTHOLLEHUN
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HasBaHue nons Tvn nons OnucaHuve nons

BCEX pas/AesioB perucTpa yyeta nosuuuii, UMetoLLnx Koa,
BpokepcKoii hupMbl, 1K

orpaHunyeHue Ha 06bABNEHNE 3a59BOK B OTHOLLEHUMN BCEX
pasfenos perucTpa yyeta

no3uuuii, MetoLmx ko Bpokepckoli onpmbi:
0 — BbIK/IOYEH,

1 — BK/OYEH

type_bf int Tun orpaHn4eHnii Ha OTKPbITUE NO3WLWIA B OTHOLLEHUN
BCEX pas3fenos perncrpa yyera nosuumii, UMerLwmx Kog,
Bpokepckoit dmpmbl, UM OrpaHUYeHne Ha 0ObsABIEHNE 3a-
AABOK B OTHOLLEHUN

BCEX Pa3fesioB PerncTpa yyera nosuuuii, UMeroLLMX Kog,
Bpokepckoit donpmbi:

0 — Ha OTKpPbITUE NO3NLYUIA,

1 — Ha 06bABEHNE 3asIBOK

del_ord_bf int Cratyc yaaneHust AKTUBHbIX 3a51BOK B OTHOLLEHWN

BCEX pasfenos perncrpa yyera nosuumnii, UMerLwmx Kog,
Bpokepckoit donpmbi:

0 — He yaanaThb,

1 -ypanatb

MpumeyaHue:

1. daiin dayriskparamsXX00.csv npefocTaBiseTcs No UToram NPOMEXyTOYHOWN KNIMPUHIOBOW ceccuu.

2. ®opmMupoBaHye aiifioB KOHCONMAMPOBAHO MO BCEMY YUACTHMKY KIMPUHTa, BKtovas Bce Bpokepckue hrpmbl.

3.23. OT1uyer riskposXXYY.csv

NHdhopmaLmsa 0 NO3MLMOHHOM COCTOSIHUM YUYacTHUKa KIMpuHra/ Bpokepckoi hupMbl 1 MX KTMEHTOB NO dblodepcam/ onuuoHam/ konnare-
pasibHbIM MHCTpyMeHTaMm, rae XXYY — kog Bpokepckoit govpmebl. Paiin dhopmara csv.

CTpykTypa otyeTa riskposXXYY.csv:

HassaHue nonA | Tun nons OnucaHue nons

date char(10) [ata oTyeTHOro AHS (faTa NpoBeAEHUs] BEHEPHE KIMPYHIOBOI ceccun)

kod char(7) Koa Bpokepckoi oupmbl / koA pasgena perucrpa yvyeta nosvuuii / PacyeTHblid kog
account char(2) Mpu3Hak 06513aTenbLCTB:

'‘BF' — cymmapHble 0653aTenbCcTBa, yunTbiBaeMble Ha pasfenax perucrpa yyera nosuumi,
MMeLLMX Ko Bpokepckoin onpMbl, ykasaHHbIN B none «kod»,

'CL' — 0693aTeNbCTBa, yUMThIBaEMble Ha pasgene perucTpa yyeta nosvuui, MMeroLLem
KOA, yKasaHHblii B none «kod»,

'RK' — cymmapHble 06513aTenbCTBa, yuuTbiBaeMble Ha PacyeTHOM Kofe, yKkasaHHbIi B no-

ne «kod»
isin char(25) YHUKaNbHbIN KOL MHCTPYMEHTA
type char(1) Tvn MHCTPYMEHTA:

'F’ — chbloUYEpCHbI KOHTPAKT,
'O’ — ONUMOHHBIV KOHTPAKT,

'K’ — no3uuys o bo4epCHOMY KOHTPaKTY € TekyLeli faToli NCNonHeHus, 6a30BbIM ak-
TUBOM KOTOPOrO SIBMISIETCA AaHHasA MHOCTpaHHas BastoTa / ueHHasa Bymara/ fparoLeHHbIi
MeTaul/1, B KO/IMYECTBE W MO Hanpas/ieHNto, COOTBETCTBYIOLLEMY NepeaaHHoOMy / NosyyeH-
Homy lMpodhrnio akTBa NO MHOCTPaHHON BatoTe / LeHHON Gymare/ gparoleHHOMyY Me-
Tanny (konnarepasibHblii UIHCTPYMEHT)
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HasBaHue nons Twvn nonsa Onucaxue nons

pos_beg numeric(11) Konmuectso No3uumii Ha Hayaso gHA

pos_end numeric(11) KonunuecTso no3uumii Ha KoHew, AHS

go_brutto numeric(16,2) BpyTTo-IO (py6.)

fee_risk numeric(16,2) CymMMa KOMUCCUOHHOTO Bo3HarpaxgeHns KNnpruHroBoro LeHTpa no KosiatepasibHoOMY
MNHCTPYMEHTY (py6.) — He ncnonb3yeTcs

sbor numeric(16,2) Cymma 6upxeBoro c6opa 1 KOMUCCMOHHOTO BO3HArpaXaeHust KImprHroBoro LeHTpa 3a
azpecHble N 6e3agpecHsle caenku (py6.) 3a NCKNIOYEHNEM KoNaTepasibHOro MHCTPYMEH-
Ta

MpumeyaHue:

1. OTuet npegocTasnseTca no utoram OCHOBHOA K]'IVIpI/IHFOBOVI ceccun.

3.24. OT1yeTt toeqXXYY.csv

NHdhopmaumsa o cootTBeTcTBUM Bpokepckoli thpMbl /KIMPUHIOBOTO pasfena ydyeta nos3uuuii Ha CpoYHOM pbiHKe TOProBO-K/IMPUHTOBOMY
CYETY YuyacTHUKa KNMpuHra Ha ®oHA0BOM pbiHKe/BantoTHOM pbIHKE U pbiHKe AparoLeHHbIX MeTasioB, rae XXYY —koa Bpokepckoii hupmbl.

®dalin dpopmarta csv.

CT1pykTypa otueta toegXXYY.csv:

HassaHue nons Tvn nons OnucaHue nons

date char(10) [lata oT4eTHOro AHS (4aTa NpoBeAeHUsi BeUepHEl KMPUHIOBOIA ceccum)

kod char(7) Kog pasfena KIVpUHIoBbIX PErMCTPOB No VaeHTudmKaTopy YuacTHuka KnvpuHra /
Bpokepckoli hupMbl/kineHTa

account char(2) Mpu3Hak no VigeHTrdhmkaTopy YyacTHuKa KmpuHra /Bpokepckoit onpmbl/kineHTa
(RF' — NpeHTndmkatop YyactHuka kampuHra; ‘BF' — bpokepckas compma; 'CL' - ku-
€HT) Ha CPOYHOM PbIHKE

kod_tks_fr char(12) Koa ToproBo-KAMpUHIoBoro cyeta Ha ®oHA0BOM pPbIHKE

kod_client_fr char(12) Kpatkuii ko, KnneHTa yyacTHMKa ToproB Ha ®OHL0BOM pbIHKE

fav_tks_own_fr char(12) TOproBO-K/IMPWHIOBbLIN CYET, COOTBETCTBYHLWMI A COBCTBEHHLIM BpoKepckum chrpmam,
Ha POHA0BOM PbIHKE

fav_tks_client_fr char(12) TOproBO-KNVMIPVHIOBbLIN CHET, COOTBETCTBYHOWMIA KnneHTckum Bpokepcknm dmpmam,
Ha POHA0BOM pPbIHKE

fav_tks_du_fr char(12) TOProBO-KNIMPUHIOBbLIV CYET, COOTBETCTBYOLWMIA Bpokepckum dompmam 1Y, Ha oHgo-
BOM PbIHKE

broker_ref_fr char(20) MpumeyaHune K caenke noctasky Ha POHAOBOM PbIHKE

kod_tks_vr char(12) Kog, ToproBo-KMPUHIOBOro cyeTa Ha BaslloTHOM pbIHKE U pbiHKE AparoLeHHbIX Me-
TasINoB

kod_client_vr char(12) KpaTkuii kof KniMeHTa yyacTHMKa TOProB Ha BantoTHOM pbiHKe U pbIHKE AParoLeHHbIX
mMeTasnioB

fav_tks_own_vr char(12) TOProBO-K/IMPUHIOBbIV CYET, COOTBETCTBYOLWMIA COBCTBEHHbIM Bpokepckum chrpmam,
Ha Bas1loTHOM PbIHKE 1 PbIHKE AparoLeHHbIX MeTan108

fav_tks_client_vr char(12) TOproBO-KIMPUHIOBBINA CYET, COOTBETCTBYOLLMI KNneHTckuM Bpokepckum hupmam,
Ha BasltoTHOM pbIHKE U pPbIHKE AparoueHHbIX METas/10B

fav_tks_du_vr char(12) TOproBO-K/IMPVHIOBLIN CYET, COOTBETCTBYHLWMI Bpokepckum donpmam 1Y, Ha Bantot-
HOM pbIHKE U PbIHKE AparoLeHHbIX MeTas/10B

broker_ref_vr char(20) MpumeyaHune K caenke NoctaBky Ha BantoTHOM pbIHKE U pbiHKE AparoueHHbIX MeTaul-
nos

MpumeyaHue:

1. Mons fav_tks_own_fr, fav_tks_client_fr, fav_tks_du_fr, fav_tks_own_vr, fav _tks_client_vr, fav _tks_du_vr 3anonHswoTcs Tonbko Ans

account='RF'.

2. OTyeT npefocTaBnseTcs Nno uroram OCHOBHO KI'IVIpVIHI'OBOVI ceccun.

3.25. OTyerT volat.csv

VHhopMaLms 0 pacuyeTe KpyUBOi BOMATUBHOCTY MO UTOraM TOProB OMLMOHHBLIMK KOHTpakTamu. ®ain dhopmara csv.

CTpyKTypa oTueta volat.csv:
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HassaHwue nons Tun nonsa OnucaxHve nons
date char(10) [lata npoBefeHns TOpros
contract char(25) Koz, 6a30BOro akT1Ba 0fjHOl OMLMOHHON cepum
execution char(10) [lata okoHYaHus1 obpalleHns 0A4HOI ONUMOHHON cepum (gata UCMOSTHEHNS)
A numeric(19,14) KoathdmmeHTbl NOACTPOVKM KPMBOI BONATUBHOCTU 4151 O4HOW ONLUMOHHON cepumn
B numeric(19,14)
C numeric(19,14)
D numeric(19,14)
E numeric(19,14)
S numeric(19,14)
fut_type int Mpu3sHak:
1. — ofHa onuuoHHasa cepus

MpumeyaHue:

1. MNMpepocTaBnseTcs nNo MToram OCHOBHOW KIMPVHIOBOL CECCUN.
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4. Naker TR_UPDYYYYMMDD.zip

BK - oT4eTbl N0 TpaH3akumsam.

4.1. OtyeTt tranerrfeeXXYY.csv

MHhopmaums o c6opax 3a OwmnboYHble TPaH3akuuW, OTIMYHbIX OT own6ok Flood Control, No kaxkgoMy KTMEHTCKOMY STIOTUHY (MaeHTudmn-
KaTopy) YuacTHuka knupuHra/ bpokepckoii ompmbl 1 nx kAMeHToB. daiin dopmarta csv.

CTpykTypa otyeta tranerrfeeXXYY.csv:

HassaHwue nons Tvun nonsa OnucaxHve nons

date char(10) [lata oTyeTHOro AHS (gata npoBeAeHUst BeUEpHEW KIMPUHIOBOIA
ceccun)

moment datetime Bpems coBeplueHNs OWMGOYHO TpaH3aKLMK, OT/IMYHON OT OLLIK-
60k Flood Control (rrrr-Mm-a4 44:MM:cc)

kod char(7) Kopg, pasgena KnMprHroBbIX permcTpos no ViaeHTtudmkaTopy
YuacTHuka knvpuHra /bpokepckoii hupMbl/kaveHTa

account char(2) Mpu3Hak no NaeHTndmkaTopy YyactHuka kavpuHra /Bpokepckoi
dmpmbl/kvenTa (‘RF' — MigeHTudmkaTop YuacTHrKa KIMpYHTa;
'BF' — Bpokepckas dmpma; 'CL' - knneHT)

login char(50) HaumeHoBaHve norvHa (naeHTudumkaTopa)

err_count numeric(10) KonnuecTBo OWMBOYHbIX TPaH3aKLMIA, OT/IMYHBIX OT OLUMGOK
Flood Control

points numeric(10) CymMmMa 6as1/10B MO OLUMBOYHBIM TPaH3aKUMAM, OT/INYHbIX OT OLUK-
60k Flood Control

shor_err numeric(16,2) C60p 3a KONM4ecTBO OWNBOYHbIX TPaH3aKLWA, OT/INYHBIX OT OLLK-
60k Flood Control, coBepLueHHOe Ha MOMEHT BPEMEHU «moment»

MpumeyaHue:

1. BkntoueHbl kombuHaumm (login, moment), N0 KOTOPbIM AOCTUTHYT JIMMUT.

2. Vinchopmaumsa no «points» B MapameTpax Ans pacyéra c6opos 3a Headd(heKTVBHbIE M OWNBOYHbIE TpaH3akumm [http://fs.moex.com/

files/5329].

3. Otyer npegocraBnAeTcAa no nTtoram OCHOBHOA KJ'IVIpVIHFOBOVI ceccun.

4.2. OtyeTt tranerrXXYY.csv

MHhopMaLys 0 KonmyecTBe OLUMGOYHBIX TPAH3aKLWIA, OT/INYHBIX OT oWKn60K Flood Control, No Kaxzgomy KIMEHTCKOMY JTOTUHY (MgeHTUU-
KaTopy) YuacTHUKa KIMpuHra/ BpokepcKoii oMpMbl U UX KNMEHTOB. ®aiin dhopMara csv.

Crtpyktypa otueta tranerrXXYY.csv:

HasBaHue nons Tun nons OnucaHwve nons

date char(10) [lata oTyeTHOro AHSA (faTa NpoBefeHVs BEYEPHEN KNMPUHTOBOW
ceccun)

moment datetime Bpemsi coBeplUeHNs OLWMGOYHOI TpaH3aKLMK, OT/IMYHON OT OLLIK-
60k Flood Control (rrrr-mMM-44, 44:MM:cC)

kod char(7) Kof pasgena KIMpUHIoBbIX pPerncTpos no MaeHtudukaropy
YuacTHuKa knmpuHra /bpokepckoii hupMbl/knmeHTa

account char(2) Mpu3Hak no NaeHTrndmkaTopy YyacTHuKa kvpuHra /Bpokepckoit
dmpmbl/knvenTa (‘RF' — MigeHTudmKaTop YuacTHrKa KIMpYHTa;
'BF' — Bpokepckas dmpma; 'CL' - KnneHT)

login char(50) HaumeHoBaHve norvHa (naeHTudumkaTopa)

tran_type char(20) Tun TpaH3akuum

err_code numeric(10) Kof owmn6km

err_cnt numeric(10) KonnyecTtBo TpaH3akuuii AaHHOTO TUMa € AaHHON OLLIn6Ko

MpumeyaHue:

1. BkntoyeHbl KoM6uHauum (login, moment), N0 KOTOPbIM AOCTUTHYT JIMMUT.
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2. NHbopmaums no «tran_type» u «err_code» B MNapameTpax A pacyéta c60poB 3a Hea(hdeKTVBHbIE 1 OLLINMGOYHbIE TpaH3akuun [http://
fs.moex.com/files/5329].

3. B oT4eTe oTpakaloTcs TobKo Te TpaH3akumu Tuna DelUserOrders ¢ «err_code» = 0 Npu YCOBUW, UTO He YAASIEHO HW OAHOM 3asiBKU.

4. OTYeT NPeAoCTaBNAETCS MO UTOraM OCHOBHOW K/IMPUHIOBOI Ceccum.

4.3. Ot1ueTt tranfcfeeXXYY.csv

MHbopmanms o konnyectBe u cbopax 3a owmbouHble TpaH3akuum Flood Control no kaxaoMy KIMEHTCKOMY STOTUMHY (MAEHTUdMKaTopY)
YuacTHuKa knvpuHra/ BpokepcKoi dompmbl M MX KNVEHTOB HA BPeEMSI COBEpPLLEHNSA TpaH3akumu. daiin dopmara csv.

CTpykTypa otueta tranfcfee XXYY.csv:

HasBaHue nons Tun nons OnucaHve nons

date char(10) [lata oTYeTHOro AHSA (fata NpoBefeHVs BeYepHeN KNPpUHIroBow
ceccun)

moment datetime Bpemsi coBepLueHns owmnbo4Hoi TpaHsakumu Flood Control (rr-
r-MM-A/, Y4:MM:CC)

kod char(7) Kof pasgena KIMpUHIOBbIX PerncTpos no MaeHtudukaropy
YuacTHuKa knvMpuHra /bpokepckoii hupMbl/knmeHTa

account char(2) Mpu3Hak no NaeHTrndmkaTopy YyacTHuKa kavpuHra /Bpokepckoit
dmpmbl/knnenTa (‘RF' — MigeHTUdmKaTop YuacTHrKa KIMpYHTa;
'BF' — Bpokepckas dmpma; 'CL' - KnneHT)

login char(50) HaumeHoBaHve norvHa (naeHTudmkaTopa)

fc_count numeric(10) KonnuecTtso owmnboyHbIX TpaH3akuuii Flood Control

sbor_fc numeric(16,2) C60p 3a KoNM4ecTBo oWMB0oUHbIX TpaH3akumii Flood Control, co-
BEpLUEHHOE Ha MOMEHT BPpeMEHN «moment»

MpumeyaHue:

1. Otyer npegocTaBiAeTCAa no nTtoram OCHOBHO KI'IVIpVIHI'OBOVI ceccun.

4.4, Otyert tranfeeXXYY.csv

MHpopmMaLms o c6opax 3a TpaH3aKLmMy No YUacTHUKY KnupuHra/ Bpokepckoil hypMbl 1 MX KMEHTOB. daiin dpopmara csv.

CTpykTypa otyeTa tranfeeXXYY.csv:

HasBaHue nons Tun nons OnucaHue nons

date char(10) [ata oTyeTHOro AHS (faTa NpoBefEHUS BEHEPHE KIMPVHIOBOI ceccun)

kod char(7) Kog, pasgena KnMpuHroBbIX permcTpoB no MaeHTudmkaTopy YuactHuka kampuHra / Bpo-
KepcKoii hupmbl / kneHTa

account char(2) Mpu3Hak 06513aTenbCTB:
'RF' — cymmapHble o6s3atenbcTea no VaeHTudmkaropy YuacTH1Ka KNvpuHra,;
'‘BF' — cymmapHble obsi3aTenscTBa no bpokepckoii cvpme;
'CL' — 065A3aTenbCTBa, yUMTbIBaEMbIE HA pasfene perucrpa yyeta no3uumin KnmeHTa

futopt numeric (1) 3HaueHue «0», nose He UCNosb3yeTcs

mm numeric (1) 3HaueHve «0», Mone He UCMonb3yeTcs

addtr numeric(10) 3HaueHne «0», nosie He NCNosb3yeTcs

fee numeric(16,2) 3HaueHue «0», nose He UCNosb3yeTcs

sbortr numeric(16,2) Cymma cbopa TEXHUYECKOrO LieHTpa 3a TpaH3akuum Tuna trantype, kotopas 6yaert cnu-
caHa B CieytoLLyil TOProBblii AeHb C pasfena KIMPUHIOBbIX PErcTPOB Mo MPU3HaKY
'CL' (py6.)

vat_sbortr numeric(16,2) Cymma HAC B cocTaBe cbopa TEXHUUECKOTO LieHTpa 3a TpaH3akuum (py6.). 3HaueHne
«0», none He ncnonb3yercs

trantype numeric(1) Tun TpaH3akumm («1» - cbop 3a oWMBOoYHbIE TPaH3aKLUMKW, OT/IMYHBIE OT ownbok Flood
Control, «2» - c6op 3a owmnboyHble TpaHzakumn Flood Control)

MpumeyaHue:

1. Kntouesble nons «date», «kod», «account»,

«shortr», «trantype».
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2. Ecnv 3a owmb04Hble TpaH3akuum c6op MeHblle 1000,00 py6., To B «sbortr» Takoe 3HaYeHNe He oTpaxaeTcs.

4.5. Otyet usersfcXXYY.csv

MHbopmaLmst o c6opax 3a owmbouHble TpaH3akumm Flood Control no kaxaomy KIMEHTCKOMY NOTvHY (MAEHTUUKATOPY) YyacTHMKa Kn-
pviHra/ bpokepckoii hupmbl 1 MX KNMeHToB. ®aiin dhopmara csv.

CTpykTypa otyeTta usersfcXXYY.csv:

HasBaHue nons Tun nons OnucaHue nons

date char(10) [ata oTyeTHOro AHS (faTa NpoBeAEeHUs] BEHEpHEe KNMPUHIoBoM
ceccum)

kod char(7) Kop pasgena KnMprHroBbIx perncTpos no VgeHTudukaropy Yuact-
HVKa KnmpuHra /bpokepckoii hupMbl/knveHTa

account char(2) Mpu3Hak no NaeHTudukaTopy YuacTHuka knmpuHra /Bpokepckol
dupmbl/knneHTa (‘RF' — NgeHTudmkaTop YuactHuka kampuxra; 'BF'
— Bpokepckas upma; 'CL' - KNINEeHT)

login char(50) HaumeHoBaHve norvHa (ngeHTudmkaTopa)

maxmsg numeric(10) MponyckHas cnocobHOCTb /IorMHa (MAeHTUUKaTOpa) Ha KOHeL,
TOProBoii ceccun

shor_err numeric(16,2) C6op 3a owwnboyHble TpaH3akuun Flood Control (py6.)

MpumeyaHue:

1. Ecnn 3a owmnbouHble TpaHsakummn Flood Control c6op meHbLe 1000,00 py6., To B «shor_err» Takoe 3Ha4YeHne He oTpaxaeTcs.

2. Otyer npegocraBnAeTca no ntoram OCHOBHO K]'IVIpVIHFOBOVI ceccun.

4.6. OTyeT usersXXYY.csv

MHdbopmaums o c6opax 3a olwmbouHble TpaH3akuum, OTIMYHbIX OT own6ok Flood Control, No kaxkgoMy K/IMEHTCKOMY SIOTUHY (MaeHTudmn-
KaTopy) YuacTHuka knnpuHra/ bpokepckoii ompmbl 1 nx kAMeHToB. daiin dhopmarta csv.

CTpykTypa otyeta usersXxXYY.csv:

HasBaHue nons Tun nons OnucaHue nons

date char(10) [lata oTyeTHOro fHS (fata NPoBeAEHUS BEHEPHEN KMPUHIOBOM
ceccum)

kod char(7) Kof pasgena KMpUHIoBbIX PErncTpoB no ViaeHTudmkaropy YuacT-
HWKa KNnpuHra /bpokepckoli npMbl/KIneHTa

account char(2) Mpu3Hak no VigeHTndmkaTopy YyacTHuKa KmpuHra /Bpokepckot
dmpmbl/knuenTa ((RF' — NgeHTudukaTop YyactHuka knvpuidra; '‘BF'
— Bpokepckas cmpma; ‘CL' - KNINEeHT)

login char(50) HavmeHoBaHue noruHa (uaeHtTudmkaropa)

maxmsg numeric(10) MponyckHas cnOCOGHOCTL /IOTMHA Ha KOHEL, TOProBoii ceccun

shor_err numeric(16,2) C60p 3a oOLMBOYHbIE TPaH3aKLMK, OTANYHBIX OT ownbok Flood
Control (py6.)

MpumeyaHue:

1. Ecnu 3a ownboYHble TpaH3akummu c6op meHbLie 1000,00 py6., To B «sbor_err» Takoe 3HaYeHue He oTpaxKaeTcs.

2. OTyYeT npefocTaBnseTcs No uToram OCHOBHO KI'IVIpVIHI'OBOVI ceccun.
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5. NakeT EXCHANGEYYYYMMDD.zip

BK - oTueTbl ¢ GUpXeBO MHhopMaLMeil.

5.1. Otuet multilegordlog_XXYY.csv

Nor peiicTBuiA NO CBEAEHUIO U YAANEHWIO 3asiBOK MO CBSA3KAM YUYACTHUKOM KAMpMHra (YYacTHUKOM ToproB)/ Bpokepckoii dompmoit 1 ux
knueHTamu. ®aiin hopmara csv.

CtpykTypa otueta multilegordlog_XXYY.csv:

HassaHue nons Tun nonsa OnucaHue nons

numb_order numeric(19) M aeHTndMKaLMOHHbI HoMep 3asiBK1 MO CBA3KE

isin char(25) YHUKaU/TbHbIV KOA, UHCTPYMEHTA CBSI3KM

price numeric(16,5) LleHa nepBoit1 YacTu 3asiBKM NO pPeno v napbl cAenok (B NyHKTax)

vol numeric(10) KonmyecTBo KOHTPaKTOB B 3asiBKe Mo CBA3Ke (B LUTYyKax)

rate numeric(16,5) CraBka. Micnonb3yetca 4518 peno n napbl cAenokK (B NpoueHTax rofoBblX) — He UCMO/b-
3yercs

days numeric(4) Cpok cBsI3aHHOW caenku (B kaneHgapHbIX AHAX). Vicnonb3yeTcs 415 peno n napbl cae-
NOK.

rest_vol numeric(10) KonuuyecTtBo KOHTPaKTOB B 3asBKe M0 CBA3Ke, OCTaBLUeecs B oYepeamn nocne perucrpa-
LMK CBA3AHHOI CAENKN NPU YacTUYHOM UCMOSTHEHWI 3asiBKU NO CBA3Ke

kod char(7) Kof pasgena KAMpUHIoBbIX PErMcTpoB no VaeHTudmkaTopy YyactHuka knvpudra / bpo-
Kepckoii hupMbl / KneHTa

tip numeric(1) Tun 3asBku:
1 — nokynka,
2 — npofaxa

sost numeric(1) [LeiictBure ¢ 3asBKoli No CBSI3KE:
1 — o6bsABNEHVe 3asBKM MO CBA3KE,
2 — 3aK/l04eHNe CBA3AHHON CAENKN Ha OCHOBaHUN 06BbABNEHHOW 3asBku NO CBA3KE,
0 — ynaneHve 3asBku No CBA3Ke

(date) char(10) [ata peiictBusi ¢ 3asBKOI MO CBA3KE

(time) char(8) Bpewms geiicTBus ¢ 3asBKoii No CBA3Ke

(user) char(20) JlorvH YyacTHUKa TOproB, BbINO/THUBLLETO AEACTBME C 3asiBKOI MO CBA3KE

comment char(20) KommeHTapwii B 3asBke no cBaske

gate numeric(1) Mpu3Hak ncnonb3osaHusa Lnwo3a:
1 — pelicTBue ¢ 3asIBKOI N0 CBA3Ke BbINOIHEHO C UCNO/b30BaHWeM LLnto3a,
0 — fevicTere ¢ 3asBKOI NO CBSA3KE BbINOMHEHO 6e3 1cnosb3oBaHus LLinto3a

user_to char(20) Mms (HavmeHoBaHWE) YyacTHMKa TOPros, KOTOPOMY Gblna agpecosaHa 3asBka no cBsAs-
Ke (3anonHaeTcs TONMbKO A/19 afpPECHbIX 3asBOK).
Mpw BbICTABNEHNN aAPECHON 3asABKN 6e3 ykasaHWsA KOHTpareHTa yKasblBaeTcs Kof
'CCNC' ueHTpasibHOro KoHTpareHTa (KNMpuHroBblili LLEeHTP)

type numeric(1) MpusHak:
2 — afjpecHas 3asBKa Ha napy CBA3aHHbIX CAENO0K
3 — 6e3agpecHas 3asBka Ha napy CBA3aHHbIX CAENOK

date2 date [Jata gencteus ¢ 3asBKOI NO CBS3Ke

price_rur numeric(16,5) LleHa nepBoi1 yacTn 3asiBKM NO peno 1 napbl caenok (B pybnsx P®).

ext_id numeric(11) JlononHuTenbHbIN NAEHTUGMKALMOHHDIN HOMEP, YKa3aHHbIV B 3asiBKe No CBA3Ke

date_exp date [lata oKoH4YaHusi cpoka AeincTeus 3asBKu Mo CBA3Ke

n_orderl numeric(19) M aeHTUhmKaumoHHbIR Homep 3asBku N0 CBSA3KE Npu ee 06bABNEHUM, [0 MOMEHTA Nne-
peHoca 3asBku Mo CBA3ke B cregytolme ToproBble ceccum

date_clr date [Jlata npoBefeHns KNMpuHra — He MCNonb3yeTcs
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HassaHwue nons Tvn nonsa OnucaHue nons

aspref numeric(4) Ccblnika U3 Tabnumupl User Ha MacTep-10rMH YyacTHUKa TOpros

asp char(20) JlorvH YyacTHuKa Topros 13 Tabnuupbl user (Mactep-n0rvH Y4yacTHuka)

ncc_request numeric(1) Mpu3Hak BbICTaBneHns1 3asBky KNMPUHIoBbIM LIEHTPOM MO 3anpocy OT YYacTHUKa Ku-
puHra:
0 — oTcyTCTBYET,
1 — npucytcTeyeT

match_ref char(10) YHVKas/IbHOE KOA0BOE C/I0BO, BbipaxkatoLiee B3aviMHOe corfiacue, A5 BbICTaB/1eHUS
[BYX BCTPEYHbIX afpecHbIX 3as1BOK 63 yKasaHus KOHTpareHTa

compliance_id char(1) Tvn BBOAA 3a51BKU:

"' (npo6en) nnm " (nyctas cTpoka) — He 3ano/iHeHO/ He 3afaHo,

'M' - Py4yHoii BBO,

'S’ - B pe3ynbrarte cpabarbiBaHWsl YCIOBHOMO Nopy4veHus (cTon-socc),
'R' - B pesynbrate paboTbl asiroputmMa-po6oTa,

'A' - B pe3synbrarte asiroputma asToc/iefoBaHus,

‘D' - 3akpbITUe NO3ULMK B pesynbTare He UCMOSIHEHHOIro MapXxuHanbHoro Tpebosa-
HUA.

MpumeyaHue:

1. MpepocTaBnseTcs No MToram OCHOBHOW KNIMPUHTOBOI ceccun B nakete otueToB EXCHANGEYYYYMMDD.zip., KOTopbIii nognuckiBaeTcs
ceptudpmkarom npeacrasutens NMNAO Mockosckas Bupxa.

2. B none match_ref moryT ncnonb3osarbcs 6yksbl (KMpunavua n/mnu natminua), umdpsl, cneyuanbHble CUMBOSIbI.

5.2. OtuyeTt onlineregXXYY.csv

MHdhopmaums o 3aperncTpMpoBaHHbIX Kogax pas3fenos KNVPUHIOBbIX PEFMCTPOB Yepes cepBuc «OHNalH-percTpaums» KNMeHToB no bpo-
KEPCKOW hvpme YyacTHUKa KNnpuHra/ YyacTHuka Topros, rae XXYY — kog Bpokepckoii hupMbl. ®aiin dhopmara csv.

CtpykTypa otyeTta onlineregXXYY.csv:

HassaHue nons Twn nonsa OnucaHue nons

date char(10) [ata oTyeTHOro AHS (faTa NpoBeAEHUSI BEYEPHEA KNMPUHIoBoM
ceccum)

kod char(7) Kop, pasgena KnvpryHroBbIX PerncTpos

MpumeyaHue:

1. MNMpepocTaBnseTcs No MToram OCHOBHOW KNTMPUHTOBOW ceccun B nakeTe otueToB EXCHANGEYYYYMMDD.zip., KOTOpbIli NoAnuckiBaeTcs
cepTtuchmkaTom npeacrasutens NAO MockoBckas Bupxa.
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BK - oTueTbl s MapkeT-melikepos.

6.1. OtTueTr mmfut XXYY.csv

6. Maketr FUTOPTMMYYYYMMDD.zip

MHbopmaLmst 06 ncnonHeHUn MapkeT-Meiikepckux 0653aTenbCTB no thblodepcam Bpokepckoii onpmel, rae XXYY — kog Bpokepckoii dmp-

Mbl. ®aiin hopmara csv.

CtpykTypa otyeta mmfut_XXYY.csv:

HasBsaHue nons Tun nonsa OnuvcaHue nons

session_date datetime [ata ToproBoro aHs

agreement_number varchar(50) Homep MapKeT-Melikepckoro forosopa

group_code varchar(7) Kog, rpynnupoBKku 4511 arpermpoBaHunsi nokasatenei UCnosiHeHUst MM-06s13a-
TENbCTB

code varchar(25) Kog, pasgena peructpa yyera nosuwuia

symbol varchar(25) Kop, 6a30B0Oro aktvnBa hbo4epCHOro KOHTpakTa

instrument varchar(25) MonHbIN Kog, hblOYEPCHOTO KOHTPaKTa

spread numeric(16,5) Cnpag ABYCTOPOHHUX KOTUPOBOK, COOTBETCTBYHOLLMIA MM-0653aTeNbLCTBAM

average_spread

numeric(16,5)

dakThyeckuii cpeiHUil cnpag, 4BYCTOPOHHKX KOTUPOBOK

min_size

int

MVHUMasbHbIA 06bEM 3a5IBOK, COOTBETCTBYHOLLMI MM-06513aTe/IbCTBaM

spread_maintenance_%

numeric(16,2)

dakTnyeckas NPofO/MKUTENbHOCTb NOALEPXKaHUS ABYCTOPOHHUX KOTMPOBOK,
%

spread_maintenance_seconds |int dakTnyeckas NPoJO/MKNTENIbHOCTb NoALePXaHNs ABYCTOPOHHMX KOTUPOBOK, B
cekyHaax

quant_start varchar(20) Bpemsa Havana kBaHTa

quant_end varchar(20) Bpemsi okoHUaHus KBaHTa

guant_seconds int MpoAoMKNTENBHOCTL KBAHTA, B CEKYHAAX

time_first_spread varchar(25) Bpewms BbiCTaB/eHns nepsBoro cnpaja

trade_number int KonuyecTtBo caenok

contract_number int Konnuectso KOHTPaKTOB

position_number int KonunuecTtso nosuuuii

min_maintenance_% int MuHUMaTbHasA NPOAOHKUTENBHOCTL NOAAEPXKAHNSA ABYCTOPOHHUX KOTUPO-
BOK, COOTBETCTBYIOLLIAs MM-0653aTenbcTBaM (419 dhblo4epcoB Mo ymonya-
HK0=0),%

partial_maintenance _% int YacTnyHas npofo/mKNTeIbHOCTb NoALAEPXaHNs ABYCTOPOHHMX KOTUPOBOK, CO-
OTBETCTBYIOLLAA MM-06513aTenbcTBam,%

full_maintenance_% int MakcumanibHas NPOAO/HKUTENILHOCTb NOAAEPXKaHWSA ABYCTOPOHHNX KOTUPO-
BOK, COOTBETCTBYIOLLAsA MM-0653aTenbcTBam,%

is_group int WHaukaTop ans arpernpoBaHus nokasaresnei MCnosiHeHns MM-0653aTenbeTB
no Koay rpynnbl:
‘1’ — arpermpoBaHune nokasarenei NCNoSHEHVA MM-0653aTeNbCTB N0 KoAy
rpynnel,
‘0’ — cnosHeHe MM-0653aTenbCTB NO KOAy pasfena peructpa yyera nosu-
Uit

is_volat int MHavkaTop geiicTBUS peXxyMa NOBbILLEHHON BONATUILHOCTU A1 YCNOBUiA

nporpammsi:

‘1’ — NPUMEHSIIOTCS YNPOLLEHHbIE YCNIOBUS A/1s1 JAHHOTO TOPTOBOrO AHS U UH-
CTpyMeHTa (B C/lyyae BbICOKOI BONATUMLHOCTU U HA/IMUNS PEXMMA NOBbILLIEH-
HOI1 BONATUNLHOCTY A1t NPOrpamMmbl),

‘0’ — NPUMEHAIOTCA CTaHAaPTHbIE YC/I0BUA A1 AHHOMO TOProBOro AHA U UH-
CTpyMeHTa (B C/ly4Yae HEBbICOKOW BONATUbHOCTY /MW OTCYTCTBUS pexvmMa
NOBbILLEHHOV BONATUbHOCTY A1 MPOrpamMmbi)

actual_mm_orders_percent

numeric(5,2)

[onsa naccuBHoro o6bema MM-3asBOK (perynstopHoe TpebosaHue), %

MpumeyaHue:
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1. OTueT npegocTasnseTcs no utoram OCHOBHOIA KJ'II/IpI/IHFOBOI7I ceccun.

6.2. OtTyeT MMLP_XXYY.csv

MHhopmMaLms 06 NCNOHEHUN MapKeT-Melikepkux 06513aTe/bCTB No 06beMy ToproB CPoUHLIMU KOHTpaKTamu, rae XXYY — kog Bpokepckoit

hvpwmbl. daiin gpopmara csv.

CT1pykTypa otyeta mmLP_XXYY.csv:

HassaHue nons

Tun nonsa

OnucaHuve nons

session_date

datetime

[Jarta Toprosoro AHA

agreement_number

varchar(50)

Homep mMapkeT-Melikepckoro forosopa

group_code

varchar(7)

Kopg rpynnupoBkun ansa arpernposaHuns nokasaresieil ICNOIHEHUS
MM-0653aTenbLCTB

type

char(1)

Tun nHcTpymenTa (‘C’ — kaneHAapHblli cnpeg, Ha (ObloYepPCHbIN
KOHTPAaKT, 'F’ — (dblOYEPCHbIV KOHTPaKT, 'O’ — OMUMOHHBIN KOH-
TpakT)

underlying

varchar(25)

Ko 6a31cHoro aktvuea hbiouepcHoro/ ONUMOHHOTO KOHTpaKTa:

» BasycHbI akTVB, KOTOPOTO SIBNSIETCS LieHHas Bymara — Top-
roBblIli KOf LieHHOI 6ymarn Ha ®oHL0BOM pbiHKe. Hanpumep,
SBER.

« BasucHbIii aKTUB, KOTOPOTO SIBNAETCS (PbIOYEPCHBIV KOHTPaKT
— Kog, 6a30BOro aKTVBa (hbloYepCHOro KOHTpakTa. Hanpumep,
SBRF.

instrument

varchar(25)

Kop, 6a3nCHOro aKkTnea d)bIOLIepCHOFO/ OMNUMOHHOIO KOHTPakTa:

« BasucHblii aKTUB, KOTOPOTO SIBNAETCS LeHHas Gymara — Top-
roBbIii KOA LeHHOV 6ymary Ha ®OHA0BOM pbiHKe. Hanpumep,
SBER.

e BasucHbIli aKTMB, KOTOPOTO SIBMSIETCSA (DbIOYEPCHBIN KOHTPaKT
— koA 6a30BOro akTuBa (hbOYEepPCHOro KOHTpakTa. Hanpumep,
SBRF.

min_order_size

numeric(16,2)

He ncnonb3yetcsa

volume_contracts

int

O6beM cenok B CPoUHbIX KOHTPaKTax, COBEPLUEHHbIX Map-
KeT-MelikepoM 3a TOProBbIii AeHb

volume_fee

numeric(16,2)

Cymma 6upxeBoro cbopa, B3uMaemasi ¢ MapkeT-meiikepa 3a
TOProBbIi AeHb

volume_contracts_level_1

numeric(16,2)

Moporosoe 3HayeHve Nel no 06bemMy caenok B CPOUHbIX KOH-
TpakTax, COBEpPLUEHHbIX MapKeT-Meikepom 3a KasieH4apHbIl Me-
csy,

volume_contracts_level_2

numeric(16,2)

Moporosoe 3HaveHne Ne2 no o6beMy cenok B CPOUHbIX KOH-
TpakTax, COBEpPLUEHHbIX MapKeT-Meikepom 3a KasieH4apHbIi Me-
cA

volume_fee_level 1

numeric(16,2)

MoporoBoe 3HayeHve Nel no cymme GupxeBoro c6opa, B3vmae-
MOrO ¢ MapKeT-Melikepa 3a KasieHaapHbIii MecsiL,

volume_fee_level 2

numeric(16,2)

MoporoBoe 3HaueHne Ne2 no cymme 61pxeBoro c6opa, B3MMae-
MOTO C MapKeT-Melikepa 3a KasleH4apHbIi Mecsi,

underlying_type

char(1)

Ko hbroUYepCHOro/onumMoHHOIO KOHTpakTa:
N/A - npumeHnMO AN ObHOUYEPCHOrO KOHTPaKTa,

F — NpUMEHUMO A1 OMLMOHHOTO KOHTPaKTa, 6a3nCHbI akTUB KO-
TOPOro SBNSIETCS (PbIOYEPCHbIN KOHTPAKT,

E - NpyMEHMO A5 ONUMOHHOTO KOHTPaKTa, 6a3nCHbIN akTWB KO-
TOPOro ABNAETCA LieHHas Gymara.

margin_style

char(1)

Tun MapXMpoBaHKsA ONLMOHA:
M — Mmapxupyemblii,

P — npeMuanbHsblii.

MpumeyaHue:
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1. OT4eT NpeaocTaBnsieTcs ¢ MHopmaLvein 3a MecsiL, B NOC/eAHWIA OTYETHbI pabounii AeHb NO UTOraM OCHOBHOI KIMPUHIOBOM Ceccum.

6.3. OTyeT mm_onesidespredXXYY.csv

WHbopmaLys o iMMmnTax 1 HeTTo-060poTax Npu NCMOSIHEHUM MapKeT-Meikepknx 0653aTeNIbCTB N0 06beMyY TOProB CPOYHLIMU KOHTPaKTa-
Mu, rage XXYY — kog Bpokepckoit davpmebl. Paiin hopmara csv.

CT1pykTypa otyeta mm_onesidespredXXYY.csv:

HasBaHue nons Tun nons OnucaHue nons

session_date datetime [lata Toprosoro gHs

agreement_number varchar(50) Homep mMapkeT-Mmelikepckoro forosopa
instrument_small_name varchar(25) KoZ hbrouepcHOro/ onumMoHHOIO KOHTpakTa
sell_for_oneside_spread bigint JIumMnT Ha Npogaxy No HeTTO-060poTy

buy for_oneside_spread bigint JIMMUT Ha MOKYMKY Mo HETTO-060pOTY
amount bigint TeKyLUMil HETTO-060pOT

obligation_type varchar(30) Tun Ha3HaYeHHbIX 06513aTeNbCTB:

* [BYXCTOPOHHWIA cnpes,

* OHOCTOPOHHWIA cnpes Ha MOKYKY,

* 0HOCTOPOHHWIA cnpef Ha NpoAax

MpumeyaHue:

1. OTYeT NpefoCTaBNsSETCs MO UTOraM OCHOBHOW K/IMPUHIOBO CECcCUU Mo KaXAOMYy MapKeT-MelikepckoMy [JOroBOpY B COOTBETCTBUM C
YCTaHOB/EHHbIMY WAa6M0HaMK, B KOTOPbIX ECTb NPKU3HAK, UTO HA HAKOHEL, MecsiLia YCTaHOB/IEHbI JIMMUTBLI HA 06BEM MO3ULNIA.

6.4. OTyeT mmopt_averageXXYY.csv

VHhopmaLms 06 NCnonHeHUn MapKeT-Meinkepcknx 06s3aTenbCeTB No onuyoHam (cpefHuii apudmeTmyeckuii % MCnosiHeHUs No cTpaiikam)
Bpokepckoi dompmsbl, rae XXYY — koa Bpokepckoli oupmbl. daiin hopmara csv.

CTpykTypa otyeta mmopt_averageXXYY.csv:

HassaHue nons

Tvn nonsa

OnucaHue nons

session_date

datetime

[ara ToproBoro aHsa

agreement_number

varchar(50)

Homep MapkeT-MelikepcKoro orosopa

code

varchar(7)

Kog, pasgena peructpa yyeTa nosvuui

underlying

varchar(25)

Kop, 6a31CHOro akTnBa ONUMOHHOIO KOHTPakTa:

» BasunCHbI aKTMB, KOTOPOro ABMSETCSA LeHHas bymara
— TOProBbIi KOA LieHHOM 6yMarn Ha ®OHA0BOM PbIHKE.
Hanpumep, SBER.

» Ba3suCHbIA aKTMB, KOTOPOro ABMSETCA (DbIOYEPCHBIN
KOHTPaKT — Kog, 6a30BOro aktmsa hbHo4epCHOro KOH-
Tpakta. Hanpumep, SBRF.

futures

varchar(25)

Kog, onuuoHHOro KOHTpakTa:

» BasuCHbIl aKTUB, KOTOPOIO ABASIETCS LieHHasi bymara —
N/A.

» BasncHbIl aKTUB, KOTOPOTO ABMSETCHA (PbIOYEPCHBINA
KOHTPAaKT — KOZ, (hbloUYePCHOro KoHTpakTa. Hanpumep,
SBRF-6.22.

expiration_date

datetime

[Jata akcnmpaumu onuMoHHOTO KOHTpaKTa

average_maintenance_by_strike_%

numeric (6,2)

CpepfiHuii apucthMeTUHECKN NPOLLEHT NOAAEPXKAHUS ABY-
CTOPOHHMX KOTUPOBOK MO BCEM CTpaiikam B MM-06si-
3aTenbcTBe, % (C yYeTOM NPOBEPKU HA MUHUMAIbHBI
CTpaiik)

lowest_maintenance_strike_%

numeric (6,2)

MUHUMaNbHbIV NPOLEHT NoAAepXXaHns ABYCTOPOHHEN KO-
TUPOBKM NO CTpaliky U3 BCero Konuyectsa CTpaiikoB B MM-
06513aTe/NbCTBE

quant_start

varchar(20)

Bpema Havana kBaHTa
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HasBaHue nons Tun nonsa OnucaHue nons
quant_end varchar(20) Bpemsa okoHuYaHus KBaHTa
min_maintenance_% int MuWHMMabHast NPOAO/MKUTENBHOCTL NOAAEPXAHUSA ABY-

CTOPOHHMX KOTMPOBOK, COOTBETCTBYIOLLIAS MM-0653aTe b-
cTBam (Mo cTpaiiky), %

- - . - N

artial_maintenance _% int YacTtuyHasa npogo/mKnTenbHOCTb NogAepXaHnus AByCTO
POHHUX KOTUPOBOK, COOTBETCTBYHOLLAA MM-0653aTeb-
ctBam,%

full_maintenance_% int MakcumasibHas NpoAo/MKNTENbHOCTL NOAAEPXKAHNSA ABY-
CTOPOHHMX KOTMPOBOK, COOTBETCTBYIOLLAA MM-0653aTesb-
cTtBaMm,%

order_book varchar(4) O6si3aTeNIbcTBa MapKeT-Melikepa B OCHOBHOM CTakaHe -
‘MAIN’

is_group int MHAMKaTop AN arpermpoBaHus nokasareneil UCNofHeHnst
MM-06513aTe/IbCTB M0 KOAY rpynmbl:

‘1’ — arpermpoBaHue nokasarenei NCNosHeHNs MM-065a3a-
TENbLCTB MO KoAy rpynnbl,

‘0’ — MCMOJSTHEHVE MM-06513aTeNbCTB MO Kofy pasgena pe-
rucTpa yyeta nosuumii

underlying_type char(1) Kofi OnuMOHHOro KOHTpakTa:

F - 6a3nCHbIi aKTVB, KOTOPOTO SABNSETCS (DbHOYEPCHBbIi
KOHTPaKT,

E - 6a3yCHbIil aKTVB, KOTOPOTO SIBMSIETCS LieHHas Bymara

actual_mm_orders_percent numeric(5,2) [ons naccuBHoro o6bemMa MM-3as1BOK (perynsitopHoe Tpe-
6oBaHue), %

margin_style char(1) Tun MapXvpoBaHNs ONLUOHA:
M — Mapxupyemblit,

P — npemuanbHbIii.

MpumeyaHue:

1. OTyet npegocTasnseTca no utoram OCHOBHOA K]'IVIpI/IHFOBOVI ceccun.

6.5. OTueT mmopt_strikesXXYY.csv

NHdhopmaumsa 06 ncnonHeHnn mapkeT-meiikepckrx 0683aTenbCTB No onumoHam (B pasbuske no cTpaiikam) Bpokepckoii dmpmbl, rae XXYY
— kof, Bpokepckoit dompmbl. Paiin hopmara csv.

CTpykTypa otyeta mmopt_strikesXXYY.csv:

HasBaHue nons Tun nonsa OnucaHue nons

session_date datetime [ata Toproeoro AHA

agreement_number varchar(50) Homep mMapkeT-MeiikepCckoro Aorosopa

group_code varchar(7) Kopg rpynnupoBku Anst arpermpoBaHuns nokasareneli NCnoHeHust MM-0653a-
TENbLCTB

code varchar(7) Kog, pasgena peructpa yyera nosuwuia

underlying varchar(25) Kop, 6a31CcHOro akTvBa OMLMOHHOTO KOHTpaKTa:

» Ba3suCHbI aKTMB, KOTOPOro ABMSETCA LieHHas Bymara — TOProBbIii KOf, LeH-
Holt 6ymarn Ha ®oHA0BOM pbiHke. Hanpumep, SBER.

* BasuncHbIli aKTUB, KOTOPOro SIBASIETCA (PbIOYEPCHbI KOHTPaKT — KOg, 6a30B0-
ro aKkTvBa bloYepCcHOro KoHTpakTa. Hanpumep, SBRF.

futures varchar(25) Kopg, onuMOHHOro KOHTpakTa:
» BasncHbIl aKkTUB, KOTOPOro ABNSETCH LeHHas bymara — N/A.

» BasunCHbI aKTMB, KOTOPOro ABMSAETCH (DbIOYEPCHbIN KOHTPAKT — Kog, thbto-
yepcHoro KoHTpakra. Hanpumep, SBRF-6.22.

expiration_date datetime [JaTta akcnvpauum onuyMoHHOTO KOHTpakTa
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HasBaHue nons Twvn nonsa OnucaHue nons

instrument varchar(25) KopoTKuii Kog, ONMOHHOTO KOHTPakTa (CM. paclumdgpoBKy koda Ha http://
moex.com/s205)

spread numeric(16,5) Cnpag ABYCTOPOHHUX KOTUPOBOK, COOTBETCTBYHOLLMIA MM-0653aTeNbLCTBAM

average_spread

numeric(16,5)

dakTUuecknii cpeHUil cnpag, 4BYCTOPOHHKX KOTUPOBOK

min_size int MVHUMasbHBIA 06bEM 3a51BOK, COOTBETCTBYHOLLMI MM-06513aTe/IbCTBaM
shift_from_cs numeric(16,5) CMeLLeHne OT LieHTPasIbHOro cTpaiika
call_put varchar(3) Trn ONUMOHHOIO KOHTpakTa

spread_maintenance_%

numeric(16,2)

dakTnyeckas npofo/HKUTENLHOCTL NOoAAEPXKaHNA 4BYCTOPOHHUX KOTUPOBOK,
%

spread_maintenance_seconds |int dakTnyeckas NpoJoHKUTENBHOCTb NOAAEPXKaHNSA ABYCTOPOHHUX KOTUPOBOK, B
ceKyHaax

quant_start varchar(20) Bpems Havana kBaHTa

quant_end varchar(20) Bpems okoH4YaHusi KBaHTa

guant_seconds int [MpOoAoMKNTENBHOCTL KBaHTA, B CEKYHAAX

time_first_spread varchar(25) Bpewms BbiCTaB/1eHMs MePBOro cnpaga

trade_number int Konuuectso caenok

contract_number int KonuuyecTBo KOHTPaKToOB

position_number int KonnuecTtBo no3unuuii

min_maintenance_% int MuHMMasIbHas MPOAOMKUTENBHOCTD NOAAEPXKAHNSA ABYCTOPOHHMX KOTUPOBOK,
COOTBETCTBYHOLAass MM-06513aTenibcTBam (Mo cTpaviky), %

partial_maintenance _% int YacTtuyHasa npofomkKnTenbHOCTb NogAepXKaHnua ABYCTOPOHHUX KOTUPOBOK, CO-
OTBETCTBYOLLAA MM-0653aTenbcTeam,%

full_maintenance_% int MakcrmanbHasi NPOAO/MXUTENBHOCTb NOALEPXAHUSI ABYCTOPOHHUX KOTUPO-
BOK, COOTBETCTBYOLLAsA MM-06513aTe/1IbcTBaM, %

order_book varchar(4) Ob6s3aTeNnbcTBa MapKeT-Melikepa B OCHOBHOM cTakaHe - ‘MAIN’

is_group int MHAauKaTop oNs arpernpoBaHns nokasaresnein NCnosiHeHNst MM-06513aTesibCTB
Mo Kogy rpynmbl:
‘1’ — arpervpoBaHue nokasareneii NCNosHeHN MM-0653aTeNlbCTB N0 Koay
rpynnei,
‘0’ — UcnosiHeHe MM-0653aTenbLCTB M0 Koy pasfena pernctpa yyera rnosu-
Uit

is_volat int MHAavkaTop AeiicTBUSI pexyMa NOBbILLEHHON BONATUILHOCTU A1 YCNOBUA
nporpamMmsi:
‘1’ — NPUMEHSATCA YNPOLLEHHbIE YC/0BUA ANA AaHHOIO TOProBOro AHA U UH-
CTpyMeHTa (B C/lyyae BbICOKOI BONATU/IbHOCTM U HAJTMUKSA PeXMMa NOBbILLEH-
HOIA BONATWNBLHOCTU A/151 NPOrpammbl),
‘0’ — NPMMEHSOTCA CTaHAAPTHbIE YC/T0BUA AN1S1 AaHHOrO TOPrOBOro AHS U WH-
CTpyMeHTa (B C/ly4Yae HEBbLICOKOW BONATUIbHOCTY /MW OTCYTCTBUS pexvmMa
MOBbILUEHHOV BONATUbHOCTY A1 MPOrpamMmbl)

underlying_type char(1) Kopg, onuMOHHOro KOHTpakTa:
F - 6a31CHbI aKTVB, KOTOPOTrO ABASETCA (DbHOYEPCHbIV KOHTPAaKT,
E - 6a3ucHbIli aKkTMB, KOTOPOTO AB/SIETCA LieHHas Gymara.

margin_style char(1) Tvn MapXunpoBaHns onuuoHa:

M — Mapxupyemblit,

P — npemunanbHsbii.

MpumeyaHue:

1. OTYeT NpefoCcTaBsSeETCS N0 UTOraM OCHOBHO KNIMPUHIOBOWA CECCUN.
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7. Naker FORDLOGYYYYMMDD.zip

BK - 3aaBKM no dbroyepcam.

7.1. Otyer fordlogXXYY.csv

VHbopmaLmst o NpuHATBLIX 3asBKax No hbloYecHbIM KOHTpakTam no Bpokepckoli hupme n ee knneHtam, rage XXYY — ko Bpokepckoii

vpwmbl. Paiin dpopmara csv.

CTtpyktypa otuyeta fordlogXXYY.csv:

HassaHwue nons Tun nonsa OnucaHue nons
N i8 MopsiAKOBbI HOMEpP BbICTaBIEHHON 3aBKY B MOMb30BATE/IbCKON cUcTe-
me
id_ord i8 Howmep 3asBkn B N0/b30BaTENbCKON CUCTEME, B Clydae aiicbepr 3asBku
B 3TOM nosie 6yaeT HoMep BCMN/IbIBalOLLEl YacTu aiicbepr-3asBku
sess_id i4 MaeHTrndomkaTop TOproBoi ceccum
isin char(25) Kopg, nHCTpymeHTa
amount i8 KonnuecTtBo 3as1BOK B onepauumy (MCnosb3yeTcs 3Ha4eHne 13 xamount)
amount_rest i4 OcrTaBlLUeecs KONM4ecTBO B 3asiBKe (MCNO/Mb3yeTcs 3Ha4YeHne 13
xamount_rest)
id_deal numeric(19) MaeHTndomkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK
xstatus i8 PaclunpeHHbIii cTaTyc 3asBKku
price numeric(16,5) LleHa BbICTaBNEHHOI 3as1BKM
moment datetime [Jata-BpemMs ¢ TOYHOCTbIO 10 HAHOCEKYHA, NOSIB/IEHNS 3as1BKN
dir i1 HanpaBeneHuve 3anBku:
1 — nokynka,
2 — npogaxa.
action i1 [LeiicTBue c 3a9BKOIA:
0 — ypanenwve,
1 - po6aBneHue,
2 - cBefileHue B CAENKY.
remove_type i4 Tun cHATusAlyganeHns/vHas onepauus B OTHOLLEHWW BbICTaBMIEHHON 3a-

ABKU:
0 — cHATME 3asBKMN YUYaCTHUKOM TOpFOB/I/II'II/I NHaa onepauuA,

1 — ypanexue 3asBKkv afMUHUCTPATOPOM TOPTOB MO 3anpocy Y4acTHuKa
TOproB.,

2 — yaaneHve 3asiBKvi TOProBOli CUCTEMOIA.

deal_price numeric(16,5) LleHa 3ak/1l04eHHO caenky No 4aHHOW 3anmcK XypHana 3asiBoK

client_code char(7) Kog, pasgena KNvpyHroBbIX PerncTpos

login_from char(20) JNorvH nonb3oBatens, NOCTaBMBLLETO 3asBKY

comment char(20) KomMmeHTapwuii k 3asiBke

ext_id i4 MaeHTndmkaTop 3asiBKM B NO/Ib30BATE/IbCKON cucTteMe

broker_to char(7) Kog, pasgena Bpokepckoii hmpMbl, B aApec KOTOpoli nogaHa agpecHas
3asBKka

broker_to_rts char(20) Kop, PTC Bpokepckoli oupMbl, B apec KOTOPOil nogaHa agpecHas 3ass-
Ka.
Mpwv BbICTABNEHNN afpeCcHOt 3asBKV 6e3 ykazaHUs KOHTpareHTa ykasbl-
BaeTcs kof 'CCNC' ueHTpanbHOro KoHTpareHTa (KnMpyHrosblil LEHTP)

broker_from_rts char(20) Kop, PTC Bpokepckoli oupMbl, OT KOTOPOI NofiaHa afpecHas 3asiBka

date_exp date [Jata ncteyeHns cpoka Xu3H1U MHOTOAHEBHOW 3as1BKM.

id_ord_first i8 Homep nepBoii 3asBKM B NOCNIe[0BaTEe/IbHOCTW MPY Nepe BbICTaBIEHUS

3asBKN CO CPOKOM UCTEYEeHNA
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HassaHwue nons Tun nonsa OnucaHue nons

aspref numeric(4) Ccblnika U3 Tabnumupl User Ha MacTep-10rMH YyacTHUKa TOpros

asp char(20) JlorvH YyacTHuKa Topros U3 Tabnuupbl user (MacTep-a10rvH YyacTHuKa)

private_amount i8 KonnuectBo eauHnL, MHCTPYMeHTa B onepauumn no Alicbepr-3asske

private_amount_rest i8 OcTaBLueecst KoM4ecTBo B Aiicbepr-3asBke

private_order_id i8 Howmep Aiicbepr-3asBku B cucteme

mm il Mpu3Hak 3asBKy1 MapkeT-Melikepa:
0 — 06blyHas 3asBKa,
1 — 3aABKa, NOfJaHHas B paMKax BbINO/IHEHUS 06A3aTeIbCTB MapKeT-Meli-
kepa

actualmm i1 [MpoBepka 3asBKy MapKeT-mMeikepa:
0 — 3aBKa He COOTBETCTBYET YC/I0BUAM BbINOSHEHVSA 06513aT€NbCTB Map-
KeT-Mmelikepa no [OroBopy WWamn perynsatopHbiM TpeboBaHmsM,
1 — 3aABKa COOTBETCTBYET YC/IOBUAIM BbINOMIHEHNSA 06A3aTeNbCTB Map-
KeT-Melikepa no [OroBopy WWan perynsTopHbiM TpeboBaHnsam

match_ref char(10) YHUKasibHOE KO0BOE C0BO, Bbipaxkalolliee B3aMMHOe cornacue, s
BbICTaB/IEHUS ABYX BCTPEUHbIX afpecHbIX 3a8BOK 6e3 yKazaHus KOHTpa-
reHTa

compliance_id char(1) Twn BBOAA 3asBKM:

» "' (npo6en) unn " (Nyctas cTpoka) — He 3ano/IHeHo/ He 3a4aHo,

* 'M'- PyuHolii BBO,

» 'S'- B pesynbrare cpabarbiBaHWs YC/I0BHOMO NopyyeHns (cton-aocc),
* 'R'- B pesynsrate paboTbl anroputma-pobora,

e 'A' - B pe3synbrarte anropMtMa aBToc/ieoBaHus,

* 'D' - 3akpbITWe NO3MLUMM B pesynbtare He UCTONTHEHHOTO MapXuHasib-
HOro TpeboBaHus.

MpumeyaHue:

1. OTyeT NpeAoCTaBAETCA N0 NOANUCKE B COOTBETCTBUM C NPEOCTaB/IEHHbIM 3asiB/IeHNeM Ha NpeaocTaBieHne OTYETOB MO NPUHATLIM/OT-
BeprHyTbiM 3asBkam [http://fs.moex.com/files/16531/] nyTem BbiknagbiBaHus B JIn4HOM kabuHeTe YyacTHuka (/1KY).

2. Ccbinika Ha cneuudvkaumio LWnw3a SPECTRA Plaza-2 (ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https://

ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf]).

3. B none match_ref moryT ncnonb3osarbcs 6yksbl (KMpunauua n/mnv natminua), umdpsl, cneyuasnbHble CUMBOSIbI.
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8. Naket OORDLOGYYYYMMDD.zip

BK - 3aaBKku no onuuoHam.

8.1. Otuet oordlogXXYY.csv

VHbopmaLms o NpUHATLIX 3asBKax Mo OMUMOHHLIM KOHTpakTam no Bpokepckoii covpme u ee knueHtam, rae XXYY — kog Bpokepckoii

vpwmbl. Paiin dpopmara csv.

CT1pykTypa otuyeta oordlogXXYY.csv:

HassaHwue nons Tun nonsa OnucaHue nons
N i8 MopsiAKOBbI HOMEpP BbICTaBIEHHON 3aBKY B MOMb30BATE/IbCKON cUcTe-
me
id_ord i8 Howmep 3asBkn B N0/b30BaTENbCKON CUCTEME, B Clydae aiicbepr 3asBku
B 3TOM nosie 6yaeT HoMep BCMN/IbIBalOLLEl YacTu aiicbepr-3asBku
sess_id i4 MaeHTrndomkaTop TOproBoi ceccum
isin char(25) Kopg, nHCTpymeHTa
amount i8 KonnuecTtBo 3as1BOK B onepauumy (MCnosb3yeTcs 3Ha4eHne 13 xamount)
amount_rest i4 OcrTaBlLUeecs KONM4ecTBO B 3asiBKe (MCNO/Mb3yeTcs 3Ha4YeHne 13
xamount_rest)
id_deal numeric(19) MaeHTndomkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK
xstatus i8 PaclunpeHHbIii cTaTyc 3asBKku
price numeric(16,5) LleHa BbICTaBNEHHOI 3as1BKM
moment datetime [Jata-BpemMs ¢ TOYHOCTbIO 10 HAHOCEKYHA, NOSIB/IEHNS 3as1BKN
dir i1 HanpaBeneHuve 3anBku:
1 — nokynka,
2 — npogaxa.
action i1 [LeiicTBue c 3a9BKOIA:
0 — ypanenwve,
1 - po6aBneHue,
2 - cBefileHue B CAENKY.
remove_type i4 Tun cHATusAlyganeHns/vHas onepauus B OTHOLLEHWW BbICTaBMIEHHON 3a-

ABKU:
0 — cHATME 3asBKMN YUYaCTHUKOM TOpFOB/I/II'II/I NHaa onepauuA,

1 — ypanexue 3asBKkv afMUHUCTPATOPOM TOPTOB MO 3anpocy Y4acTHuKa
TOproB.,

2 — yaaneHve 3asiBKvi TOProBOli CUCTEMOIA.

deal_price numeric(16,5) LleHa 3ak/1l04eHHO caenky No 4aHHOW 3anmcK XypHana 3asiBoK

client_code char(7) Kog, pasgena KNvpyHroBbIX PerncTpos

login_from char(20) JNorvH nonb3oBatens, NOCTaBMBLLETO 3asBKY

comment char(20) KomMmeHTapwuii k 3asiBke

ext_id i4 MaeHTndmkaTop 3asiBKM B NO/Ib30BATE/IbCKON cucTteMe

broker_to char(7) Kog, pasgena Bpokepckoii hmpMbl, B aApec KOTOpoli nogaHa agpecHas
3asBKka

broker_to_rts char(20) Kop, PTC Bpokepckoli oupMbl, B apec KOTOPOil nogaHa agpecHas 3ass-
Ka.
Mpwv BbICTABNEHNN afpeCcHOt 3asBKV 6e3 ykazaHUs KOHTpareHTa ykasbl-
BaeTcs kof 'CCNC' ueHTpanbHOro KoHTpareHTa (KnMpyHrosblil LEHTP)

broker_from_rts char(20) Kop, PTC Bpokepckoli oupMbl, OT KOTOPOI NofiaHa afpecHas 3asiBka

date_exp date [Jata ncteyeHns cpoka Xu3H1U MHOTOAHEBHOW 3as1BKM.

id_ord_first i8 Homep nepBoii 3asBKM B NOCNIe[0BaTEe/IbHOCTW MPY Nepe BbICTaBIEHUS

3asBKN CO CPOKOM UCTEYEeHNA
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HassaHwue nons Tun nonsa OnucaHue nons

aspref numeric(4) Ccblnika U3 Tabnumupl User Ha MacTep-10rMH YyacTHUKa TOpros

asp char(20) JlorvH YyacTHuKa Topros U3 Tabnuupbl user (MacTep-a10rvH YyacTHuKa)

private_amount i8 KonnuectBo eauHnL, MHCTPYMeHTa B onepauumn no Alicbepr-3asske

private_amount_rest i8 OcTaBLueecst KoM4ecTBo B Aiicbepr-3asBke

private_order_id i8 Howmep Aiicbepr-3asBku B cucteme

mm il Mpu3Hak 3asBKy1 MapkeT-Melikepa:
0 — 06blyHas 3asBKa,
1 — 3aABKa, NOfJaHHas B paMKax BbINO/IHEHUS 06A3aTeIbCTB MapKeT-Meli-
kepa

actualmm i1 [MpoBepka 3asBKy MapKeT-mMeikepa:
0 — 3aBKa He COOTBETCTBYET YC/I0BUAM BbINOSHEHVSA 06513aT€NbCTB Map-
KeT-Mmelikepa no [OroBopy WWamn perynsatopHbiM TpeboBaHmsM,
1 — 3aABKa COOTBETCTBYET YC/IOBUAIM BbINOMIHEHNSA 06A3aTeNbCTB Map-
KeT-Melikepa no [OroBopy WWan perynsTopHbiM TpeboBaHnsam

match_ref char(10) YHUKasibHOE KO0BOE C0BO, Bbipaxkalolliee B3aMMHOe cornacue, s
BbICTaB/IEHUS ABYX BCTPEUHbIX afpecHbIX 3a8BOK 6e3 yKazaHus KOHTpa-
reHTa

compliance_id char(1) Twn BBOAA 3asBKM:

» "' (npo6en) unn " (Nyctas cTpoka) — He 3ano/IHeHo/ He 3a4aHo,

* 'M'- PyuHolii BBO,

» 'S'- B pesynbrare cpabarbiBaHWs YC/I0BHOMO NopyyeHns (cton-aocc),
* 'R'- B pesynsrate paboTbl anroputma-pobora,

e 'A' - B pe3synbrarte anropMtMa aBToc/ieoBaHus,

* 'D' - 3akpbITWe NO3MLUMM B pesynbtare He UCTONTHEHHOTO MapXuHasib-
HOro TpeboBaHus.

MpumeyaHue:

1. OTyeT NpeAoCTaBAETCA N0 NOANUCKE B COOTBETCTBUM C NPEOCTaB/IEHHbIM 3asiB/IeHNeM Ha NpeaocTaBieHne OTYETOB MO NPUHATLIM/OT-
BeprHyTbiM 3asBkam [http://fs.moex.com/files/16531/] nyTem BbiknagbiBaHus B JIn4HOM kabuHeTe YyacTHuka (/1KY).

2. Ccbinika Ha cneuudvkaumio LWnw3a SPECTRA Plaza-2 (ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https://

ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf]).

3. B none match_ref moryT ncnonb3osarbcs 6yksbl (KMpunauua n/mnv natminua), umdpsl, cneyuasnbHble CUMBOSIbI.
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9. Naket ERRLOGYYYYMMDD.zip

BK - HenpuHaTbIe 3aABKN.

9.1. Otuyer errlogXXYY.csv

MHdhopmaums 06 oTBeprHyThix 3asiBkax No bpokepckoi dompme u ee knmeHTam, rae XXYY — kog Bpokepckoi dovpmel. daiin hopmara csv.

CTpykTypa otyeTta errlogXXYY.csv:

HasBaHue nons

Tun nona

OnucaHuve nons

moment

datetime

[ata-Bpemsi NosiBNEHUS 3a51BKM

login_from

char(20)

JlorvH nonb3oBarens, NoCTaBMBLLEro 3adBKY

error_code

numeric(10)

Kop, owmbkmn B COOTBETCTBUM CO CNPaBOYHUKOM KOA0B BO3BpaTa cne-
undpukauum LWno3a SPECTRA Plaza-2

error_message

char(255)

TekcT coobLeHns 06 oLwmnbke

tran_type

char(10)

Tunbl onepauwnii B OTHOLIEHWUM 3a51BOK:

add - go6aBneHne 3asBKM,

move - U3MeHeHWe 3as1BKv U Napbl 3as1BOK,
del - ynaneHve oguHoYHOM 3asBKM,

masscnl - MaccoBoe yfaneHune 3asBok,

errorparse — HepacnapLieHHoe C006U.l|eHl/Ie.

isin

char(25)

Kog, MHcTpymMeHTa

client_code

char(7)

Kof pasgena KAVPpUHIOBbIX PErncTpoB

order_type

i1

Tvn 3aBKK:
1 — KOTUPOBOYHASA,
2 — BcTpeyHas (immediate-or-cancel),

3 —fill-or-kill.

dir

HanpaBneHve 3aaBKu:
1 — nokynka,

2 — npogaxa.

move_mode

Pexuvm paboTbl onepauun nepeaswxkm 3asskn (MoveOrder), 3anon-
HAETCS Npy onepaumn move:

0 — «He MeHsITb 0GbEMbI 3asIBOK»,

1 — «M3MeHUTb 06bEMbI Ha NPUCTIAHHbIE 3asIBKU»,

2 — «MPOU3BECTU U3MEHEHMWE OCTa/IbHbIX MapaMeTPOB 3asBOK, B C/ly-
yae ecnv 06bEM XOTS Gbl OHON 13 NPUCNAHHBIX 3as9BOK He coBnaja-

€T C NPYCAaHHbIM 06BEMOM>,

3 — «M3MEHUTb 06BEMBI 3aIBOK Ha NPUC/IaHHbIE 3asiBKU 3a BbLIYETOM
Y)XE CBEZIEHHOTO B CAE/NKN 06bEMa».

amount

KonuuectBo onepauwii ans nepsoit 3asBkU 4151 U3AMEHEHWSA Napbl 3a-
AIBOK. 3anosiHsieTcs npu onepauum:

- add (B T.4. Npu Nepe BbICTaBNIEHUN 3a5IBKN CO CPOKOM XXU3HMK),

- move.

amount2

i8

Konunuectso onepauwii Ans BTOPOIA 3asiBKv /151 U3MEHEHUS Napbl 3a-
SIBOK. 3anosiHsieTcsi Npy onepauu move.

price

numeric(16,5)

LieHa nepBoii 3asiBKv /151 U3MEHEHUS Napbl 3as1BOK. 3ano/HseTCs
npu onepauuu:

- add (B T.4. Npu Nepe BbICTABIEHUN 3a5IBKN CO CPOKOM XU3HM),

- move.

price2

numeric(16,5)

LieHa BTOpOI4 3as1BKM /151 UIBMEHEHUS Napbl 3as1BOK.
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HassaHwue nons Tvun nonsa OnucaHue nons
3anonHsaeTcs npu onepauuM move.

rate_price numeric(16,5) CBon-LeHa. 3ano/iHAeTCs TONbKO A/19 3aABOK MO COCTABHbIM MHCTPY-
MeHTaM-cBA3kam npu onepauun add (B T.4. Npy nepe BbICTaBAEHUN
3as1BKN CO CPOKOM XW3HM).

comment char(20) KommeHTapwuii B 3asBke. 3anonHsaetcsa npu onepauuy add (B T.4. npu
repe BbICTAB/IEHWUN 3asBK/ CO CPOKOM XW3HW).

ext_id i4 M peHTudmkaTop nepsoii 3asBku Npy M3MeHeHUW napbl 3asBokK. 3a-
NOSHAETCA NpU onepavun:
- add (B T.u. Npu Nepe BbICTaBNIEHUN 3asIBKMN CO CPOKOM XU3HM),
- move.

ext_id2 i4 MaeHTndrkaTop BTOPOW 3asBKM NpY U3MEHEHUW Napbl 3asBOK. 3a-
NOSTHAETCA NpK onepalyn move.

broker_to_rts char(20) Kog PTC Bpokepckoli hupMbl, B agpec KOTOpOi nogaHa agpecHas
3asBKa. 3anonHsaetcs npu onepauuun add (B T.4. Npy Nepe BbICTaBe-
HVN 3a51BKW CO CPOKOM XU3HW).

date_exp date [lata ucteyeHns cpoka Xn3H1M MHOTOLHEBHOW 3aABKu. 3anosiHaeTcs
npv onepaumu add (B T.4. NpW Nepe BbICTaBMEHUM 3a5BKN CO CPOKOM
XNU3HN).

match_ref char(10) Kog ons ceefeHust agpecHbIX 3asBOK. 3anosiHAETCs Npuy onepawmn
add (B T.4. Npu nepe BbICTABEHNN 3asiBKU CO CPOKOM XWU3HMN).

dont_check_money il Mpr3HaK OTCYTCTBMS MPOBEPKM TOPrOBOTO IMMUTA Ha YPOBHE K/TMEHT-
CKOro koga pasgena - 0. 3anonHsaercs npu onepauyun add (B T.4. npu
nepe BbICTAB/IEHNN 3a5ABKW CO CPOKOM >KN3HW).

opt_check_limit i1 [Mpu3HaK HannuMa NPoBEpPKN TOProBoro NMMMKUTa No 3asBKaM Ha on-
unoHbl — 0. 3anonHaeTcs npu onepauvu add (B T.4. Npu nepe BbICTa-
B/IEHUW 3a5IBKN CO CPOKOM XW3HM).

del_move_ord_id i8 Homep yaansemoii 3asaBky Uv NepBOii 3asiBKM NPU U3MEHEHWM [BYX
3as8BOK. 3ano/HAETCA Npu onepauun:
- move,
- del.

move_ord_id2 i8 Homep BTOpOI 3asBKN NPY M3MEHEHMN Napbl 3asiBOK. 3anosiHsaeTcs
npu onepauun move.

mass_cancel_buy_sell i1 KpuTepwuii nokynka/npoaaxa B TpaH3aKLyM MaccoBOro yaasieHusl 3a-
ABOK:
1 - ypaneHune 3asiBOK Ha NOKYMKY,
2 - Ha npoaaxy,
3 - BCeX 3asBOK.
3anonHsaertcs npy onepaumy masscnl.

mass_cancel_non_system i1 Kputepuii agpecHas/6e3agpecHas 3asBka B TpaH3aKL M MaccoBoro
yAaneHus 3asBokK:
0 - yaaneHvie 6e3afpecHbIX 3asBOK,
1 - agpecHsbIX,
2 - BCeX 3asBOK.
3anonHsaertcs npy onepaumy masscnl.

mass_cancel_client_code char(3) KnuneHTcKunii Kog, B TpaH3akLuuy MaccoBOro yaaneHns 3asBoK
(nocnepgHue 3 3Haka 13 koda pasgena KNvprHroBbIX PErMcTpoB
XXYYZZZ). NycToe 3Ha4yeHne COOTBETCTBYET /IOO0MY KITMEHTCKOMY
Ko4y. 3anonHseTcsa npu onepauym masscnl.

mass_cancel_code_vcb char(25) Kopg 6a30BOro akTuBa MHCTPYMEHTa B TpaH3akumuy MaccoBOro yaasne-
HYA 3a5BOK. MycTOe 3HaYeHNe COOTBETCTBYET /IlOO60MY Kofy 6a30B0-
ro aKkTMBa MHCTPyMeHTa. 3arnosiHsAeTcs npu onepauum masscnl.
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HasBaHue nons Tun nona OnucaHuve nons

mass_cancel_isin char(25) Kog, HCTpymMeHTa B TpaH3akLmy MaccoBoro yaaneHns 3assok. My-
CTOe 3Ha4eHNe COOTBETCTBYET /II060MY KOAY MHCTPYMeHTa. 3anosHs-
eTcs npu onepauuy masscnl.

mass_cancel_ext_id i1 KpuTepuii Kofa MHCTpyMeHTa B TpaH3aKLMM MacCoBOro yaaneHus 3a-
SIBOK. 3ano/iHsieTcsi Npy onepauuy masscnl.

0 - COOTBETCTBYET /IH0GOMY KOAY UHCTPYMEHTA.

iceberg_amount i8 KonunuecTBo efyHuUL, MHCTPYMeHTa B onepauuu no Alicbepr-3asske

variance_amount i8 AMNNNTYLA OTK/IOHEHUS CyYaiiHOi Haf6aBku 3afaHHoN Konuue-
CTBOM KOHTPAaKTOB /151 BCM/bIBatoLLeli yacTu no Alicbepr-3asiBke

MNpumeyaHuve:

1. OTyeT NnpegocTaBNsAeTCA NO NOANVCKe B COOTBETCTBUM C NPeA0CTaBeHHbIM 3asB/IEHNEM Ha NpeaocTaBieHne 0THETOB MO MPUHATLIM/OT-
BeprHyTbiM 3asBkam [http://fs.moex.com/files/16531/] nyTem BblknagbiBaHus B JINUHOM KabuHeTe YuacTHuka (JIKY).

2. Ccbinika Ha cneumdmkaumio LWnw3a SPECTRA Plaza-2 (ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf [https:/
ftp.moex.com/pub/ClientsAPI/Spectra/Docs/p2gate_ru.pdf]).
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