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NcTopusi nameHeHuik

Jata

N3meHeHunAa

18.04.2013

[lo6aBneH aHOHUMHbI NoTok orderbook:

* FORTS_ORDBOOK_REPL

[o6asneHo none:

* ext_reserve - [lonofHATENbHbIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[Jo6aBneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[Jlo6aeneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[Jo6aBneHo HOBOe nose:

* rate_id - igeHTudmkaTop Kypca

B Tabnmubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[Jo6aBneH NOTOK penmkaLmm:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-naiiH

[o6aBneHa HoBas Tabnmua:

* rates - CnpaBOYHUK KypcoB BaslloT

B notok FORTS_FUTINFO_REPL

27.11.2012

M3meHeHne onucaHusa Tabnuupl user_deal.

01.11.2012

[Jo6aBneHo onvcaHue ABYX COBLITUI ANt TabnuLbl Sys_events.

30.10.2012

OGHOB/EHVE AOKYMEHTALM:

* B pasgene "Metog FutChangeMoney - VI3MeHeHMe NumuTa Ha MOKYNKy crnotoB no Bo"
[onosHeHo onucaHve napametpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelueHne aByx 3aaBok" n "Metog OptMoveOrder -
MepemeLleHne AByx 3a8BOK" AONO/THEHO ONUcaHWe 0TUKN paboTbl kKomaHabl MoveOrder.

22.10.2012

O6HOBNEHWE [JOKYMEHTALMN:

* BHeceHbl n3meHeHVs B pasgensl: "lNonb3oBartenn. NpuBa3ka Monb3oBaTtesia K y4acTHUKY
Toprog", "CocTtaB, ycTaHOBKa M HacTpoiika MO w3 FORTS Plaza-2", "PekomeHgaunn
no BK/OYEHWIO paHTaiimoB PTC B MpwioXeHWe Monb3oBaTens Mnpu pacrnpocTpaHeHum
nonb3oBaresnibekoro MO CTOPOHHUM KOMMaHWsAM", "BoccTaHOBNEHME 1 NO3AHUIA BXo4".

* YnaneH pasgen "NHTepdelic TexHMYeckoro LeHTpa ".

10.02.12

OG6HOBNEHNSA AOKYMEHTALMUN:

» B pa3gen "Ocob6eHHOCTU NCNoNb30BaHUs LWo3a" A06aBIeH NYHKT "KomaHab!".

» [lo6aBneH pasgen "MprocTaHoBKa TOProB A8 paclUMpeHns NuMnUTa KonebaHuii LeH caenok”.
* VcnpasneHa owwnbka B onucaHuy hopmysibl pacyeta LieHbl hbiouepca.

» OGHOBNEHO ONUcaHune WHCTauI1aATOpa W/k3a.

09.02.2012

[Jo6aBneHo HoBoe nore:
* login_from - JloruH nonb3oBarens, NOCTaBUBLLIErO 3asiBKY

B Tabnmubl:
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N3meHeHus

« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU

» opt_rejected_orders - OTBEprHyTble B K/IMPUHT 3aBKU

MOTOKOB!

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CECCUOHHas MHdopmaums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoYHas u cecCMoHHas nHchopmaums

24.01.2012

B ta6nuvuy orders noTokoB:

e FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fo6aBneHbl cneayroLLme nons:

* init_moment - Bpemsa nosBneHns 3assku

. init_amount - HavasibHO€e KoNn4ecTBO B 3asBke

23.01.2012

[lo6aBneHa Tabnvua cobbITWi Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - jleHbrvi B KNUPUHT

* FORTS_CLR_REPL - KnupuHrosast Hcopmauus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none exch_pay_spot_repo,
coaepxallee 6upxesoii cbop no Peno

12.01.2012

[o06aBneH NOToK penmkauum:

* FORTS_ORDLOG_REPL - notok, B KOTOpPOM MepeaawTcs BCe AeiCcTBUSA C 3asBkamy B
aHOHUMHOM Buae

02.11.2011

[JlobaBneHbl HOBbIE NOMS:

» [Mone comment - KommeHTapwuii Tpeligepa

* Mone ext_id - BHeLWHWIT HOMep

B TabMubI:

« fut_rejected_orders - OTBeprHyTble B KIIMPUHT 3a5BKU

» opt_rejected_orders - OTBEprHyTble B K/IMPUHT 3a1BKN

25.11.2011

[o6asneH pa3gen "cnonb3oBaHne TECTOBLIX NPUMEPOB".

7.11.2011

PeBusus gokymeHnta. [lopa6oTaHbl pasgens "BeegeHve" u "OnucaHne TOProeoro Lwinio3a”.
[o6asneH pasgen "Kpatkuii 0630p cuctembl FORTS".

20.10.2011

[Jo6aBneHsl cneaytowye nossi:

* TMone theor_price_limit - TeopeTnyeckas LegHa ONUMOHA, PACCUMTAHHAsA UCXOAS U3 KOTUPOBKM
(hbtoyepca, orpaHUyeHHol MMMUTOM

 Mone vm_real, cogepxallee TekyLlyto BM no onuyuoHam, paccuuTaHHy NCXOAS U3 PbIHOYHOM
KOTMPOBKM onunoHa theor_price. Mpu 3TM, 3HaYeHWe B CTApOM Mose VM paccyuTbIBaeTCA
MCXOAA U3 OrpaHNYeHHON KOTMPOBKM onumoHa theor_price_limit.

[lobaBneHa Tabnvua cobbITWiA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchl: 3a8BKU U CAEMKM

* FORTS_OPTTRADE_REPL - OnumoHbI: 3aiBKM U CAENKM

* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_PART_REPL - ViH(hopmaums o cpefacteax U AiMMmTax

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHas U CeCCMOHHas nHgopmaums

¢ FORTS_OPTINFO_REPL - OnumoHbI: cpaBoYyHas u CecCMoHHas nHcopmaums

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHopmMauns

4.10.2011

[06aB/ieHbl NOTOKW penvKauum:
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* FORTS_CLR_REPL - noTok, TpaHCAVPYIOLMIA KIMPUHIOBYHD MHGOPMaLuio, B TOM 4yucne
nHchbopmaums o céopax u BM Ha MOMEHT knvpuHra, 3adMKCUMpoBaHHble 3HaYeHWs1 KypcoB
BasIOT, UCMOJb3yeMble /11 PACHETOB, a Takke pacyeTHbIe LieHbl KNMpuHra

* FORTS_MM_REPL - noTok, cogepxatiuii nHgpopmaumio 06 o6s13atenisctBax MM B pexume
OH-NaiH

VI3mMeHeHbl Homepa KOMaH/[, TOProBbIX 0r|epaLu417| ANnA noaaepXkKn BO3MOXHOCTU MOHUTOPUHIa
BpemMeH NoJHOM 06p360TKVI, BK/1loYas KaHas 40 nosnb3oBaresnia.

14.09.2011

MCHpaBﬂeHbl OLUMGKM B 3HAYEHMSX MO YMO/THaHMIO HEKOTOPLIX KOMaHA! Ecnun napameTp ABnAaeTcAa
CTPOKOBbIM - €ro 3Ha4eHne no ymon4yaHuio 6epeTc;| B KaBbl4KU

15.04.2011

[Jo6aBneHsl cneayoLye nosnsi:

* none status Tabnuubl diler notoka FORTS_FUTINFO_REPL - nidhopmauus no pasgenav Po
n b®

 none status Tabnumubl investr notoka FORTS_FUTINFO_REPL - nHcopmauus no KIMEHTCKUM
pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam
* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa
M3mMeHeHus B cucteMe KOMaH/bl:

* BaxHo: namenuncsa copmat komaHg FutAddOrder, OptAddOrder u FutAddMultilegOrder - B
KeokZyto U3 komaHz, fob6asneH napametp dont_check_money. MiameHWnuch naeHtudmkaTopb!
KomaHg,. KomaHabl cTaporo chopmara noAAepxnsatoTcs co CTapbiMu naeHTudukaTtopamu.

» [Nob6asneHa komaHaa FutExchangeBFMoney, npegHasHauyeHHas 15 BbINOMHEHWS NepeBooB
mexay b® pasgenamu

28.03.2011

B T1abnmyy multileag_deal notoka FORTS_FUTTRADE_REPL pgo6aBneHo none
buyback _amount, cogepxatiee cyMMy 06paTHOro Bbikyna g5 caenok Peno

24.03.2011

[Lo6asneH notok RTS_INDEXLOG_REPL, TpaHCMpytoLLuii UICTOPUMIO U3MeHeHUst nHaekcos PTC

01.02.2011

Ona komaHgbl FutChangeClientVeb nsmeneH tun napametpa code_vcb c c4 Ha ¢25. HoBelii
dhopmaT KoMaHabl MMeeT kog cooblieHns 33. Kof OTBETHOro COOGLUEHWS AN1S KOMaHAbl He
n3mMeHusncs.

B fokyMeHTauuo A06GaB/eH CpaBOYHMK KOA0B BO3BpaTa KOMaHA4,

27.01.2011

VMcnpasneHa owwubka B AokymeHTauun - napametp check limit komaHg OptAddOrder wu
OptMoveOrder 6b111 onncaH HekoppPeKTHO. MpaBusbHbIE 3HaYeHWst napameTpa: O - He BbINOHATh
npoBepky, 1 - BbIMOHATL NPOBEPKY.

24.12.2010

VicnpasneH psg OWNBOK B MMEHOBaHUW nonei KOMaH[, a TakKke 3Ha4yeHusa no ymosiHaHuto
HEKOTOPbIX KOMaHA:

» 3HayeHue no ymonyaHuio napametpa ext_id ana komaHabl FutDelUserOrders ycTaHOB/IEHO B
0.

* 3HaueHus No ymon4yaHuio napameTpoB comment, hedge, broker_to, ext_id, trust, date_exp ans
KomaHgbl FutAddMultiLegOrder yctaHoBneHbl B O uam NycTyt0 CTPOKY B 3aBMCMMOCTM OT Tvna
COo006LLeHus.

e 3HauyeHve Mo yMonuyaHuio napameTpoB pricel n price2 ansa komaHgbl OptMoveOrder
ycTaHoB/eHbl B 0.

» 3HaveHve no ymonuyaHuio napametpa no_fut_discount ans komaHgsl FutChangeClientMoney
ycTaHoBsneHo B 0.

e 3HaueHve nO ymonyaHuio napamerpa limit_spot ana komaHgbl FutChangeBrokerVch
YCTaHOB/EHO B -1.

B otBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch
n OptChangeExpiration none Message ucnpasBieHO Ha message [ANA  OOCTUMKEHUSA
eIMHOo06pa3nsa ¢ OCTa/IbHbIMW KOMaHAaMW.

26.11.2010

M3meHeH chopmaT arpervpoBaHHbIX CTakaHoB - y6paHo none price2. Tenepb none price
NPUHUMAET Pa3/IMyHbI CMbIC/T B 3aBUCMMOCTU OT 3HA4eHUsi nMpusHaka 0x1000 MHCTpyMeHTa
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(none signs Tabnuupbl fut_sess_contents notoka FORTS_FUTINFO_REPL): B c/iy4ae ycTaHOBKM
npv3Haka nose price CoAepPXMT CTaBKy, MHaYe - CBOM-LiEHY.
15.10.2010 HoBble npu3HakM WHCTpymMeHTa (none signs Tabnuubl  fut_sess_contents noToka
FORTS_FUTINFO_REPL):
* 0x800 - npu3Hak MHCTpyMeHTa RTS Money
» 0x1000 - npr3HaK OCHOBHOM LieHbl /15 COCTaBHbIX MHCTPYMeHTOB (O - KOTUpyeTCs B CBON-LiEHE,
1 - KOTUpYyeTCS B CTaBKe)
HoBoe 3Ha4eHve Nprn3Haka cocTaBHbIX MHCTPyMeHToB multileg_type (tabnuubl fut_sess_contents
notoka FORTS_FUTINFO_REPL. fina ceonos RTS Money NnpvHUMaeT 3HauyeHue 2.
HoBoe none B cTakaHax arperpoBaHHbIX KOTMPOBOK - price2. Vcnonb3yeTcst A1s CBOMOB - B
[aHHoe nose 3an1cbiBaeTca CBOM-LeHa.
14.09.2010 B notokn FORTS_FUTCOMMON_REPL un FORTS_OPTCOMMON_REPL po6aBneHbl
3HaYeHUs LeH OTKPbITUA 1 3akpblTus (nons open_price u close_price).
B notok RTS_INDEX_REPL po6aBneHbl 3Ha4yeHus Kanutasmsauum u o6béma ANns MHOEKCOB
(nons cap u volume).
07.07.2010 B Tabnuuy c uHdopmauuein o ceccun session notoka FORTS_FUTINFO_REPL po6asneHa
nHdhopmaumsa 06 nHTepBasie NnepeHoca no3uuuii (nons pos_transfer_begin u pos_transfer_end)
[Jlo6asneHbl Tabnuubl:
o fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacuyeTHbiMX LeHamMy 3a MpPOLUefLIWnii
KTMPUHT
* opt_sess_settl B notok FORTS_OPTINFO_REPL coO 3HauyeHMsMuU BONATUbHOCTU WU
TEOPEeTNYECKOl LieHbl ONLUMOHA HA MOMEHT KNMPUHra
15.06.2010 WcnpasneHa owwubka B onucaHum komaHapl FutAddMultiLegOrder: Tun napametpa isin_id
n3mMeHeH c25->i4
B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4
3ameHeHbl Ha nons oblig_qty u fulfil_qty Tvna i8.
31.05.2010 B Ttabnuupl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL po6asneHo
none step_price_curr.
B notokm FORTS_FUTCOMMON_REPL un FORTS_OPTCOMMON_REPL B Taénuuy
common fAob6aBneHbl NOMs A7 COBOKYMHOrO cnpoca u npeanoxenHus: orders_sell_qgty,
orders_sell_amount, orders_buy qty, orders_buy_amount.
17.05.2010 [Jlo6asneHa nHopmalus o napaMmeTpax MHCTPYMEHTOB:
* Tabnmupl base_contracts_params, futures_params, virtual_futures_params, options_params
JobaeneHa nHopmaumsi 0 CTOMMOCTU Luara LieHbl MHCTPYMEHTa B BEYEPHUI KIMPUHT — none
step_price_clr Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM.
KIMPUWHT — none step_price_interclr Toli e Tabnuubl.
19.04.2010 M3MeHeHbI TUnbl MHOTMX NONEN, B YHACTHOCTY:

* 06BbEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8
* HanpasneHue 3asBok i4 -> il
* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4

Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok
FORTS_CLMONEY_REPL.

MepenmMeHoBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log
» Tabnuua repo_deal -> multileg_deal

» komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:

* Tabnmua multileg_dict — cnpaBoYHKK CBA30K

» nons price_dir, multileg_type, legs_qty Tabnuuei fut_sess_contents
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* NMONS C NAEHTUUKATOPOM U LieHO caenku B Tabnuupbl orders_log obioUepCcHYH 1 ONLUMOHHYO
» nons fee_sell, fee_buy tabnuubl deal notoka FORTS_OPTTRADE_REPL

» notokn FORTS_FUTORDERBOOK_REPL un FORTS_OPTORDERBOOK_REPL ¢
VHhopMaLmeii 0 TeKyLLIEM COCTOSHUW CTaKaHOoB

» Tabnuua broker_params notoka FORTS_INFO_REPL

* Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnumupl usd_online notoka FORTS_FUTINFO_REPL
YpasneHsbl:

* nose state Tabnmupl opt_sess_contents

16.03.2010

M3vmeHeH onucaHue komaHabl FutAddRepo: < BMecTo napameTpa swap_price, Tenepb
“cnonb3yeTcs napameTp repo_rate

24.02.2010

[Lo6asneHo:

» onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asBOK 1 cAenok Peno

* OnVCaHNe HOBbIX CTATYCOB 3a8BOK U CAENOK

* onucaHue komaHabl FutAddRepo

* none last_deal_id B Tabnuyy position notoka FORTS_POS_REPL

18.01.2010

» [lobaBneHo  onucaHue KOMaHA4: FutChangeBrokerVcb, FutChangeClientProhibit,
FutChangeMoney, OptChangeClientProhibit

» [o6aBneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL

* VicnpaBneH psg oWUGOK B ONUCAHUN KOMaHJ,

15.01.2010

* l13meHeHbl TUNbI NAEHTUMKATOPOB 3asBOK U CAEMOK (i4 -> i8)
* I3MeHeHbI TUMbl CTaTyCcoB 3asBOK W CAeNokK (i2 -> i4)

* licnpasneH psag oWMOOK B ONUCAHNN KOMaHS,

25.11.2009

VicnpaBneH psf owM60K B ONMcaHny KoMaHz,

03.11.2009

[o6aBneHa noagepxka 3aaaHus KofoB 6pOKepoB Npu OTNpaBke coo6LLeHui

30.10.2009

[o06aBneHbl KOMaHAbl YyNpaBieHNst TIMMUTaMMN K/IMEHTOB

10.08.2009

Jo6aBneHbl CnpaBOYHWKN MHCTPYMEHTOB MO OMNLMOHaM

15.07.2009

ﬂO6aBI’IeHO onucaHmne cnpaBOYHbIX MOTOKOB pensinkaunm

17.06.2009

ﬂ,O6aBl’IeHO onucaHmne KoMaH ynpaBfeHns 3asaBkamMmn ans (*)b}OHepCOB nonunoHos

27.03.2009

[o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’

20.03.2009

[MepBas Bepcust fOKyMeHTa

BBepgeHue

Ha3HayeHue fOKyMeHTa

Lienbio [OKYMEHTa SIBMISIETCS1 OCBELLEHUE BCEro KOMM/eKca MHGopMaLmn, Heo6XoAMMOi nonb3oBatensiM npu
NPOEKTUPOBaHNM 1 paspaboTke NPOrpaMMHOro obecneyeHnst 41 4OCTyna Ha pbiHkM FORTS u RTS Standard ¢
ucnosb3oBaHveMm wWwto3a FORTS Plaza-2. B okyMeHTe paccMaTpyBatoTcs CrieAyHoLLyie BOnpochI:

* O6wwmii 0630p cuctemMbl FORTS — TOProBble MHCTPYMEHTbI, Y4aCTHWUKM TOProB, TOProBble onepauuu, ynpasneHue
puyckamMu 1 IMMUTMPOBaHKE onepauuii, 0co6eHHOCTU TOpProB Ha pbiHkax RTS Standard u RTS Money v T.Nn.

« CocTtas, ycTaHoBKa u HacTpoiika MO w3 FORTS Plaza-2. MNpvBognTcs onvcaHve AeicTBuiA Nosib3oBarens no
ycTaHoBKe ¥ HacTpoiike O, TpeboBaHuiA K annapaTHO 1 MPOrpamMMHOA MHAPACTPYKTypam, a Takke AatTcs
obLme pekoMeHAaLymn No 1Cnosb30BaHUI0 NPOrPaMMHOro obecneyeHus.

« CocTaB TpaHc/Mpyemoit uHdgopmauumn. MpuBogUTCS onMcaHye NOTOKOB PensiMKaLum U TpaHCIMpyeMbIX TabnuL,.

 MepeyeHb yNpaBAsaoWyMx KOMaHA,

« CrnpaBouHble faHHble.
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Kpyr nonb3oBarenei
,ﬂ,aHHbIVI AOKYMEHT npeaHasHavyeH AanA 6VI3HeC-aHaJWITVIKOB, CUCTEMHbIX apXUTEKTOPOB W NpPOorpaMmmMmncToB,

YUYacTBYHOLMX B NPOEKTUPOBaHMM U pa3paboTke nNporpaMMHOro o6ecneyeHust ais Aoctyna Ha pbiHkM FORTS u
RTS Standard ¢ ncnonb3oBaHvem wrto3a FORTS Plaza-2.

CokpalieHus

B pamkax HaCTOAILLETO [JOKYMEHTA NCNOMb3YIOTCS CIEAYIOLIME COKPALLEHUS:

TepMuH OnpepeneHue
BA Ba3oBblIii aKTuB
Bo® Bpokepckas gmpma (TOProBbIi YneH)
BM BapuaunoHHasa mapxa
ro lapaHTniiHOe obecneyeHne
KL, KnupwnHrossliii LieHTp
MM MapkeT-Maiikep
HKA, HakonneHHBbI KynoHHbIN foxop,
no MporpammHoe Ob6ecneyeHne
Po PacueTHast dompma (KNMPUHIOBbIV UnieH)
TC Toprosas cucrema
(113 LleHHasn 6ymara

KpaTkuin 0630p cuctembl FORTS

Cy6beKTbl (y4YaCTHUKUN) TOPros

Cy6bekTbl (YyH4aCTHUKM) TOProB 3T0:
¢ PacueTtHble dvpmbl (PP)
* Bpokepckne hupmbi (BP)

¢ KnveHTol P® n 6o

PacueTHble upmbl

PacueTHble oMpMbl — 3TO OpraHu3auumn, HENOCPeACTBEHHO HecyLye OTBETCTBEHHOCTb W MOKPbIBAOLLME PUCKM
CBOMX K/IMEHTOB 1 Cy6OpPOKEPOB.

PacueTHble hrpMbl MMEIOT BO3MOXHOCTK:

« CoBepLuaTtb ce/ikn OT CBOEro MMEHU 1 3a CBOI CYET.

« CoBepLuarb CAeNKN OT CBOErO MMEHN 1 3a CHET 0BC/TYXXMBAEMbIX KIINEHTOB.
* Bectu pacyetsl no coBepLueHHbIM caenkam ¢ PTC Hanpamyo.

* O6cnyxmBaTtb KIMEHTOB, B TOM uncne 1 bpokepckune upmebl.

« KoHTponupoBaTb paboTy KNMEHTOB 1 GPOKEPCKUX OUPM B XO4e TOProB.
PacueTHble vpMbl HECYT 06513aTeNbCTBA:

¢ YneHcTBo B CeKuuy CPOYHOTO pbiHKA.

o JlnueH3ns 6MpXKeBOro NoCcpesHrKa, COBEPLLAIOLLENO TOBaPHbIE (bOYEPCHbIE 1 OMUMOHHbLIE CLENKM B GUPXEBOIA
TOproerie, BblgaHHast ®efepasibHoli cnyx60ii No oUHAHCOBBLIM PbIHKAM.

* B3Hoc B CTpaxoBoii hoHS.

* [apaHTUiiHoe obecneyeHne CO6CTBEHHbIX CAEMNOK U CAENOK CBOMX K/TMEHTOB.
Bpokepckue chupmbl

B oT/Mume oT pacueTHbiX oMpM, Gpokepckue MpMbl He PaCcCUMTLIBAOTCS MO OnepauysiM HanpsiMyto ¢ GUpXeil,
a paccuMTbIBalOTCS CO CBOE pacueTHoit hupMoid, ANt 6pOKepoB HET TPeGoBaHWiA MO HAIMUMIO NIMLEH3WIA 1 NO
BHECEHUIO CPeACTB B CTPaxoBoil (hoHA.

Bpokepckre hUpMbl UMEoT BO3MOXHOCTM:
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« CoBepLuaTb CAE/KM 3a CBOIi CueT.

« CoBepLuaTb CAEMKM 3a CHET 06CNYXMBAEMBIX K/TUEHTOB.

* BbicTaBnsThL 3asBKM B TOProBoii CUCTEME C K/IMEHTCKOTO TEPMUHANA.
e KoHTponmpoBatb pa6oTy CBOUX K/IMEHTOB B XOAE TOProB.
Bpokepckre hupMbl HecyT o6si3aTenbCTBa:

. rapaHTVIVIHoe obecneyeHne CO6CTBEHHbIX CAEeNnoK n caesioKk CBOUX KITMEHTOB.
KnueHTtbl

Nio6oe topugmnyeckoe 1 UsnIecKoe ML MOXET NPUHUMATL yyacTue B Toprax Ha pblHke (blo4epcoB 1 OMLMOHOB
FORTS B kauecTBe k/imeHTa. [l/19 3T0ro He06X04MMO 3aK/HUMTL JOrOBOP HA TOProBOe 06CYXVBaHWE C 6pPOKepCKOi
MpMOI MY HEMOCPELACTBEHHO C pacyeTHOW chupMoli. BaxHbIM atpmbyTom kveHTa cnyxut VIHH nnan Homep
nacnopta. MockosbKy 3akoHoAaTeNbCTBO Poccuiickoli ®efepauumn 3anpeLiaeT cAenku, NpoAasLIOM 1 nokynarenem
B KOTOPbIX SIB/IAETCA O4HO NMLIO, NAEHTUMMKALMA OAHOTO NnLa, SBASIOWErocs KIMEHTOM HECKO/IbKMX BpoKkepoB
NS ueneii HegoMyLLEHUs KPOCC-CAenoK, NPOBOANTCS MMeHHO no VIHH nnn Homepy nacnopTa.

KogupoBKka B cucteme

Y4yacTHVK/ TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBO/BHOM CTPOKM BUAa:XXYYZZZ, rpe
e XX — Kog, pacyeTHOl hpMbl

¢ YY — kop, 6pokepckoli oupmbl

o ZZZ — KOpf KNneHTa

Ko 6pokepckoit onpmbl 00 NpeaHa3HauveH A1 OTPaXKEHWS COCTOSIHUS CaMOi pacyeTHOM pMbl.
Mpuwmep 1.

Q100 — koa Ans NpefcTaB/eHNss pacyeTHon cvpmbl Q1

Q1DU - cy66pokep DU pacueTtHoii chrpmbl Q1

Kop Knuenta 000 npefHa3HaveH A/1s1 OTpaXKeHWsl COCTOSHUS BPOKePCKOi onpMmbl.

Mpumep 2.

Q1DU000 — kof Anst NpefcTaB/IEHUSI COCTOSIHUSA [EHEXHbIX cpeacTB cy66pokepa DU pacueTHol donpmbl Q1

PacKpbiTe nHpopmMayum 06 y4acTHUKaxX B CUCTEME

Cnuncok pacyeTHbIX U 6pokepckux cvpm goctyneH B Tabnuue diler notoka FORTS_FUTINFO_REPL. Cnucok
KNMEHTOB A0CTyNeH B Tabnumue investr notoka FORTS_FUTINFO_REPL. PackpbiTve nHopMaLum o KaMeHTax u
6pokepax orpaHnyYeHo npasamMu Nosb3oBaresns, 3anpallnBatoLLero MHMopMaLmio.

Kpome TOro, B pasfinyHbIX MOTOKax U Ta6nV|u,ax €CTb CCbl/IKNW Ha CEMUCUMBOJIbHbIE KOAbl YHaCTHMKOB UMM Ha
YEeTbIPEXCUMBO/IbHbIE KOAbl 6pOKep0B.

Monb3oBaTenu. NMpuBaA3Ka Nosib30BaTeNA K y4aCTHUKY TOProB
Monb3oBaTtenb UK NIOTUH B CUCTEME MOXET ObITh npuBA3saH K pasHbIM YPOBHAM nepapxmn y4aCTHUKOB!:

 JIOrvH pac4eTHOl hmpMbl. IMeeT BO3MOXHOCTb NPOCMAaTPUBaTh MHChopMaLMIo U (MPY HAIMYUK TPaH3aKLMOHHbIX
npas) coBepLUaTb TOProBble Onepauum OT MMEHM 06Oro Gpokepa nnn KIMeHTa faHHON pacuyeTHol upmbl, a
Takxke BbI3blBaTb ONepauymn 4151 yCTaHOBKM Pas/InyHbIX IMMUTOB, KaK 4151 KTMEHTOB, Tak U 4151 Cy66pOKEPOB.

» JloruH 6pokepckoii (hupMbl. VIMEeT BO3MOXHOCTb NPOCMaTpUBaTh MHCGOPMALMIO U COBEpLUaTh TOProBble
onepauum OT UMEHU BCEX KNMEHTOB GpoKepa BHYTPU PACUETHONM (MpMbl, @ Takke yCcTaHaBIUBaTb /IUMUTLI
K/IMEeHTaM 3Toro 6pokepa.

 JIOTVH KnMeHTa. MiMeeT BO3MOXHOCTb COBepLUaTh TOProOBbIE OnepaLuy 0T UMEHU KOHKPETHOMO K/IMEHTA BHYTPU
6poKePCKOi hrPMbI 1 NPOCMATPUBATL UHGIOPMALIMIO MO 3TOMY K/TUEHTY.

B cxeme KAXKAOIO coobLieHunsi-komanabl (CM. pasgen OnuncaHve komaHa) ectb none 'broker_code'. MNpunoxeHue,
MCNOMb3YyHoLLEe JIOTMH YPOBHSI PacyeTHOM (hupMbl, 06513aHO NpY OTNpaBKe /160ro COOBLLEHNS 3aMOo/HATL 3TO
rosie YeTbIPEXCUMBO/IbHBIM KOAOM 6pokepa FORTS. MpuioxeHus, NCnosb3ytoLme NorvHbl YPpoBHSI Gpokepa nnv
K/IMEHTA, 3ano/HAThL 3TO NoJie He 06siI3aHbl.

MHCTpPYyMEHTbI

MHCTpyMeHTbI B cucteme FORTS MMEIOT nepapxnuyeckyro CTPYKTypy. Janee npMeBefeHo onvcaHne NHCTPYMEHTOB,
HauMHas ¢ KOPHEBOIO YPOBHSA Uepapxum.
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Ba3oBble aKTUBbI

Ba3oBblii akTMB NpeAcTaBnsieT co60oii CYLHOCTb, K KOTOPOli NpUBA3bIBAeTCA KOHKPETHbIV KOHTPaKT — aKuuio,
KOTOpYyl0 Heobxoaumo 6yaeT nepeaatb WM MOMy4YWTb AN UHCTPYMEHTOB (DOHAOBOI cekuuu, ToBap — A4St
VHCTPYMEHTOB TOBapHOI CEKLMN UM MHAEKC/KYPC BaUOTLI/MHAMKATOP /15 pacueTHbIX (oblodepcoB. 5a3oBblIii akTUB
COAepPXUT aTpnbyThl, 06LLME A5 BCEX UHCTPYMEHTOB, NPUBS3aHHbIX K HEMY, & UMEHHO:

« HavmeHoBaHvie TOProBoi CeKLMN.

* Pa3Hoo6pa3sHble CTaBKN KOMUCCWIA 1 NPU3HAKM MCMO/b30BaHNSA CKasTbNMPOBaHKA NPU pacyeTe koMuccuid. Ecnm
NS aKTMBa YCTAHOB/IEH MPU3HaK CKasibNMpoBaHWs, TO KOMUCCUSi GepeTcs ToMbKO MO caefnkaM B OTKpbITve
nosuuuii.

« Tun nocTaBku Mo KoHTpakTam (nogpo6Hee — cM. pasaern, MocTaBka akTBOB U 3KCMMPALWsi OMLMOHOB):
* MocTaBKa COGCTBEHHO aKTUBA;
* OCTaBKa akTuBa NyTeM CO34aHusA No3uLMKN Ha CMOT-PbIHKE;

* pacyeTHbI TUN — NO MTOraMm O6paLLEHUs NePeUNCISIOTCA TObKO AeHEeXHbIe CPEeACTBa B pasmepe pasHuLb
MeX/y CTOMMOCTbIO OTKPbITHSI MO3ULMM U PACUETHOM LIeHOl akTuBa.

* BaJstoTa Ana pacyeTa CTOMMOCTM Lara LeHbl. B HacTosLWMIA MOMEHT MOXET NPUHUMATb 3HAYEHUS:

* RUR — CTOMMOCTb LUara LeHbl yKa3blBaeTcs B py6/sax U, Kak MPaBu/io, HE MEHSIETCS B TEUEHWE BCETO CpoOKa
[elicTBUSI KOHTpaKTa.

+ USD — cToMMOocCTb Liara LieHbl ykasblBaeTcsl B py6nsix, ¢ nepecyetom no kypcy LB Ha MOMEHT OTKpbITUS
TOproBoii ceccuu. MNpy 3TOM CTOMMOCTL LUara LieHbI MEHSIETCS B HaYasle KaXaoii TOproBoii ceccuu.

* USR — cToMmocCTb Lara LieHbl ykasblBaeTcsa B py6/isx, C nepecyeToM no Kypcy fonnapa, pacciuTbiBaeMoro
no metoauke PTC: http://fs.rts.ru/files/5307

CTOMMOCTb LWara LeHbl U3MeHAETCS ABa pasa B fieHb — MPu KNUPUHre 1 Npu NpOMeXyTOYHOM K/TMPUHTe.

« ®opma TOProB — C 3a/10T0M WM 6e3. Mpn TOProe/e ¢ 3a/10r0M YacTb AENO03KTa MOA NO3ULUI0 MOXHO BHOCUTb
nyTeM nepegauu KL, B 3101 akUmii 1 ApYrvX LEHHbIX ByMar U3 yTBEPXAEHHOMO CRMCKa.

BazoBblli aktne HE ABNAETCA TOPIOBbIM MHCTPYMEHTOM.

WNHdhopmaums o 6a30Bbix akTuBax cogepxutcs B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.

PbloyepcChbl
®bloUepcHbIe KOHTPaKTbl — OCHOBHOW TVN TOProBbIX MHCTPYMEHTOB B cucTeme FORTS.

®bloyepcbl NPUBA3aHbl K KOHKPETHOMY 6a30BOMY aKTUBY. KaxkAblii tblouepc MMeeT yHUKanbHble aTpubyTbl
CPOYHOCTU (AaThbl NOCTaBKM), /10Ta, LWara LieHbl U CTOMMOCTM Luara LeHbl.

[Jatbl NOCTaBKM (hb0YEPCOB B TOProBoii CUCTEME HA3HAYAKTCS C TPEXMECSUHBIM MHTEPBA/IOM — CepefiuHbI MapTa,
UIOHS, CEHTABPSA, Aekabps. 415 KaxX4oro 6a30BOro akTuBa MOXET 6bITh CO31aHO HECKO/LKO TOPryembixX (hblouepcoB
C pasHbIMK AaTamm UCMOSNHEHNSI.

®bloyepchbl € pasHbIMK JaTamu UCMOMHEHUS! HA OAMH U TOT e aKTVWB MOTYT BXOAWTb B T.H. MEXMECSUHbIA Unu
KasieH4apHbIiA cnpag. B aTom criyyae, npu pacyeTe PUCKOB YYUTLIBAETCS KOPPENSLMS LEH Ha Takue dhblouepchbl
Mexay co6oii 1 rapaHTuiiHoe o6ecrneyeHne Nog No3uLMI, COCTOSILLYH U3 HECKONbKUX (DbHOUYEPCOB, BXOAALLMX B
CMp3j, MOXET 6bITb 3aTPE6GOBAHO MEHbBLLE, YEM CYyMMa 06ECNEUEHNIT MOZ, KAXAYI0 OTAE/bHYI0 NO3ULMIO.

®bloyepchbl 06bIYHO KOTVPYHOTCS B MyHKTax LeHbl. OfHaKO ANst (hbloUePCOB Ha MPOLEHTHbIE CTaBKM M 06/Mraumm
LieHa yKa3blBaeTCs B BUAE CTaBKM B MPOLEHTaxX roAoBbIX. 15 ibloUepCoB, TOPryeEMbIX B NMYHKTAX LiEHbI, LeHa B
py6siX 3a KOHTPAKT BbIYMC/ISIETCS Kak:

step_price

PriceRub = PricePoints « -
min_step

, Toe
¢ PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHUMAJILHOTO Luara LieHbl;
* min_step — MWHWMaJIbHbINA LWar LeHbl B MyHKTaX.
[lns npoueHTHbIX hbloYepcos:

1 000 000
PricePoints d
36500

PriceRub =



http://fs.rts.ru/files/5307
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, rae
* PricePoints — UeHa B MyHKTax;

* d — KONNYECTBO fHel A0 UCTeYEeHNs KOHTpakTa.

[nsa dbroyepcos ¢ BastoTON cToMMOCTY Wwara USR, 3an0onHATCA eLle TPU AONOMHUTESNbHbIX NONS:
« CTOMMOCTb LUara LieHbl B UICXOAHOI BastoTe (T.e. B gonnapax CLUA)

« CTOMMOCTb Lara LeHbl B py6risix, 3adpmkcmpoBaHHas A/151 IPOMEXYTOYHOIO KAMpUHra

« CTOMMOCTb Lara LeHbl B pyo6nsx, 3adpukcmpoBaHHas A/1a KNMpuHra

Kaxxapli1 TOProebIil MIHCTPYMEHT NPV MOSIB/IEHUW B CUCTEME HELOCTYNEH A1 TOPrOB B BEUEPHIOK TOProBY CECCUIO,
1N HauMHaeT BbITb AOCTYNHbLIM 415 TOProB B BEYEPHIOKO TOPrOB/IH0 TOMIbKO CO BTOPOI TOProBoii ceccun (NogpobHee
0 TOProBbIX CECCUSAX CM. pasgen PacnvcaHue TOpros 1 kampuHra). O AOCTYNHOCTU UHCTPYMEHTA A1 TOProB/n B
BEUYEPHIOK U/IM OCHOBHYHO TOProBblE CECCMN MOXHO Y3HaTb 13 Nons signs (NpusHakm) Tabnuuel fut_sess_contents.

MHcpopmMaLms o chblouepcax cogepxuTcs B Tpex Tabnuuax ToproBoro nHTepgeiica:

¢ Motok FORTS_FUTINFO_REPL, Ttabnuua fut_sess_contents — ocHoBHas Tabnuua. CofaepXuT Chnmcok
KOHTPaKTOB, Ha3Ha4Y€eHHbIX B TOPIN B ,anH0|7| TOprOBOVI ceccun.

¢ Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepXuT ype3aHHyl MHGOopMaLuuio 060 BCex
obloYepCHBIX KOHTpakTax B TOProBOW CUCTEMe, B TOM YMC/le HeTopryembiX. TpaHCNAuMsa 3aToi uHdhopmaumn
Heobxofguma ansi paboTbl MOAYNA pacyeTa BONATUILHOCTY U BapUaLMIOHHOW MapXu Ha CTOPOHE KeHTa.

* MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepxuTt nHcopmaumio o tblodepcax B chopmare,
Heo6Xx04MMOM A9 3arpy3ku ee B KNIMEHTCKUIA Moaynb pacyeta puckos (ClientGO).

OnuuoHbI

B HacTosAwwMii MOMeHT cucTema FORTS noagepkuBaeT aMeprkaHCKUe OMLUMOHbI Ha doblouepchl. ONuyOoHbI MOryT
6bITb MapXX1pyeMOro TUMa, ¢ yniatoii BapuaLyoHHO MapXy MeXy y4acTHUKaMm1 TOProB Ha OCHOBaHWW PacUeTHOI
LIeHbI, ONpeaensiemMoii ABaX bl B TOProBYH CECCUIO, Y MPEMUATIBHOTO TUNA, C YN1aTol NPEMUY NMOANMCYMKY OMLMOHA
B MOMEHT COBEPLUEHWS CAEMKN.

Mpy UCNONHEHWI/3KCNIMPALIMM ONLMOHA, NO3ULIMSA MO ONLMOHY NPEBPALLAETCS B NO3ULMIO MO (hbloyepcy, K KOTOPOMy
NpUBA3aH faHHbIA ONLMOH.

OnuWOoHbI Takke Kak u cbbroqepcu UMEKT pasHble gaTbl UCMOMHEHUA. B oTinume ot Cbb}OLIepCOB, CyulecTByroT
"KOPOTKME" OMUMOHbI, C UCMOSIHEHNEM B CepeaunHe Grvxanwero KaneHgapHoro mecaua. Nosvumm Ha KopoTkue
ONUMOHbI NPY NCNOJTHEHUK NepexoaAT B NO3nUnm Ha TpeXMeCHLIHbIVI d)b}OLIepC.

[N ONUMOHOB B TOPrM Ha3HAYaeTCst HeKOTOPoe NOAMHOXECTBO CTPAIKOB, KOTOPOE NIEXMT B OKPECTHOCTU TeKyLL el
pacueTHoi LieHbl oblodepca, K KOTOPOMY NPUBsi3aH OMLMOH, MO3TOMY, CMIMCOK OMNLMOHOB, HA3HAYEHHbIX B TOPIY, B
06LLeM cnyyae Kaxablii ieHb MOXET ObITb PasHbIM.

WNHdopmauus 06 onumoHax CoAepXnTCS B ABYX Tabnuuax TOproBoro nHtepdeiica:

¢ Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — OCHOBHas Tabnuua. CogepXuT Crnmcok
KOHTPaKTOB, Ha3HaYeHHbIX B TOPrv B JaHHO TOProBoli ceccuu.

¢ Motok FORTS_INFO_REPL, Tabnuua options_params — coaepXuTt nHcopmaumio 06 onumoHax B hopmare,
HEo6X04MMOM A1 3arpy3Kkn ee B KIMEHTCKuIA Mmoayb pacuyeta puckoB (ClientGO).

NHcTpymeHTbl RTS Standard n RTS Money

Cuctema FORTS nopaepxvBaeT TOPrM Ha CNOT U CPOYHOM pPbIHKE, O6GecneuvBasi eAuHbIA y4eT no3uuuii un
MapXupoBaHne No BCel COBOKYMHOCTU WHCTPYMEHTOB. VIHCTPYMEHTbI CMOT-PbIHKA B TEXHWYECKOM M1aHe O4eHb
MOXOXW Ha hbloYepCbl C KOPOTKUM CPOKOM XM3HU, HO UMEIOT HEKOTOPbIE BaXKHbIE OT/INYUS.

Ha cnoT-pbiHKe MOXHO COBepLUaTb onepauun C ykasaHvem (OMKCMPOBAHHOTO Habopa JaT MCMOSIHEHUS — OT
TEKyLLEero TOproBoro AHs 40 HEKOTOPOW MakCMMasTbHOW AaTbl, YCTAHOB/IEHHOM aAMUHUCTPATUBHO. TEXHWYECKN, ANs
NoAAEPXKN Pas/INYHbIX AaT WCMOMHEHWS, B CUCTEME 3aBOAWTCSH HABOP MHCTPYMEHTOB C yKasaHUeM Kaxpgon 13
BO3MOXHbIX faT ucnosiHeHus. OAuH N3 3TUX UHCTPYMEHTOB HasHavaeTcs "rnasHbIM”. B HacToswee Bpems, ona RTS
Standard rnaBHbIM SIBASIETCA MHCTPYMEHT CO CPOKOM ncnoniHeHns T+4, pns RTS Money — MHCTPYMEHT CO CPOKOM
ncrnonHenns T+1. Tofbko MO rNaBHOMY CMOT-MHCTPYMEHTY MAYT Topry B 6e3agpecHoM pexume. o ocTtanbHbIM
MHCTPYMEHTaM BO3MOXHbI TO/IbKO afpecHble caenku v caenkn PEMO. B CBA3W C TakMM PEXMMOM TOProB, B OT/Inune
OT (hblOYEpPCOB, NpK pacyeTe CyMMapHOro o6bema TOproB BCe 06beMbl MO "He-r/1aBHbIM" CMOT-MHCTPYMEHTaM He
nyo6/VKyHTCS OTAE/bHO, a CK/1aAbiBalTCsi ¢ 06beMamm "rnaBHOr0" MHCTPYMEHTA.

LNs VMHCTPYMEHTOB CMOT-pbiHKA CYLWECTBYIOT Crefytolme A0oNoSHUTe NbHble (N0 OTHOLIEHWI0 K hblouepcam)
cBolicTBa:
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 [puM3HaK CnoT-MHCTPYMEeHTA (F1aBHOTO WM HEe-INaBHOrO).

* CwMelLeHWe faTbl UCMOSTHEHNS OT TekyLeli TOProBOi ceccun B paboumx AHsIX.

» Ccbl/lKa Ha rnaBHbIli CNOT-MHCTPYMEHT A1 fJaHHOro 6a30BOro akTuBa.

MNHbopmaLmsi o cnoT-MHCTPYMEHTaX, Kak 1 0 thblouepcax, COAEPXUTCSI B TpeX Tabnmuax ToproBoro nHTepdeiica:

¢ Motok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnmua. CoaepXuT CNMCOK CnoT-
WHCTPYMEHTaX, Ha3Ha4YeHHbIX B TOPr1 B ;@HHOI TOProBOiA ceccum.

* MoTtok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ype3aHHylo MHopmaunio 060 Bcex
CNOT-UHCTPYMEHTaX B TOPrOBO CUCTEME, B TOM UMC/E HETOPryembiX. TpaHCcAsauus 3Toi MHcopmaumn
Heobxoauma ansi paboTbl MOAYNS pacyeTa BONATUILHOCTU U BapUaLMOHHOW MapXu Ha CTOPOHE K/MeHTa.

* MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepxuTt nHdopmaymio 06 MHCTpymeHTax B choopmare,
HeobX04MMOM AN15 3arpy3kv ee B KIMEHTCKUIA Mogy b pacyeta puckos (ClientGO).

CocTaBHble NHCTPYMEHTbI (CBSI3KM)

Toprosasi cuctema FORTS noffepXusaeT COCTaBHble WHCTPYMEHTbI — WHCTPYMEHTHI, KOTOPblE COCTOAT U3
HEeCKO/IbKMX B3aMMOCBSI3aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO MO3BO/SET pPeasim3oBbIBaTb LUMPOKO
MCMO/b3yEMYIO CTPAaTErnio TOProBAM Ha PbIHKE, KOrAa Npu BbINOHEHUN CAEKM MO CBA3KE Y KNMEeHTa NOABNSAIOTCA
no3unLmn No AByM nnv 6onee MHCTpyMeHTaMm. B HacToALMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
MHCTpyMeHTbl PEMO Ha RTS Standard, a Takxe BasltloTHble CBOMbI pbiHka RTS Money.

CnncoK MMeoLLIMXCS B CUCTEME COCTaBHbIX UHCTPYMEHTOB MOXHO NONy4nTb U3 Tabnuupl fut_sess_contents notoka
FORTS_FUTINFO_REPL, nposepsas none multileg_type. 3anucu, co 3HauyeHWeM 3TOr0 Nons He pasBHbiM O,
OMUCLIBAIOT COCTaBHbIE UHCTPYMEHTbI.

[na nonyyeHuss cocTaBHbIX 4YacTeil WHCTpPYMeHTa cnefyeT nonb3oBatbes Tabnuueli multileg_dict notoka
FORTS_FUTINFO_REPL, B KOTOPOI1 A/151 K&XXA0ro COCTABHOIO MHCTPYMEHTA CYLLECTBYET ABe Uu 6onee 3anvcei,
OnunCbIBaKLLE OTAEeNbHbIE YacTU Takoro WMHcTpymeHTa (Puc. 1). 3anucu Tabnuubl multileg_dict ccbinatotcs
o6patHo B fut_sess_contents, T.K. COCTaBHbl€ YaCT! MHCTPYMEHTOB SIB/IATCSA 06bIYHBIMU MHCTPYMEHTaMMW TOProBOiA
cucTeMbl. [Na Kaxkol COCTABHON YacTu Takke YyKasblBaeTCsl KO3HULMEHT, HA KOTOPbIA YMHOXAETCH 06BHEM
WNCXOAHOI 3asiBKM [/18 NOMyYeHUss 06bEMa 3asiBKM MO COCTaBHOM YacTu. 3HaK 3TOro KoahuumeHTa ykasbisaet
Ha HanpaBs/ieHMe 3asBKv MO COCTaBMALWEN — NOMOXMTENbHOE 3HAYEeHMe O3HavaeT, YTo cocTasnsLwas byaert
Hanpas/ieHa B Ty )& CTOPOHY, YTO U 3asiBKa N0 COCTaBHOMY UHCTPYMEHTY, OTpuLaTelbHoe — B NPOTUBOMNOOXHYHO
CTOPOHY.

PucyHok 1. CocTaBHble MHCTPYMEHTbI

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 —
510 GAZR24 GAZR-24.09.10 0 -} ik
515 GAZR28 GAZR-28.09.10 0 |f—
— 1200 GAZPTOT3 GAZR-23.09.10R5 1
X 1201 GAZPTI1T3 | GAZR-23.09.10R4 1

isin_id | isin_id_leg | qty_ratio

1200 500 1 /

—’{ 1200 515 A
1201 510 1 /

—V{ 1201 515 A

CocTtaBHble UHCTPYMeHTbI PEMO

CocTaBHble MHCTpyMeHTbl PEMNO Ha RTS Standard sBnsioTCSA AOCTATOYHO NPOCTLIMK, OHU BK/IHOYAIOT B cebs aBe
COCTaBALWYMX: BAMKHWA CNOT-MHCTPYMEHT C Hejau1ekoi AAaToi UCNOMHEHNS B OfHY CTOPOHY, W CMOT-UHCTPYMEHT
¢ 60nee fanbHeli AaToli NCNOMHEHWS B APYTYI0 CTOPOHY. VIHCTPYMEHTbI BXOAAT B CBA3KY B paBHON Jone fone.

Ha npvBeaeHHoi Boile cxeme (Puc. 1) nokasaHbl ABa COCTaBHbIX MHCTPyMeHTa PEMO Ha RTS Standard, umetowye
isin_id 1200 n 1201. B ta6nuue multileg_dict Ana kaxaoro n3 aTMx MHCTPYMEHTOB CYLLECTBYIOT N0 ABe 3anucu,
Kaxkaa 13 KoTopbIX onucbiBaeT yYactb PEMO (npsamyto n obpartHylo). HanpasneHnve yactu PEMO 3apaétcs
3HaueHneM nons qty_ratio: "1" — ansa npsamoii yactu, n "-1" — ans 06paTHON.
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BantoTHble SWAP-KOHTpPaKTbI

BanioTHble SWAP-KOHTPakTbl C TEXHMYECKOW TOUKM 3PEHMsI MOXOXM Ha cBaskum PEMO, HO caenaHbl OHU Ha
WNHCTPYMEHTbI pbiHka RTS Money — 6a30BbIM aKTMBOM SIBAISIIOTCA HE akumu, a Bastota. OCHOBHON 0COGEHHOCTbLIO
WHCTPYMEHTOB [AAHHOT0 Tuna SBMSeTCA NOpsLOK COPTUPOBKM LEH B CTakaHax. Booble Ana cocTaBHbIX
WNHCTPYMEHTOB, B CWU/ly 0COGEHHOCTE 613HEC-N0MMKM, BO3MOXHbI Kak MPSAIMOA, Tak 1 06paTHbI NOPAA0K COPTUPOBKM
(3apaeTcs Kak aTtpmbyT MHCTPyMeEHTa, npusHak price_dir). Tak BoT gnss SWAP-KOHTPaKTOB, XxapaKTepeH Kak pas
06paTHbI NOPSAAOK COPTUPOBKN LieH B CTakaHax, MOTOMY YTO y HWX LEHOW CBSA3KU ABMSETCA LeHa BTOPOI yactu
caenkn no SWAP-KOHTPaKTY, Hanpas/ieHHON B 06paTHY0 CTOPOHY.

NaeHTUMKaLma UHCTPYMEHTOB

B cucteme FORTS MHCTPYMEHT MMEET YeTbipe naeHTndmkaropa:

1. Mone isin_id — yHWKaNbHbIA YNCNOBON MAEHTUIMKATOP MHCTPYMEHTA B CUCTEME.

2. Mone isin — CMMBOJIbHbIN MAEHTUMKATOP MHCTPYMEHTA.

3. Mone short_isin — KOPOTKMiA CMBO/bHbIN KOA MHCTPYMEHTA A1 UHPOPMALMOHHbBIX CUCTEM.

4. Tlone name — AJ/IMHHOE "4YesioBEKOYMTAEMOE" HaMMEHOBaHE NHCTPYMEHTA.

Mpumep 3. Pblovepc Ha nHAekc PTC ¢ ncnonHeHmem B gekaobpe 2010 ropa:
isin_id=

isin = RTS-12.10

short_isin = RIZ0

name = ®bloYepCHbIi KOHTPaKT Ha uHAekc PTC ¢ ucnonHennem 15 aekabpsi 2010 r.

3HaueHue isin_id — nepBWYHbIA YHUKaNbHLIA MAEHTUCMKATOP UHCTPYMEHTa B cucTeme. Bo Bcex CTpyKTypax
[aHHbIX, COIEPXALLNX CCbIIIKY HA MHCTPYMEHT, UCMO/b3YeTCs UMEHHO 3TO 3HAYEHMeE.

Mone isin — OCHOBHOI CYMBOJbHbIV KOA KOHTpakTa. VIMEHHO 3TOT KOA yKas3blBAETCSA B KOMaHAE Ha NMOCTaHOBKY
3a8BKu. [apaHTVpyeTCcsa YHNKaU/TbHOCTb U HEM3MEHHOCTb BO BPEMEHM 3HAYEHMWS isin.

Mone short_isin — anbTepHaTVBHbI CUMBOMbHBIA KO, KOHTpakTa. Bbino BBeAeHO ANs ynpoleHWs paboTbl
naHHbIMM FORTS MupoBbIM MHpopMmareHTcTBam. B oTnnume ot isin, short_isin y 04HOr0 MHCTpyMEHTa MOXeT
MEHATLCA C TeyeHneM BpeMeHu. Hanpumep, korga MHCTpyMeHT RTS Standard nonagaet Ha faty ucnosnHenus T
+4 1 CTaHOBUTCA "rNaBHbIM" CNOT-MHCTPYMEHTOM, ero short_isin ycTaHaBn1BaeTcs paBHbIM KoLy COOTBETCTBYIOLLEN
akumm Ha pbike RTS Classica. MNoxoxum 06pa3oM n3MeHsiloTea U atpubyTel RTS Money, a Takke aTpubyTbl B
MHCTpyMeHTax PENMO.

ToproBble onepauuu

3aAaBKu - 06I.I.I,ME BO3MOXXHOCTU

3asBKka — 3TO NpuKa3 y4yacTHUKA TOProB B TOProBYK CUCTEMY Ha COBEPLUEHWE CAENKW MOKYMKU WK NPOAaXU
MHCTPYMEHTA MO OnpeAenieHHo LeHe. 3asBka MOXET ObITb aApecHoi unn 6esagpecHoil.

Be3agpecHble 3asBKM — 3T0 06bIUHbIV BUJ, 3a5BOK, KOTOPble BCTAIOT B o4Yepefb W BUAHbLI BCEM MO/b30BaTE/SM,
OHM 06si3aTe/NlbHO Y4acTBYIOT B ayKLUMOHE W CBOAATCA CO BCTPeYHbIMK 3asiBKaMu. Ecnn y 3asBkM ecTb
KOHTPNPEA/IOKEHNE C LEHOM Mydlleil Ay paBHOl LeHe 3asiBKU, TO Takue 3asiBKM CBOAATCA B CAE/KY C LieHoi
paBHoii LieHe 3asBK/ B KOHTPNPeAn0XeHUn. YacTb 3asBKuM, KOTopas He CBefach B CAE/KY OCTaeTCsl B BuAe 3as1BKY,
C MEHbLUMM KOMIMYECTBOM MHCTPYMEHTA.

3asBKkM ObIBAIOT KOTMPOBOYHbIE, BCTpeuHble 1 3asBku Fill-or-Kill. KoTupoBouHas 3asBka ocTaeTcs B o4yepenu
He3aBMCUMO OT TOro, CBe/ach /M OHa HYaCTUYHO, UK He CBeflack COBCEM. BCTpeyHas 3asBka, eciv oHa He cBenach
B CAENKY, YAansieTca U3 cucTeMbl Noc/ie NPOBEAEHNS ayKLMoHa. Mpu YacTUYHOM CBeAEHNN BCTPEYHON 3asBKK,
HecBefileHHas ee yacTb Takke ygansetcs. 3assku Fill-or-Kill — 310 BCTpeuHble 3asBKW, KOTOpblE Npegnonaraiot
TO/IbKO NOJSTHOE VCMOMHEHNE (CBEeLEHNE B CAEIKY).

C TOUKM 3pEHNA BPEMEHW XM3HUN 3asBKV NOAPA3AENSA0TCA Ha 00blYHbIE U MHOTOAHEBHbIE. Y 06bIYHbIX 3a51BOK AaTa
MCTEYEHNS 3as1BKU He 3aaHa, Takne 3asBkU (HEMCMOMTHEHHbIE) "XUBYT" A0 KOHLA TekyLel Toprosoli ceccun. Ans
MHOTOAHEBHbIX 3a5BOK yKasblBaeTCs fara uctedeHus (AvanasoH gar — A0 roga). Takme 3asBku aBTOMaTUyecku
NepeBbLICTABNATCS B C/IEAYHOLLYI0 TOPrOBYO CECCUIO, NOyYas NPy 3TOM HOBbI HOMEP U CCblIKYy Ha HOMep camoi
nepBoii BbICTABNEHHOI 3as1BKW. MNpu NEPEBbICTABNEHNN AENAlOTCs NPOBEPKM Ha HAIMUME UHCTPYMEHTA, K/IMEHTa,
[0CTaTOYHOCTN CPeACTB. 3asaBKN C UCTEKLEl AaToli aBTOMATUYECKM CHUMAIOTCA Moc/e 3aBepLueHust BeyepHeii
ceccuu (ecnv oHa ecTb B 3TOT f€Hb).

[na Hyxn pa3paboTunkoB B 3asiBkax NpeayCMOTPEHbI ABa AOMOSHATENbHbLIX aTpubyTa:
¢ nose comment — cTpoka B 20 CUMBO/IOB;

e none ext_id — ueTbipex6aiiToBoe uucfo, KyAa npegnonaraetcs BCTaBATb WAEHTUMUKATOP 3asiBKUM B
Mno/b30BaTe/NbCKOl cUcTeMe.
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3amMeuyaHue

YHVKaNbHOCTb  3HAYEHUA [LONOMHUTENbHLIX aTpMbyTOB 3asBKM TOProBoi cuctemoil FORTS He
aHanmMsnpyercs.

WHdopmauus o 3asBkax cogepxutca B Tabnuuax orders_log notokoB FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

Tabnmua orders_log — 3TO UCTOPUSI N3MEHEHNST 3asIBOK, HA KaXKA0e M3MEHEHUs1 KaX[oW 3asBku fob6aBiseTcs
oTaenbHas 3anuck. Mo ymonuaxuio B Tabnuue orders_log cogepxuTcs nHchopmaums TonbKo no “"cBouM" 3asiBKam.
Mog cBOMMM 3asiBKaMu 34,eCb MOHUMAETCS:

e [1na nornHa KimeHTa — 3710 3aABKWN TO/IbKO 3TOMO K/IMeHTa.

¢ [ins nornHa B® nnn P® — 310 BCce 3asBKM KNMEHTOB 3To B® nam Po.

JaHHble No CBOUM 3asiBKaMm pacKpbiBaTCA NOMHOCTLIO, BKNHOYas Cﬂy)KeGHble 1 Nosib3oBaTesibCkne nons.

Mpy XenaHuy nonb3oBaTe/lb MOXET MOANMCATLCS Ha MoslydeHue Bceli Tabnuupl orders_log. B aToM cnyyae oH
GyZieT NosyyaThb BCIO UCTOPUIO M3MEHEHUIA Mo BCEM 3asiBKaM B cucTeme. [pu 3ToM Mo CBOVM 3asiBKaM OH MosyyaeT
VHOpPMaLMIO MOHOCTBIO, MO YYXUM — Ype3aHHYH 10 MUHUMYMA.

B03MOXHbI ceflyroLime onepaumm Hag 3asiBkamu:
» [obaBneHve 3asBKH.
* YpaneHue ogvHOYHOW 3asBkuM (Mo Kody 3asBku B cucteme FORTS).

* Mepepsmxka 3anBku (onepaums MoveOrder). NepedBwkka 3asBKM peasin3oBaHa kak mapa onepauyuin —
yAasneHve cTapoli 3asBkn 1 gobasneHne HOBOI 3asBku (C HOBbIM HOMepoM). COOTBETCTBEHHO NO/b30BaTENIO
B OTBETHOM co06LeHun Ha onepauuio MoveOrder Bcerga Bo3BpallaeTcs HOMep HOBON 3asBku. Onepauun
MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM AiBe 3anucy — yaasnieHve n gobasneHue.

OpHoli onepaumeli MoveOrder MOXHO OJHOBPEMEHHO MNepeABUHYTb [ABe 3asiBkM (MOMNEe3HO A1 MapKeT-
M3liKepoB), 415 3Toro B metogax MoveOrder npegycMoTpeH Habop napameTpoB (order_id1, order_id2) ans aByx
3aaBOK. Mpn 3TOM camy MeToAbl ABNATCA YHUBEPCANIbHLIMU — eC/ ABUTaeTCsA OfHa 3asBKa, 3arnosHsATCA
napameTpbl TONbKO A5 order_id1.

* MaccoBoe yaasneHue CBOVX 3asiBOK MO 3aA4aHHbIM M0/1b30BaTe/IeEM YC/IOBUAM. B KauecTBe yC/I0BUil MOTYT GbITb
3a4aHbl:

* HanpasneHve onepauuy — MoKyrka, npogasa.

» Twn 3asBKN — afpecHas, 6e3agpecHas.

* Kog knveHTa.

» Kop 6a30B0ro aktusa.

* ext_id — naeHTndukaTop 3asBKkv B NONb30BATE/NLCKOW cucTeme.

* Kopg nHcTpymeHTa.

AppecHble 3a8BKU

caoenku

AfpecHas 3asiBKa — 3TO 3asBKa, afpecoBaHHass KOHKPETHOMY nosib3oBaTesiio. 10 cpaBHEHMUIO C 6e3a1qpechlMl/l
3TN 3aABKM MMEKOT HEKOTOPLIE OrpaHNYeHna B BO3MOXHOCTU ynpaBfeHNA 3adBKaMn U B Bbl60pe KOHTpareHTa:

* [Npu BbICTaBNeHUU a,qpeCHoﬁ 3asBKN B KayeCTBe KOHTpareHTa MOXHO YyKa3aTb TOJIbKO 6p0KepCKy|o chpMy.
HeBO3MOXHbI afpecHble 3asBKU U CAENKN MeXAy ABYMS NPOU3BO/IbHLIMU TOProBbIMU CHETAMMU.

« [lnA onpefeneHus KOHTpareHTa B 3asiBKe ykasblBaeTcs Kog, KomnaHun-koHTpareHta B PTC (none broker_to). He
BCe 6pokepckue hrpMbl IMEIOT TakKol Kof,, COOTBETCTBEHHO, 3TUM (OMPMaM Hesb3si BbICTaBUTb apeCcHyH 3asBKY.

« [na appecHbix 3a5BOK HEBO3MOXHA onepauus MoveOrder. MOXHO TONbKO BPYUHYH YA/ IMTb U BbICTABUTL HOBYIO
3asBKYy.

e AJpecHble 3asdBK/ CBOAATCA B CAE/KY NPW YCNOBMW TOYHOTO COBMAfEHUA B HUX LEHbl U obbema 3asBKuU.
YacTtuyHoe ceefieHne 3aaBOK HEBO3MOXHO.

Cpenku B TOProBoOii CUCTEME 3ak/THO4atoTCs MOC/e MOCTAHOBKM 3asBOK B C/lyyae, ecv LeHa B 3asiBKe OfHOro
HanpasneHVs No MHCTPYMEHTY Y0B/IETBOPSIET LieHe 3asiBKM APYroro Hanpas/ieHUs Mo TOMY e MHCTPYMeHTY. LieHoli
CLENKN cuUMTaeTCs LieHa 3asiBKW, BbICTABMEHHON paHblue. Caenkn 6biBaloT afpecHble U 6e3agpecHble. MHorne
aTpnbyTbl CAENOK SKBUBA/IEHTHLI aTprbyTam 3asaBoK. CAeNky He M3MEHSIIOTCA W HE yAaNATCA U3 CUCTEMDI.

MHdopmauma o caenkax —cogepxutca B Tabnmuyax deal notokoB FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL. VHgopMauns 060 Bcex caenkax B CUCTEME pasfaeTcsl BCEM MOMb30BaTesisM, C
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YUETOM CNeAyoLMX NPaBun uULTpaLmMn: Nofb30BaTe/lb MNoslydaeT NpUBaTHY0 WH(OPMALMIO TOMLKO MO CBOW
uactu caenku (nokynatens uav npogasua). Ecnv nonb3oBarenem siensieTcs 6® nnu PO u caenka coBeplueHa ee
K/IMeHTaMu, TO NO/b30BaTe b NoJyyaeT NPUBATHYO UHAOPMALIMIO MO 06EMM YacTSM CAEMKN.

IMOMMMO YNCTO TOProBbIX CAENOK B Ta6n|/|u,e deal cogepxxatca AoNOo/IHUTENTbHbIE 3anncKn, KOTopble B OPNANYECKOM
CMbICNe caenkammn He ABMAKTCA, HO OTpaXaloT HEKOTOPbIe onepaunn B CUCTeMe, MeHAKLLME NO3NLMK YYaCTHUKa.
K Takum onepawmsam OTHOCATCA:

« TMocTaBKa aKTUBOB MpY 3aBEPLLEHUM 06PALLEHNSI MHCTPYMEHTA.
e SKCnMpauusi OnLMOHOB.
 3aKpbITVie NO3ULMW, ECMN KIIMEHT HE BHEC TpeByemoe oGecrneyeHue.

[JaHHble cenky Has3blBaloTCA TEXHUYECKUMU. OTANYUTL TOProBble CAEMKM OT TEXHUYECKUX MOXHO MO 3HAYEHUIo
nonei status_sell u status_buy Ttabnuubl deal (nogpo6bHee — cm. pasgen Tunbl cAeNoK, opMUpyeMblie npu
UCMOJTHEHNN N UCTEUYEHWMN (PbOYEPCOB U OMLIMOHOB).

Oco6eHHOCTM TOProBnu Ha pbiHKax RTS Standard u RTS Money

Cuctema FORTS nogaepxvBaeT TOPrM Ha CNOT U CPOYHOM pbIHKE, O6GecneumBasi eAuHbIA yYeT no3uuuii un
MapXupoBaHue No BCell COBOKYMHOCTU WHCTPYMEHTOB. VIHCTPYMEHTbI CMOT-PbIHKA B TEXHWYECKOM M1aHe O4eHb
MOXOXW Ha hbioYepChbl C KOPOTKUM CPOKOM XKMU3HW.

Ha cnoT-pbiHKe MOXHO cOBepLuaTb orepaumn C ykasaHvem (OUKCUPOBAHHOTO Habopa JaT WUCMOSIHEHUS — OT
TeKyLLero ToproBoro AHA [0 HEKOTOPOW MakCUMasbHOW faTbl, yCTaHOBMIEHHON aAMUHUCTPATMBHO. TeXHUYecku, Ans
NoAfEPXKMA Pa3/INYHbIX AAaT UCMOMHEeHUs, B CUCTEeMe 3aBOAUTCS Habop MHCTPYMEHTOB C yKasaHWeM Kaxgow 13
BO3MOXHbIX AaT ucnosHeHus. OgunH 13 aTUX NHCTPYMEHTOB HasHa4yaeTcs "rnasHbIM”. B HacToswee Bpems, ana RTS
Standard rnaBHbIM SIBASETCA MHCTPYMEHT CO CPOKOM McnonHeHns T+4, ans RTS Money — UHCTPYMEHT CO CPOKOM
ucrnonHenns T+1. [naBHble CNOT-UHTPYMEHTLI B Tabnuue fut_sess_contents (opt_sess_contents) nomeuvarotcs
cneunasibHbIM NPU3HAKOM.

Mo rnaBHOMY CMOT-UHCTPYMEHTY TOPrM MOryT MATU B Ge3agpecHOM pexume. Mo oCTasibHbIM MHCTPYMEHTam
BO3MOXHbI TO/ILKO afpecHble caesnkun n caenkn PEMO.

Bpokep Ha pbiHke RTS Standard MOXeT BbICTaBUTb CBOEMY K/IMEHTY (UM K/IMEHT cam cebe) orpaHnyeHns Ha
nokynky akuuii RTS Standard, B Buge cymmbl geHer. Vinu xe orpaHuyeHus Ha npogaxy akuuii RTS Standard, B
BUAE KO/IMYecTBa akuuii B noTax, KOTOpoe MOXHO NpoAaTb 3a OfHY TOProByto ceccuio. Mpu AOCTUXKEHUN 3TOTO
orpaHV4eHns Nosb30BaTesto BblAAETCA OLIMOKA, U 3asBKa He BbICTaBMAETCS.

AHaNornyHble orpaHNyYeHns ecTb U Ha pbiHke RTS Money.

OCo6eHHOCTU TOProB/IN CBA3KaMu

Toprosas cuctema FORTS nogfepxusaet COCTaBHble UHCTPYMEHTbI (CBSA3KM) — UHCTPYMEHTbI, KOTOPbIE€ COCTOAT
13 HECKO/bKMX B3aMMOCBSI3aHHbIX YacTel (aTOMapHbIX UHCTPYMEHTOB), YTO NO3BOMSET Peasn30BbIBaTh LUMPOKO
MCMO/b3yEMYIO CTpaTErnio TOProBAY Ha PbIHKE, KOrAa Npu BbINOHEHUN CAEMKM MO CBA3KE Y KNMEeHTa NOABNSAIOTCA
no3unLmMn No AByM nnv 6onee MHCTpyMeHTaM. B HacTOALMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
MHCTpyMeHTbl PENMO Ha RTS Standard, a Takxe BasltloTHble CBOMbI pbiHka RTS Money.

OCHOBHbIE 0COGEHHOCTY TOPrOB/IN CBSI3KaMU:
« opsfoK COPTUPOBKM LieH B CTakaHax MOXET GbITb pa3/MuHbIM (MPSIMOI UK 06paTHBIN).

e [py BbLICTABIEHUN 3as8BKW MO CBA3KE Y K/AMEHTa BO3HUKaloT obs3atenscTBa Mo ABYyM  Unun 6onee
aroMapHbIM MHCTPYMEHTaM, cieaoBartesibHO, pacyeT obecnevueHus nog Takyk nosnuuio 6yp,eT nponseBoanTbCA
COOTBETCTBYHOLNM 06pa30M.

¢ [1na CBA30K HEBO3MOXHbI onepauuv nepeasuxki 1 MaccoBOro yaasIeHUs 3aABOK.

MocTaBKa aKTUBOB U 3KCNUpaLus OnuMoOHOB

MocTaBKa Ha pbiHKax RTS Standard u RTS Money

MocTaBka — 370 Npouesypa 06MeHa akTUBaMu Mexy NnokynaresieM U NpoAasLIOM MO UHCTPYMEHTaM TEKYLLEro AHS
(T+0). B npouecce NOCTaBKM akLUM UK HAIMYHAS BaslloTa CO CHETOB NPOAABLA NepeBOAATCS Ha cueTa nokynaresns,
a fieHeXxHble cpescTBa B 06paTHOM Hanpas/ieHum — CO CUETOB MOKynaTens Ha cueTa npogasLa.

MocTaBka Ha pbiHkax RTS Standard n RTS Money npovcxogut B nepuog ¢ 17.00 o 18.45 MOCKOBCKOIO BPeMEHMU.
[ononHutensHo B LWabnoHe TOProBoit ceccun NpefycMOTPEHbI IBa MOMeHTa BpeMeHu (Toukn X) — 16.00 n 16.30
(Mck), onpefensioLmx BO3MOXHOCTb NPoBeAEeHNs cAenok no MHcTpymeHtam T+0. o 16.00 TekyLlero ToproBoro
[OHSA paspelleHbl Nlobble aapecHble caenku no uHctpymeHtam T+0. B nepuog ¢ 16.00 go 16.30 Takme caenku
paspeLLeHbl TObKO MeXAY KNMeHTamm ogHoro 6pokepa. STOT Nepunog HasbiBaeTcs BpeMeHeM Ha NepeHoc No3unLuii
6pokepamun 1 NpefHa3Ha4veH [/ Toro, YTobbl GpoKep MOr rapaHTUPOBAHHO 3aKPbITb BCE NO3ULMK CBOUX K/INEHTOB,
N0 KOTOPbIM MOCTaBKa HEBO3MOXHA PU3NYECKN (HanpuUMep, Y KIMeHTa He 3aperncTpupoBaHbl pacyeTHbIE CHETA).
MepeHoc no3unuuii ocylecTBnseTcss ohCeTHbIMU cAenkamm, koTopble B Tabnuvue deal nomevarotcs cneyyanbHbIM
npu3HakoMm B nonsix status_sell n status_buy (nogpobHee — cm. pasgen Tunbl caenok, opMupyemble npu
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MCMNOSTHEHUN U UCTEYEHMMN (DbIOYEPCOB 1 OMNLMOHOB). B 16.30 nTorosble no3uuun omkcnpytotes u B 17.00 HaunHaoT
paccunTbIBaTLCA.

MocTaBka c TexHuyeckol Toukn  Mpy mucnonHenun no3vuum B cucteme FORTS dhopmupyeTcs TexHuueckas

3peHuns chenka C LEHOW, paBHON pacyeTHOW LeHe WHCTpyMeHTa, U obparHas
MO HanpaBMEeHNO K HamnpaB/eHWI0 OTKPbITON no3uumu. KoHTpareHTom no
caoenke Bcerga asnfetca KU PTC. B pesynsrare nosvuus yXOAuT B HOJb,
obecneyeHne, 3ape3epBUpPOBaHHOE MOA 3Ty NO3WLMIO, BbICBOGOXAAETCS, No
chenke crucbiBaeTcs c60p B COOTBETCTBMM C Tapudamm 6upxn. Takas
TEXHUYecKan caenka B Tabnvue deal nomeyaetcs cneupanbHbIM NPU3HAKoM B
nonsx status_sell n status_buy.

Onepauuu npu HernocTaske B cnyyae HemcnosiHeHUsi y4acTHUKOM 06s3aTenibCTB MO NnoctaBke (HexsaTtka
aKTMBOB) MoOCTaBKa ocyllecTBnsercs 3a cyeT aktmueoB KL, PTC wnu goHopa,
a HEeUCMOJSIHEHHbIE MNO3ULMKM yYacTHUKA MNEepPeHOCATCS chefikaMmu peno no
creflylolwemy anropuTmy:

* YYyacTHUK NOMeYaeTcs Kak "HEUCNOMHUBLUNA".

* HeuncnonHeHHass NoO3vUMS 3aKpbIBaeTCA MPOTUBOMOMIOXKHOW caenkoii T+0,
3aK/1I04EHHO MeXay AaHHbIM yyacTHKoM 1 KL, PTC nnv goHopom (1-1 yacTtb
coenkn PENO).

* OfHOBpPEMEHHO dhopMupyeTcs caenka € ucnosiHeHwem T+1, obpatHas
nepBoi, Mexay TEMU Xe KOHTpareHTamu (2- yactb caenkm PEMO).

* 1-A 1 2-a cAenkn HyMepylTCsa Kak YacTu oAHOIW 1 Toi xe caenku PEMO, n
nomeyvatoTcsa B Tabnuue deal cneupanbHbiM NPpU3HakoM B nonsx status_sell n
status_buy.

MNMocTaBKa NO q)broqepcaM
B paspese noctasku thboyepchbl ObIBAOT TPEX TUMNOB:

* PacueTHble dbloyepchbl (thblovepcbl Ha WHAMKATOPbI) — MO WMTOram OOGpaLLEHWst NEePEeYnCIATCA TOJbKO
[eHeXHble cpeacTBa B pasmepe pasHuLbl MexXAy CTOMMOCTbIO OTKPbITUS MO3WLMK W Tekylleil pacuyeTHoi
LeHoin aktnea. lNocTaBka 0HOPMISETCA TEXHUYECKOW CAENKOW 3aKpbITMA no3vuuun, kotopas B Tabnuue deal
nomevaeTcs cnewyasibHbIM NPU3HAKOM B nonsx status_sell u status_buy (nogpo6Hee — cM. pasgen Tunbl CAENOK,
chopMupyemMble MPU UCMNOMHEHUN N UCTEHEHUN hbIOYEPCOB U OMLIMOHOB).

» ToBapHble dhblouepchl (bloyepchl Ha peasbHble akTVBbI) — NO UTOraM 06paLLeHNns NepevmncnfoTcs Co6CTBEHHO
aKTMBbI N AieHeXHble cpeacTBa. MNocTaBka 0hOPMISETCA TEXHUHECKOW CAENKOM 3aKpbITUS NO3WLMK, KOTOpas B
Tabnuue deal nomevaeTcsa cneunanbHbIM NPU3HaAKoM B Nonsx status_sell n status_buy.

* ®bloyepcbl Ha akLuMy — Npy NocTaBke No3uLysA No (hbloyepcy npespaLiaeTcs B NO3ULMI0 N0 MHCTPYMEHTY RTS
Standard co ctaHgapTHOW gatoii ncnonHenus (T+4). NocTaBka 0OPMASETCA TEXHNYECKON CAEMKONA 3aKpbITWS
Mo3VLMM HA CPOYHOM PbIHKE W CAEMKON OTKPbITUS MO3WLMK Ha cnoTe, koTopble B Tabnuue deal nomevatotcs
crneupanbHbIM NprU3HakoM B nonsix status_sell u status_buy.

Akcnupayus onyMoHOB

B HacTosilmMii MOMeHT cuctema FORTS nopfaepxuBaeT aMepUKaHCK/e OMNLUMOHbI Ha dhbiodepchbl. [Mpu akecnmpauum
OMnuMoHa, NO3ULMA NO ONLMOHY NpeBpaLLaeTcs B NO3MLMI0 NO hbloyepcy C LIeHON, paBHO CTpaiiky aKCnmpupyemMoro
onLMoHa. SKcrnupaLus onLuMOHOB OCYLLIECTBIAETCA B KIIMPUHIOBYIO CECCUI0. TEXHUYECKU SKCnMpaLus odopmMseTcs
CAENKOI 3aKPbITUA NO3ULIMK MO OMUMOHY W CLAENKOW OTKPbITUA No3uLMK Mo dobloyepcy, koTopble B Tabnuue deal
nomMeyvaroTcs creumasibHbIM NpU3Hakom B nonsx status_sell n status_buy (nogpo6Hee — cMm. pasgen Tunbl cAeNok,
hopmypyemMble NpU UCNOSTHEHUN Y UCTEYEHUMN (DbIOYEPCOB U OMNLMOHOB).

JKCMMpaLvsi ONUMOHOB BO3MOXHA B ABYX PeXUMaXx:

» [locpouHas, BbINOMHAEMas Mo 3asBKe yyacTHUKa. [okynatenb MOXeT B /11060l MOMEHT NpeabsABUTL NPoAaBLy
TpeboBaHe 06 UCMOSIHEHUM ONUMOHA, Noc/aB C cucTemy 3asBKy 06 akcnupaumun (nogpobHee — cM. pasgen
MeTog OptChangeExpiration — 3asBku Ha 3KCnupaumio OMUMOHOB). 3asBKM Ha 3KCnupaumio cobupatotcs B
TeyeHue BCeli TOProBoli ceccuu, HO NCMOMHATCA ABa pasa B AeHb — B NPOMEXYTOUHbIA KAIMPUHT U B BEHEPHUI
K/IMPUHT.

« ABTOMaTM4yeckasi, B [O€eHb 3aBeplueHus obpaleHus onuuoHa. Beuepom nocnegHero AHSA ob6paiieHus,
MapXXmpyemMble OMUMOHbI, Haxogswmecs B AeHbrax 6onee yem Ha 1 dbHYEPCHbI NMMMUT (PacCYMTaHHbIA B
TeKyLLEeM K/IMPUHTE), IKCMNPUPYIOTCA aBTOMATUYECK. DTO NPaBuIo NPeEBa/IMPYET Hag, NpaBuiammn aKkcnupauun,
BBELEHHbIMY YYaCTHUKaMMU.

Tunbl caenok, popmupyembie NPU UCMOTHEHUU U UCTEYEeHUN (hbIOUYEepPCOoB U
OMLMOHOB

ButoBasi macka npusHakoB Tabnuubl deal notokoB FORTS _FUTTRADE_REPL n FORTS_OPTTRADE_REPL
(nons status_buy un status_sell):
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« Ox4: 1 — BHecucTeMHasi caenka (HepblHouHas LieHa); 0 — npocTast caenka (LeHa, 6513kas K pbIHOYHOI).

¢ 0x20: 1 — caenka UcnosHeHus onunoHa; 0 — He cenka UCMoIHEHUS OnLMoHa.

¢ 0x80: 1 — MHAMKATOP WCTEYEHUS BPEMEHMN [EeWCTBUS MHCTpyMeHTa (415 (ObloYepCcoB — WCMOSIHEHWE, ANA
OMUMOHOB — UCTeuyeHune). [MNogaepxusBaeTcs 418 COXpaHeHNs COBMECTUMOCTY.

* 0x8000: 1 — caenka T+0 no nepeHocy nos3uumu; 0 — He caenka T+0 no nepeHocy No3nuun.

¢ 0x20000: 1 — cgenka Peno; 0 — He caenka Peno.

¢ 0x40000: 1 —Habop caenok; 0 — He Habop caenok.

* 0x800000: 1 — caoenka ucteveHns onumnoHa; 0 — He caesnka UCTeyeHus onumoHa.

« 0x1000000: 1 — caenka noctaeky Yepe3 RTS Standard; 0 — He caenka noctasku Yepe3 RTS Standard.

« 0x2000000: 1 — cgenka, chopmmnpoBaHHas BHE TOProB.

« 0x4000000: 1 — agpecHas caenka; 0 — besagpecHas caenka.

« 0x8000000: 1 — cBA3ka; 0 — He cBA3Ka.

« 0x10000000: 1 — caenka npu HenocTaske; 0 — He ABNSETCSA CAEMKON Npu HEMOCTaBKe.

¢ 0x40000000: 1 — cgenka wcrnosfHeHWs blodepca WM MHCTpyMeHTa RTS Standard (Kpome MCNosHeHus
brovepca vepes RTS Standard); 0 — He caernka UCNOSTHEHUS.

[ns ypo6ectBa paboTbl 63k-0hmcoB UHGopMauus B Plaza-2 wnio3ax 1 oTyetax CUHXPOHM3MpoBaHa. [na aToro B
otuetax fo4_XXYY.dbf, f04cIXXYYZZZ.dbf, 004_XXYY.dbf, 004cIXXYYZZZ.dbf ucnonb3yetcs none signs. 1o none
NOCTPOEHO Ha OCHOBe 6UTOBOI Macku B Plaza-2.

Tunbl caenok, hopmmpyemble Npy UCNOSIHEHUN N UCTEYEHWUU (hbIOYEPCOB 1 OMNLMOHOB, NEPEUNCIEHBI B CieaytoLLei

Tabnuue:

Tun onepauun

Cpaenka 3akpbiTus

Cpenka oTKpbITUA

[ara v Bpewms, Korga

ABNAETCA caen KOMA.

lOpuanueckn sBnsietcs
cLlenkoi.

nosuuun nosuuun cAenku nosiBATCA
B OTYeTe U Lutose
MNocTtaBka akuuii, | B Lwio3ax 6ynet |Het B wmo3e ¢ Havana
TOopryembix Ha pbiHke RTS| HeHyneson id, a B YTPEHHE ceccun B fAeHb
Standard oTyetax id 6ynet nocTaBku
paBHbIM 0.
B oTyeTe nocne
LleHa caenku cnepylowero  BeyepHero
okpyrnsietcs c KVpUHra
TOYHOCTbIO [0 5 3HaKoB
nocne 3ansToin.
TexHunyeckasn caenka
ropuauyecku He
ABNAETCS CAENKON.
B wno3ax u ortyetax
B 6uToBoOI Macke:
Npu3HaKu Ox4
(BHECKCTEMHARA caenka),
0x80 (ncTeuenue
BpeEMeHN fevictana
WHCTPYMEHTA),
0x40000000 (coenka
MCMosTHeHNA thbtovepca).
McnonHeHne  chblouepcale B LI03ax 6ypet|* B LI03ax 6yget|Mocne BeYepHero
yepe3 RTS Standard HeHynesoW id, a B| HeHynesoW id, a B|KAMpWHra B OeHb
oTyeTax id 6ypet| oTuyeTax id 6yfeT | IcnosHeHWs dblovepca
paBHbiM 0. paBHbIM 0.
LleHa coenku [+ LleHa caenkun
oKpyrnsietcs c| okpyrnsetcs c
TOYHOCTbIO [0| TOYHOCTbIO A0 5 3HaKOB
MWUHVMa/IbHOTO wara| nocne 3ansToil. O6bem
LieHbl. caenkn Ha CraHpgapTe
B uucne Oymar paseH
TexHunyeckas caenka Oﬁ'beMy (bbl‘OqepCHOﬁ
ropuan4ecku He|  nposuuwmm B uncne bymar.
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Tun onepauyuun

Cpaenka 3akpbIiTus
nosvumm

Cpaenka oTkpbITUSA
nosnuum

JAata n Bpems, Korga
cAenKn NosBATCSA
B OT4YeTe U Wise

B wnw3ax u oryetax

B wnw3ax un oryetax

B 6uTOBOI macke:| B 6uTOBOI macke:
npusHaku Ox4| npusHaku 0x4
(BHecucTeMHas caenka),| (BHecucTemHas caenka),
0x80 (ncteyenne| 0x80 (ncteyeHune
BpeMeHun OelicTBuA| BpemeHu faevicTua
NHCTPYMEHTA), NHCTPYMEHTA),
0x1000000 (coenka| 0x1000000 (coenka
nocraeknm 4epes RTS| noctaBkM 4Yepes RTS
Standard). Standard).

VMcnonHeHne  chblovepcale B Lt03ax 6yget|Het YTpOM B i€Hb UCMOSTHEHNS

TpaguLIMOHHBLIM CNOCO60M HeHyneBoii id, a B
oTyeTax id 6ypet
pasHbIM O.

* LleHa caenkn
oKpyrnsetcs c
TOYHOCTbIO o
MWHUMaNbHOro wara
LieHbI.

» TexHunyeckas chenka
ropuAnYecKm He
ABNAETCA CAENKOMN.

* B wno3ax u oryetax
B 6uTOBOI macke:
npu3sHaku Ox4
(BHecucTEMHAsA caenka),
0x80 (ncteyeHune
BpeMeHun JaeiicTBuA
NHCTPYMEHTA),
0x40000000 (coenka
MCNONHeHUs hbloyepca).

VicnonHeHne pacuyeTHoro | B L03ax 6ynet |Het Beuepom B [eHb

hbroyepca HeHyneBoli id, a B MCMNONHEeHUs dbloyepca
oTyeTax id 6ynet
paBHbIM 0.

e LleHa caenkun
OKpyrnsieTcs c
TOYHOCTbIO [0 5 3Haka
nocne 3anaToi.

* TexHuyeckas caenka
HopuANYECKm He
ABNSAETCHA CAENKON.

* B wno3ax u oryetax
B 6uTOBOI macke:
NpU3HaKu 0x4
(BHecucTEMHAA caernka),
0x80 (nctevenune
BpEMeHn AevicTauAa
NHCTPYMEHTA),
0x40000000 (coenka
MCMNONHEeHUs dhbloyepca).

VicnonHeHne onuuoHa B Lt03ax oypet|s B Lt03ax oyaet | Caenkn NCNOSIHEHUSA
HEHyeBOWA id. B| HeHyneBoi id, a B|OMUMOHOB reHepMpPYOTCS:
oTyeTax id bypeTr| oTuyeTax id oypet
paBHbiM 0  (caenka| paBHbiM 0. * B npomknmpuHre
B BEYEPHEM KJIMPUHTE),

HeHyneBoii id (caenka B|* LleHa caenku|* B BedepHeM Knpukre
NPOMK/IMPUHTE). oKpyrnsaeTcs c

LieHa caenku paBHa 0.

TOYHOCTbIO A0 5 3Haka
nocsie 3ansiToii.

HOpuauueckn aBnsieTcs
cLienKoi.

B 3aBMCMMOCTU oT
BPEMEHM nojaun 3asBKu
Ha WCNOSIHEeHVE OnuMoHa
(reHepauus B 6nvmxanem
KNMpuHre)
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Tun onepauyuun Cpaenka 3akpbIiTus

Cpaenka oTkpbITUSA
nosnuum

JAata n Bpems, Korga
cAenKn NosBATCSA
B OT4YeTe U Wise

nosuuum
» TexHudyeckass  caenka
IopuanYecku He

ABNAETCA caen KOMA.

e B wno3ax u oTyeTax

B wnw3ax un oryetax

B 6uTOBOI macke:
npusHaku 0x4
(BHECKCTEMHAA caenka),
0x20 (coenka

UCMOSHEHNSI ONLMOHA).

B 6uTOBOIA macke:
npusHaku 0x4
(BHECKCTEMHASA caenka),
0x20 (coenka
MCMO/THEHNS ONLMOHA).

VicTeyeHme onumoHa * B L03ax 6ypet
HeHyneBoii id, a B
oTyeTax id 6ypet
pasHbIM O.

* LleHa cgenku pasHa 0.

e TexHuyeckas
ropuanyeckm
SABNSIETCA CAENKOM.

caenka
He

* B wnwo3ax n ortyetax

B 6uTOBOI macke:
npu3sHaku 0Ox4
(BHecHCTEMHAA caenka),
0x80 (ncteyeHune
BpeEMeHn JaeiicTBuA
NHCTPYMEHTA),

0x800000 (coenka

UCTEYEHUs OMLMOHA).

Het

Beuepom B [eHb
UCMo/HEHNA hbloyepca

Toprosble CAE/KN OTpaKatoTCa cneayowmm o6pa30M:

Onepauuu B Xxofie TOProB

NHdhopmauus no onepauymsam

Cpenka no bloyepcy Ha akuMm Ha OCHOBaHWM
afpecHoii 3asBKu

B wnio3ax n otyeTax OyAeT YHVKasbHbIA HEHYNeBOW
id.

LieHa cAenku OKpyrnsieTcs C
MWHUMa/IBHOTO Liara LieHbl.

TOYHOCTbIO A0

FOpuanyeckn SBNseTca CAesKoi.

B wo3ax u otyeTax B GUTOBOI Macke: MpPU3HaKu
0x4 (BHecucTeMHas caeska), 0x4000000 (agpecHas
caenka).

Cpenka no dbloyepcy Ha akuum Ha OCHOBaHWM
6e3a4pecHOi 3as1BKM

B wto3ax 1 otyeTax 6yAeT YHUKasIbHbIA HEHYNEBOW
id.

LleHa cpenkn okpyrnsetca C
MWHUM&J/1bHOIO Wara LeHbl.

TOYHOCTbLIO 00

HOpuAanUyecku SABNAETCS CAESKOIA.

B wrto3ax n otyetax B GUTOBOW Macke: 3HauyeHne Bo
BCEX NEPEUNCIEHHBIX GUTaX PaBHO HY/IO.

Cpoenka no onuuMoHy Ha bloYepcbl Ha akuum Ha
OCHOBaHUV afpecHOli 3asBKM

B wto3ax u otyeTax GyAeT YHUKasIbHbIA HEHYNEBO
id.

LleHa cpenkn okpyrnsetca
MWHUM&J/1bHOIO Wara UeHbl.

TOYHOCTbIO 40

HOpuanuecku SBNsieTcs caenKoii.

B wnio3ax n oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTeMHas cgesnka), 0x4000000 (appecHas
caenka).

Coenka no ONUUOHY Ha (oblYepChbl Ha akuuu Ha

OCHOBaHWV 6e3aapecHoii 3asBku

B wnto3ax v oTyeTax 6yAeT YHUKasIbHbIA HEHYNEBOM
id.
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Onepauuun B Xxoae TOpPros

NHdopmaymsa no onepaymsam

LieHa cAenku OKPYINsSieTcsl C  TOYHOCTbIO A0
MWHVUMasIBHOTO Lara LieHbl.

HOpuanyeckn SBnseTca caesKoi.

B wni3ax n otyetax B GUTOBOI Macke: 3Ha4YeHne BO
BCeX NepeyncneHHbIX 6utax PaBHO HyHO.

Caenka no nepeHocy no3vuUMK Mexay KaneHtamu
ofHoro 6pokepa T+0

B wnio3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsietcsi ¢ TOYHOCTbIO A0 5 3HaKa
nocse 3ansiToii.

HOpuanuecku aBnsieTcs caenKoii.

B wno3ax v oryetax B OMTOBOW Macke: MpuUsHaku
0x4 (BHecucTemHas cgenka), 0x8000 (caenka T+0 no
nepeHocy nosuuum), 0x4000000 (agpecHas caenka).

TexHuyeckas cAenka Ha OCHOBaHUM 1 YacTu afpecHol
3asaBkn Peno

B wto3ax v oTyeTax 6yAeT YHUKasIbHbIA HEHYNEBOM
id.

LleHa cpenkn OKpyrnifieTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansToun.

HOpuanueckun SBNSAETCS CAESKOIA.

B wnio3ax n oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHuyeckas cAenka Ha OCHOBaHUM 2 YacTu afpecHol
3asaBkn Peno

B wnto3ax n otyeTtax OyAeT YHVKasIbHbIA HEHYNeBoW
id.

LleHa cAenku OKpyrnsieTcss ¢ TOYHOCTbH A0 5 3Haka
nocsie 3ansiToi.

HOpuAanueckun SBNSETCS CAENKOIA.

B wnio3ax n oTyetax B GMTOBOIN Macke: NpU3Haku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHnyeckana cpaefnka Ha OCHOBaHMM 1  vactu

6e3agpecHoli 3a8Bku Peno

B wnio3ax n otyeTtax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsetcs ¢ TOYHOCTbI0 A0 5 3HaKa
nocse 3ansToii.

HOpuanyeckn He SIBNSIETCA CAENKOM.

B lwo3ax u oTyeTax B OGMUTOBOIW Macke: MpU3Haku
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBs3Ka).

TexHnyeckas caenka Ha OCHOBaHUM 2 4acTu agpecHom
3aaBku Peno

B wnio3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsietcsi ¢ TOYHOCTbIO [0 5 3HaKa
nocse 3ansiToii.

FOpuauuecku He ABNsiETCA CAEMKOIA.

B wno3ax v oryetax B OMTOBOW Macke: MpuUsHaku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHnueckasi caenka Ha OCHOBaHUM 1 yacTu afpecHoi
napHolii 3as1BKK

B wto3ax v oTyeTax 6yAeT YHUKasIbHbIA HEHYNEBOM
id.

LleHa cpenkn OKpyrnifieTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansToun.

HOpuanueckun SBNSETCS CAESKOIA.
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Onepauuun B Xxoae TOpPros NHdopmaymsa no onepaymsam

* B Wwn3ax 1 oTyeTax B 6GUTOBOI Macke: npusHakm 0x4
(BHecucTtemHasa cpenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHnyeckasi cAenka Ha OCHOBaHWMM 2 YacTy afpecHoii |« B wwo3ax 1 oTyeTax OyAeT YHUKa/IbHbI HEHyeBoi
napHoii 3as1BKu id.

e LleHa cAenkn oKpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka
nocse 3ansiToi.

* lOpuanyeckn SBNsSIETCA CAENKOMA.

* B wnto3ax 1 otyeTax B 6UTOBOW Macke: npusHaku 0x4
(BHecuctemHas cgenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHnyeckass cgenka Ha OCHoBaHMM 1  yacTu|e B wo3ax n otyetax 6yaeT yHUKasbHbIn HEeHyN1eBOoMn
6e3a4pecHO NapHO 3as1BKM id.

* LleHa cAenkn OKpYrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka
nocse 3ansiToii.

* Opuanyeckmn aBnsieTcs CAENMKOM.
e B wnt3ax n otyetax B 6UTOBOI Macke: npusHaku 0x4

(BHecucTemHasa cgenka), 0x40000 (Habop caenok),
0x8000000 (cBsA3Ka).

TexHuueckasn cenka Ha OCHOBaHWUM 2 YacTu afpecHoli|* B wno3ax u otyetax ByaeT YHUKa/lbHbIA HeHyneBol
napHoii 3asBKn id.

e LleHa cpenkn okpyrnserca ¢ TOYHOCTbI A0 5 3Haka
nocne 3ansTon.

* tOpugnueckn aBnsieTcsa caenKoii.

* B Ww3ax 1 oTyeTax B GUTOBOW Macke: npusHakm 0x4
(BHecucTemHasa cpenka), 0x40000 (Habop caenok),
0x8000000 (cBsA3Ka).

PacnucaHue TOpros 1 KJIMpUHra

PacnucaHune ToproB. Toproeble ceccuu

Topru B cucteme FORTS ocCyLLECTB/IAOTCA B paMKax TOProBoil ceccuun. ToproBasi CECCUsi B CUCTEME He CBsi3aHa
C KaNleH4apHbIMY CyTKamy 1 BK/IOHAET B Ce6s:

* BeuepHiot0 TOProeyto ceccunio — A1A peasibHbIX TOpros Anmtes ¢ 19.00 ao 23.50 No MOCKOBCKOMY BPEMEHM.
e [lHeBHYyI0 TOProByH CECCUI0 — /151 peasibHbIX Topros gsmtes ¢ 10.00 fo 18.45 cnefyowmx KkasieHaAapHbIX CyTOK.

B npepenax ofHoli TOpProBoii ceccum 06palLlatoTCsi OfAHM 1 T€ Xe TOProBble MHCTPYMEHTbI U MPUMEHSIOTCS O4HU U Te
Xe napameTpbl Ans pacyeTa obecnedeHnsi. CyLLecTBYeT TEXHUYECKast BO3MOXHOCTb BBECTU YTPEHHIOK TOProByo
CECCUI0 10 HaYana fHEBHbIX TOProB, KOTOPAsi NoKa He UCMoMb3yeTcsl. B NpoMexyTkax Mexay TOproBbIMU CECCUSIMU
NpoV3BOAUTCS PAf, BaxXHEWUX Ans cucTembl FORTS onepauuii, Taknx Kak KMPUHI, UICTEUYEHME cpoKa AeiicTBus
KOHTPAKTOB, reHepaLusl 1 paccbliika 0TYETOB U1 T.N.

MpoMeXyTOUHbIA KIMPUHT

BHyTpu OHEBHOI TOProBOI CecCcuM CYLLECTBYET MepepbiB, KOTOpPbI B peanbHoii cucteme FORTS pgautca ¢
14.00 po 14.03 no MOCKOBCKOMY BPEMEHM, B TEYEHME KOTOPOro NMPOoXoAUT NPOMEXYTOYHAs KIMPUHIoBas ceccus
(MPOMEXYTOUHBIA KAMPWHT). [pOMEeXyTouHast KIMPUMHIOBas Ceccusi HyXHa A/s Toro, 4To6bl 3adiMKCMpoBaTb
B CepefvHe [OHSA HOBble pacyeTHble LEeHbl MO0 VMHCTPYMEHTaM W NepeyncnvTb BapuauviOHHYI0 Mapxy Mexay
yyacTHVUKaMu KNNpUHra.

B NPOMEXYTOUHBIA KIIMPUHT U3MEHSOTCS:

¢ PacyeTHble LUeHbl MHCTPYMEHTOB, MO KOTOPbIM OblIVM TOProBble OMepauuv B NEPUOA BEYEPHUX TOProB U
nepBO NMOMOBVHbI AHEBHbIX TOProB. CTapble U HOBble pacyeTHble LieHbl 0TO6PaXatoTcs B cneuyasibHbIX Noasx
Tabnumy, fut_sess_contents n opt_sess_contents, notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
COOTBETCTBEHHO.

* CB06GOAHble CpeAcTBa KIMEHTOB NOCNE pacyeTa WM NepeynciieHVss BapuauyoHHON mapxu. MepeuncneHHas
BapuaLuMoHHas Mapxa oTobpaxaeTtcs B cnevumanbHbiX Nonsx Tabnvupl part notoka FORTS_PART_REPL.
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B I'IpOMe)KyTOLIHI:II\/‘I KNUPWUHI HE N3MEHAIOTCA:
¢ Pasmep /IMMUTOB MO UHCTPYMEHTaM.

« CocTaB TOProBbIX MHCTPYMEHTOB. YAaneHne cTapblXx UHCTPYMEHTOB W A06aB/ieHMe HOBbLIX OCYLLEeCTBNSETCS B
OCHOBHY!O K/IMPUHIOBYIO CECCUIO.

OCHOBHOIA KITMPUHT

OCHOBHOI/ KNIMPWHT MPOBOAMTCS MO OKOHYaHUK TOProBOii ceccum B nepuog, ¢ 18.45 1o 19.00 MOCKOBCKOTO BPEMEHM.
B npouecce KnvpuHra BbINonMHAETCA:

« PacueT v (oukcauysi pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCeil ToproBoii ceccuu
« PacueT v nepeuncrieHe BapmaLoHHOK MapXxu Mexay y4acTHUKamu.

e YnaneHue TOProBbIX WHCTPYMEHTOB, C MWCTEKWMUM CPOKOM o6palleHusi, U [o6aBfeHne HOBbIX TOProBbIX
VHCTPYMEHTOB.

« OGHOBNeHWE WHOPMALUMM O K/IUEHTaX, GPOKEPCKMX W pacueTHbIX upmax nyTem yaaneHus crapoi
MHEOPMALIMM U 3aKAYKM HOBbIX AAHHBIX U3 KIMPUHTA.

[Mocne 0CHOBHOrO KNMpPUHIa Npon3BoAMTCA reHepaumns 1 paccblsika OTYETOB NO UToram TeKyLLLeI7I TOpFOBOVI ceccun.

OC06eHHOCTU NoBeAeHUA pasHbIX CYLHOCTEe B cucTeMe Npu Ha3Ha4YeHUn HOBOIA
TOProBoOiA ceccumn

CnpaBo4YHasA U ceccMOHHas UHdopMaLua

Mpv HasHauyeHuy HOBOW TOProBOl CECCUMM AaHHble U3 CMPaBOYHbIX Tabnul, B KOTOPbIX CYLLECTBYyeT MpuBA3Ka K
HOMepY Ceccumn 3aKkaumBatoTCs BHOBb M3 K/IMPUHra C ykasaHMeM HOBOTO HOMepa TOProBoi ceccun. B cnpaBoyHblie
Tab/mupl, B KOTOPbIX HET MPMBS3KA K HOMEPY Ceccun, MpPUCLISTAeTC Habop U3MEHEHWIA, TO eCcTb [06aB/ATCA
HOBble 3anuncu, MOSIBMBLUMECS AJ/15 HOBOW TOProBOW Ceccun, M YAAIATCA 3anucu Ans 06bekToB, KOTOPbIX
He [OO/MKHO ObiTb B HOBOW TOProBoi ceccun.CnpaBoyHble Tabnuubl — 37O Tabnuubl, Npuxogslme B NOTOKax
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. /Torom Bcex 3TUX M3MEHEHWIn aBnsieTcs gobasnexHve B
Tabsmuy session 3anmMcu ¢ HOBbIM HOMEPOM CECCUN.

AeHbrv n nosunuum

Mpy cMeHe TOproBoi ceccmMmn MHhopMaumsa 0 CpeacTBax, MMUTax U NO3ULKMAX KTMEHTOB OOHOBASIETCS B peXUMe
NPUMeEHeHNs1 OGHOB/IEHUNIA, TO €CTb MEHSIOTCS TO/IbKO Te 3anucy, B KOTOPbIX BO BPEMS KMPWHIA peasibHO
npousowsnm msmeHenns (notokm FORTS_PART_REPL n FORTS_POS_REPL, notok FORTS_INFO_REPL,
Tabnuupl diler_params u client_params).

3asaBKu U caenku

OcHoBHas ToproBas uWHdopmauuss (notokm FORTS_FUTTRADE_REPL u FORTS_OPTTRADE_REPL)
COXpaHseTCs, T.e. [0 HOYM TeKyLIero AHS B penmkauuy SOCTYMHbl 3asBKM U CAeNkW, caenaHHble Ao 19.00 B
TeKyLLYyt0 TOProByH CECCHIO.

Mpy CMeHe TOProBO CeEcCUM MPOUCXOAUT aBTOMATWYECKOE MepeBLICTAB/IEHME MHOTOAHEBHbIX 3asiBOK, Aarta
UCTEYEHUS KOTOPLIX ELLE HE HACTYNUAA, NyTeM yAaNeHWs CTapoii 3asiBKV 1 J06aBNEHUS HOBOIA (C HOBBIM HOMEPOM).
YuuTbiBasi, uTo B peNnKy B Tabnuuy orders_log MHgopmaLms 06 3ToM He NPefaeTcs, KMeHTCKas CUCTEMA JO/MKHA
ObITb YCTPOEHA CeayoLyM 06pasom. Mpu 06HapyXeHM HOBOTO HOMepa TOpProBoii ceccun B Tabnule session,
K/IMEHTCKas cucTema [o/mkHa "3a6biTh" 060 BCEX 3asiBKax, KOTOPbIE Y HEE COXPaHWIMCb B MamsTy [0 3TOro, U
"Cnylwatb” pennvky Ha NpPeaMeT NosiBIEHUST HOBbIX 3asiBOK, C yKasaHWEM HOBOrO HOMEpPA TOProBOii Ceccum.

NHCTpYyMEHTbI

Mpu cMeHe TOProBOW Ceccun NPOUCXOANT yAasIeHNe TOProBbIX MHCTPYMEHTOB, C UCTEKLLMM CPOKOM ObpatleHus,
1 pobaBneHne HOBbIX TOProBbIX MHCTPYMEHTOB. CyllecTByeT NpaBWl0 — HOBbIMW WHCTPYMEHTamu Hesnb3si
TOproBaTb B BEYEPHIO TOproeyto ceccuio (¢ 19.00 go 23.50), npu 3TOM AaHHble UHCTPYMEHTbI NMPUCYTCTBYIOT B
cucteme, MHdopMauma No HAM NpUXoANT B pensnke. B Tabnuuax fut_sess_contents u opt_sess_contents Takue
VNHCTPYMEHTbI NOMEYeHbI CneLnasibHbIM MPU3HAKOM.

MoToku pennvkaymm

Ha rpaHuue ToprosbIxX ceccuii NOTokM pennnkaunm moryt 6bITb LUTATHBIM o6pa30M 3aKpbITbl N NEPEOTKPLITbI 3aHOBO
cepeepamm TOpFOBOVI CUCTEMbI, NPU 3TOM MO HEKOTOPbLIM MNOTOKaM MOXET NpuATHN yBeAOM/IEHNE O CMEHE HOMEpa
XN3HN CXEMBbl.

B HaCTOFILLlI/IVI MOMEHT, 6€3 CMeHbl HOMepa XN3HWU MOryT NepeoTKPbIBaTbCA criegytouime noToknu:
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¢ [MoTokM ¢ 06LWUMU PbIHOYHBIMU AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
e [loTOK C TekyLMMK 3HaYeHuamn sonatuibHocT FORTS_VOLAT_REPL.

« [1OTOK C TEKYLLMMU 3HAa4YEHMSIMU BapnaunoHHoli mapxm FORTS_VM_REPL.

MOTOKM, KOTOPbIE HE NEPEOTKPLIBAKOTCS:

 [loTokn co cnpasoyHoii nHcpopmaumeit FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.

¢ MoTtoku c ToproBoit nHdhopmaumein FORTS _FUTTRADE_REPL n FORTS_OPTTRADE_REPL.

* MoTtoku co cpe3amu ctakaHoB FORTS_FUTORDERBOOK_REPL 1 FORTS_OPTORDERBOOK_REPL.

« TOTOKM arpermpoBaHHbIX CTakaHoB.

¢ Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

¢ MoTtok 6upxeBbix nHaekcoB RTS_INDEX_REPL.

« MoTokv FORTS_MISCINFO_REPL 1 FORTS_CLR_REPL.

Ncnonb3oBaHue MexaHU3Ma CVIHXpOCOGbITI/IVI Ana nonyvyeHmnsa KOHCUCTEHTHOIo COCToAHUA AaHHbIX
B cucteme

Ecnn pns paspa6aTtbiBaeMOV CUCTEMbI KPUTUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE
COCTOSIHME BCEX AaHHbIX B TOPrOBOW CUCTEME Ha HEKOTOpPblE «BaXKHbI€» MOMEHTbI BPEMEHW, TO Takas cuctema
[L0/DKHA MCNO/b30BaTbh MEXaHN3M CUHXPOCOOLITUIA, AOCTYMHbIA HaunHas ¢ Bepcun 3.8.2 cuctembl FORTS. B 3.8.2
0715 CUHXPOHM3aLuMn AOCTYMHbI ClieAytoLive COCTOSHUS TOProBOi CUCTEMBI:

¢ [laHHble 47199 HOBOW TOProBOW CECCUM 3aKayaHbl U paccumTaHbl

» [laHHble Noc/sie NPOMK/IMPUHIa nepepaccymTaHbl

¢ [laHHble NOC/1e OCHOBHOIO K/IMPWHIa nepepaccynTaHbl

¢ Hauano npomexyTo4yHOro KnnpuHra

¢ Havyano 0OCHOBHOro KNnpuHra

[Na yBEAOM/IEHNS] BHELUHUX CUCTEM O HACTYM/IEHWW ONpefenieHHOT0 COCTOSIHWSI TOProBOW CUCTEMbI, B MOTOKM
pennukauuv go6aBnsieTca HoBasa Tabnuua sys_events cneayouero doopmara:

Mone Tun OnucaHune

repllD i8 CnyxebHoe none  nNoACUCTEMbI
penavkauum

replRev i8 CnyxebHoe none  noAcUCTEMbI
pennukauum

replAct i8 CnyxebHoe none  NOACUCTEMBI
pennukauum

event_id i8 YHUKasTbHbI ngeHTudukaTop
cobbITUA

sess_id i4 MaeHTuchmkaTop TOprosoii ceccum

event_type i4 Tun cobbITusa

message c64 TekcToBoe onvcaHve

Tabnuua gobasnsietcsa B criegytowme noTokn penmkaumm:
« FORTS_FUTTRADE_REPL

« FORTS_OPTTRADE_REPL

« FORTS_INFO_REPL

¢ FORTS_PART_REPL

« FORTS_POS_REPL

« FORTS_FUTINFO_REPL
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« FORTS_OPTINFO_REPL

MpaBuia CUHXPOHU3ALUMN AaHHbIX cnegytowme - Npu HacTynaeHun rno6asbHOro CobbITUA B TOProBOii cucTeme,
rnocsie reHepaumm BCeX AaHHbIX MO 3TOMY CO6bITUI0O BCEMMW MOACMCTEMAMMW TOPrOBON CUCTEMbI, B TaGIULbI
SyS_events BCTaBMAETCA 3an1cb C OAHUM U TeM Xe event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COBLITUS:

« [laHHble ANs HOBOWA ceccum roToBbl (event_type = 1)

« [laHHble nocsie NPOMK/MPUHIA roToBbI (event_type = 2)

« [laHHble nocsie 0CHOBHOIO K/IMPUHra roToBbl (event_type = 3)

* Hayano npomexyTo4HOro KnvpuHra (event_type = 4)

* Havanio 0CHOBHOrO K/MpuHra (event_type = 5)

BHelWHAs cucTema, MOXEeT nofnucarbcs Ha nosnydeHne Tabnuubl COBLITUIA BO BCEX MHTEPECHLIX el MoTokax
pennvkauum 1 NonyYnTb yBeAOM/IEHWE O TOM, KOrga AaHHble roToBbl. Bo Bcex MOTOKax pennkaumu 3anucu B
Sys_events, OTHOCALLMECS K OAHOMY CODObITMIO B TOProBoOW cucTeme byayT MMEeTb 0AMHaKoBbIA event_id. B nonsx
sess_id 1 message BblgaeTcs pacluMpeHHas MHcopmauus — HOMEp HOBOI WM TeKyLlel TOproBoli ceccun un

TekcToBoe COO6LLleHVIe. O6pau.|,aeM 0coboe BHUMaHVe Ha TOHKOCTU:

 He rapaHTvpyeTcs MOEHTUYHOCTb 3HAYeHU cnyxe6HbIX noneii repliD, replRev B pasHbix NOTOKax pensimkauumn
4151 OfHHOTO 1 TOTO Xe CcobbITVsi. OPUEHTMPOBATLCSA CTOUT TO/bKO Ha event_id.

* YBefiom/ieHne B sys_events npuxogut MOC/E Bcex faHHbIX, B YACTHOCTM 3TO O3HAYaeT, YTo B pexume
Mosy4YeHns AaHHbIX on-line BHELLHSS cMcTema NoslyyuT cHauyasia CaMu HOBbIE aHHble, Hanpyumep, UHCTPYMEHTSI,

Ha3HAYEHHbIE B HOBYIO CECCUIO W/ MEPEHECEHHbIE B HOBYIO CECCUI0 MHOTOOHEBHbIE 3asIBKU, & YK€ MOTOM —
yBeLOMJIEHNE B SyS_events.

PacnucaHue UrpoBbIX U TECTOBbLIX TOPros

Momumo peasbHOl Toproeoit cucteMbl FORTS, cyllecTByeT urpoBasi cuctema 1 TectoBasi cuctema A1t BHeLHNX
paspaboTUnKOB.

PacnvcaHve paboTbl UrPOBOIi CUCTEMBI:

* BeuepHas Toprosas ceccusi: 19:15 — 22:00.

* YTpeHHAs Toprosas ceccus: 06:00 — 09:00.

* OcHoBHas Toprosas ceccus: 09:00 — 18:45.

¢ [poMKAupuHr: 14:00 — 14:03.

« [locTaBka 1 ToukM X ans noctasku: 16:00 — 16:30.
PacnucaHve pa6oTbl TECTOBOW CUCTEMBI /151 BHELUHMX Pa3paboTyMKOB:
* BeuepHssa Toprosas ceccus: 15:30 — 23:50.

¢ YTpeHHsia ToproBas ceccus: 07:00 — 07:15.

* OcHoBHas ToproBas ceccusi: 07:15 — 14:45.

¢ [MpomknnpuHr: 12:00 — 12:05.

¢ Touku X gnsa noctaeku: 13:00, 13:15.

¢ MocrtaBka: 13:30 — 14:00.

YnpaBneHue puckamm u IMMUTUPOBaHME TOProBbIX onepauuii

FapaHTUiiHOE oGecneyveHne

PeanusoBaHHas B FORTS Cuctema YnpasneHnusi Puckamy no3BosisieT B MakCUMasibHOW CTENEHU CHU3UTb PUCK
HeuncnosiHeHns 0653aTenbCTB U OCYLLECTBATh HENPEPbIBHYIO OLLEHKY YPOBHS PbIHOYHOTO pycKa NO3ULMIA KaXkaoro
yyacTHrKa. FApoM cUCTEMBI SIBNSIETCA a/lfopUTM pacuyéTta rapaHTuiiHoro obecneyvenus (initial margin, ganee ro)
nog, OTKPbITbIE MO3ULIMN YHaCTHUKOB TOProB.

OpHoli U3 KYeBbIX 0cobeHHocTeli Cuctembl YnpasneHus Puckamm FORTS siBnsieTcA MCMOMb30BaHUE OHNaliH
pacuéta obecneuyeHust Mog 3asBKv U NO3ULMM, MPOU3BOAMMOIO B pamMKax TOProBoW TpaH3akuuu. Mpu Takom
noaxoAe nosiBfieHne B cucTeMe HeobecneyeHHbIX 3asiBOK 1 CAEMOK NPaKTUYECKN UCKII0YAETCS, T.K. [JOCTATOYHOCTb
obecneyeHusi NpoBepsieTcs A0 TOro, Kak 3asBka NosiB/IAETCA B CUCTEME.
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[pyroii BaxxHO 0ocobeHHOCTbI CucTeMbl Ynpasnenust Puckamm FORTS saBNsieTcsi TpexypoBHeBasi cuctema
pacyeTta. BHYTpM cUCTEMbI YHaCTHUKN TOProB NOAPasAeAoTCA Ha TPU KaTeropuu:

* PacyeTHan dwpma. PacuyeTHble uUpMbl  SBAAIOTCA  OpraHv3auusamu, HenocpeACTBEHHO  HeCyLUVMU
OTBETCTBEHHOCTb W MOKPbIBAOLME PUCKN CBOUX K/IMEHTOB W Cyb6OpokepoB. PacyeTHble (upMbl HecyT
obsizaTenbcTBa:

* UneHcTBO B CeKLMM CPOYHOTO PbIHKA.

* JInueH3nsa 6upxeBoro nocpeaHvKa, CoBepLUatoLLEro TOBapHbIe (hbloYePCHbIE 1 OMNLMOHHBIE CAENKN B BUPXEBOIA
TOproe/ie, BblgaHHas deaepasnibHol Ciyx60i No OUHAHCOBbLIM PbIHKAM.

» B3Hoc B CTpaxoBoii hoHa,.
* lapaHTuitHoe obecneyeHne CO6CTBEHHbIX CAEMOK U CAEMOK CBOMX K/IMEHTOB U Cy66POKepOB.

» Bpokepckas hypma. B oTiMume oT pacyeTHbIx orpM, 6pokepckme rpMbl HE PACCUUTLIBAIOTCS NO OnepaLumsam
HanpsiMylo ¢ 6upxeid, a paccuMTbIBalOTCA CO CBOEl pacyeTHol hMpMOii, ANns GPOKepoB HeT TpeGoBaHWil No
HaUIMYMIO IMLLEH3WIA U NO BHeceHuto cpefcTB B CTpaxoBoii hoHs. Bpokepckue hmpmbl HecyT 06si3aTenbcTBa
rapaHTWiiHOro o6ecneyeHnss COGCTBEHHbIX CAEMOK U CAE/TOK CBOUX K/INEHTOB.

* *KnueHT. Nllo6oe 1opuamnyeckoe 1 hnsnyeckoe ML MOXET MPUHUMATb yHacTue B Toprax Ha pblHke hbiouepcoB
onunoHoB FORTS B kauecTse knveHTa. [511 3Toro Heo6xoAMMO 3aKUNTL AOTOBOP HA TOProBoe 06CNyXMBaHve
¢ 6pokepcKoit hMPMOIi UM HENOCPELACTBEHHO C PACUETHON hMPMOiA. KNMeHT coBepLuaeT Bce AENCTBUSA B Toprax
OT “MeHu cBoeli B® nnn Po.

B COOTBETCTBUM C pEa/IN30BaHHbLIM NOAX0A0M rapaHTuiiHoe o6ecneyeHre 1 pUCKN PacCUnNTLIBAIOTCS Ha BCEX TPEX
YPOBHSIX OTAE/bHO: OTAE/bHO PUCKY MO pacyeTHoll ompme, pUCkU No BceM GpokepckuM orpmam P® 1 pucku no
BCEM K/IMEHTAM. JTO SIBNAETCS YHUKA/bHbIM C/ly4aeM B MUPOBOi NPaKTUKe, 1 TapaHTUPYET, YTO TOProBble IUMUTSI,
BbICTAB/EHHbIE HA KIMEHTA, HUKoraa He GyAyT UM NPeBbILLEHbI.

ToproBblie NMMUTbI

Toprosble NMMMUTLI PP 1 B — 3T0 fieHeXHbIe cpeacTsa, pasMelleHHble aTuMn PO 1 B® Ha CBOMX TOProBbIX cHETax
B KL} PTC. [leHexHble cpencTBa B® — 310 cymma [ileHeXHbIX CpeAcTB BCex KNnMeHToB b®. eHexHble cpeactea
P® — 370 cymMa AeHeXHbIX CpeacTB Bcex ee B®, Bkovas aeHbr camoin P®. PO MoxeT nepeBoanTh B TeHeHUE
TOProB AeHbrn Mexay cBouMu B® 1 HenocpeAcTBEHHO CO60i. MNpy 3TOM CyMMapHOe KONM4ecTBo AdeHer y PO He
MeHsieTcs.

ToproBble IMMUTbI UCTIOMb3YHTCS A1 PE3EPBMPOBAHUA OTpULIATENIbHO BapUaLIMOHHOM MapXu, ClncaHusi C6opos.,
cnucaHus/3a4ncneHns npemMum, pesepeuposanus MO.

[JeHexHble cpefcTBa K/IMEHTOB He MOCTYNaloT U3 KAMpuHra. OHW yCTaHaBNMBAIOTCS B paMKax TOProBoli cucteme
camoii B® unn PO. Takue AeHexHble CPeficTBa Ha3blBAIOTCSA TOProBbIM IMMUTOM K/IMEHTOB. ECU Y KUEHTA ecTb
JIUMUT AeHEeXHbIX CPEeACTB, TO NPY NOCTAHOBKE 3as1BKU TakvM K/IMEHTOM OCYLLECTBSETCS NPOBEPKa AOCTaTOYHOCTH
CPEeACTB y 3TOr0 KNMeHTa. Ecny nuMnTa AeHexHbIX CPEeACTB HeT, TO Takasi NpPoBepKa He OcyLLecTBAseTcs. B aTom
cyyae ocyLlecTBsSieTcs NpoBepKa AOCTaTOYHOCTM CPEACTB TO/MbKo Y B® 1 ee PO. B 06LeM cryyae 3asiBka MOXET
6bITb BbICTAB/IEHA TOMLKO, €C/IM Y BCEX TPEX YPOBHEN: KneHTa, B®, P®, OCTATOUHO AEHEXHbLIX CPEACTB.

B TC cyLecTByIOT AeHexHble CpefcTBa TOMbKO ABYX BUAOB — AeHbIM 1 3anorn. 3asiorn — 310 LB nnu saniora,
KoTopble KL, PTC cornaceH npuHumarb B ka4yecTse obecneyeHus. leHbrv 1 3a1orv B o6ecneyeHne npuHMmaroTcs
B HepaBHbIX A0N5X. [loNs 3a/10r0B He MOXET npeBbllaTs 50% oT 06LLell CyMMbI fEHEXHbIX CPEACTB.

[ina ynpaeneHus TOpProsbIMU IMMUTaMK KIMEHTOB ucnonb3yetca Metog FutChangeClientMoney — W3meHeHve
KIIMEHTCKUX numnTOoB. OH 0becneynBaeT cnepytolme BO3MOXHOCTU:

* YcTaHOBKa/M3MeHeHvelyfaneHe ToproBbiX IMMUTOB (OTAEMBHO ANS AEHET U 3a/10T0B).

* YcuneHnve/ocnabneHne TpeboBaHWI K rapaHTUHOMY OGeCnevyeHuio KIneHTa MnyTeM BBOAA CMELMasIbHOrO
KoahhmumeHTa, Ha KOTOPbIA YMHOXaeTcs cymmapHoe O knaneHTa mpu NocTaHOBKe 3asiBkM. [poBepka Ha
[0CTaTOYHOCTb CPEeACTB ByAeT OCYLLECTBAATLCA C yHETOM 3TOro KoadpdumeHTa.

« ABTOMaTUYecKuii YYEeT pe3ysibTatoB TOProB K/IMEHTA B JINMUTAX B cne,u,yrou.l,eﬁ TOpI'OBOVI ceccun.

[na ynpaBneHuss TOproBbiMM nuMuTamn 6Gpokepckux cupm ucnonb3yetcs Metog FutChangeBFMoney —
3meHeHve nMMUTOB 6poKepcknx hrpm OH NO3BO/AET TONBbKO YCTAHOBUTL UV U3MEHUTL TOPTOBbIE JIMMUTBI.

JononHutenbHoe NMMUTUPOBaHUe onepayunii Ha poiHkax RTS Standard n RTS

Money

B pamkax 061X TOProBbIX IMMUTOB KIMEHTOB Y BP MOXHO BbIAENNTL OTAENBHO IMMUTLI HA NPOBEAEHWE onepaLuii
Ha pbiHKax RTS Standard n RTS Money. Bpokep MOXeT BbICTaBUTbL CBOEMY K/TMEHTY (Wn P® 6pokepy) orpaHuyeHns
Ha nokynky akuuii RTS Standard (BantoTbl Ha RTS Money), B BUAe CyMMbl AEHEl, KOTOPYH MOXHO NOTpaTuTb 3a
OfiIHYy TOProBYI0 CECCUI0. VInn e orpaHnyeHns Ha NpoAaxy akuwii, B BUAE KOMMYeCTBa akuuii B 10Tax, koTopoe
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MOXHO NpoAaTh 3a 04HY TOProByo ceccuio. MNpu AOCTUXEHMMN 3TOr0 OrpaHUYEHUA No/1b30BaTENIO BblAAeTCA oLImnbKa,
1 3asABKa He BbICTaB/IAETCA.

[ns ynpaBneHns numutamm Ha pbiHkax RTS Standard u1 RTS Money B wWo3e npegycMOTpeHbl cneaytowime
MeToAb!:

« Mertog FutChangeClientMoney — 3MeHeHWe KITMEHTCKMX JIMMUTOB (OrpaHnyeHus rno AeHbram).
* Mertog FutChangeMoney — VI3MeHeHue immuta Ha nokyrnky cnotos no b® (orpaHnyeHus no geHbram).

« MeTtog FutChangeClientVcb — 3MeHeHne KIMEeHTCKMX NnapaMeTpoB Mo 6a30BbiM akTuBaM (OrpaHuWYeHus no
aKkuusm).

* Metog FutChangeBrokerVch — Vi3meHeHue napameTpoB 6pokepckoil cupMbl MO 6a30BbiM  akTvMBam
(orpaHnyeHnst No akumsam).

OrpaHu4eHus Ha TOProBble onepauumn 1 OTKPbITUE NO3ULNIA ANS KNIMEHTOB

Cuctema FORTS npefocTtaBnsieT BO3MOXHOCTb BBOAWTb [OMNONHUTENbHbIE OFPaHNYEeHUSt Ha NPOBELEHNE TOProBbIX
onepauuii KIMEHTOM, KOTOpble B cucteme hopmMynupyloTcst Kak 3anpeTbl. MOXHO MO KOHKPETHOMY K/IMEHTY
(no Bcem K/MEHTaMm), UHCTPYMEHTY (N0 BCEM WMHCTPyYMeHTaM) uau 6a3oBoMy akTuBy (Mo BceM BA) 3anpetuTb
OTKpbIBATb MO3ULMM W BbICTABNATb 3asBKW. [1A BbINOMHEHWA Takux AeACTBUii B LUNKO3e NPefyCMOTPEHbI
meToapl: Metog FutChangeClientProhibit — 13MeHeHMe KNMEeHTCKMX orpaHuyeHuii ons dobtovepcoB u Metog
OptChangeClientProhibit — 13meHeHne KIMEHTCKUX OrpaHUYeHUiA 415 ONLUMOHOB.

MpuocTaHOBKa TOProB A/l PacCLUMPEHUs TMMUTA KosleGaHuii LieH caenok

MpuocTaHoBKa TOProB A7 paclUMpeHVs NUMUTa KonebaHuii LeH CAEenoK OCYLUECTB/ISIETCA B COOTBETCTBUM
¢ "MonoXeHVeM O MOPsSAKE YCTAHOB/EHUSI U WU3MEHEHUS NMMWUTOB KoniebaHuii LUeH caenok M o npoueaype
NPUHYAUTENBHOTO 3aKkpbITus Mo3ununit” (MpunoxeHne ®5 k Mpasuiam ocyLLECTBNEHNS KIIMPUHTOBOM AeSTeIbHOCTH
Ha pbIHKe LiEeHHbIX 6ymar, CPO4YHOM PbIHKE U BaUIIOTHOM PbIHKE).

C TexHM4ecKoi TOUKM 3peHs Npy NPUOCTaHOBKE TOProB B cucTemMe FORTS npou3BoasaTcs creayiolve AeicTBus:

 MpW HacTynieHun ycnoBuil ANsi NPUOCTAHOBKM TOPIOB MO KakoMy-nvM60 6a30BOMY akTvBy, TOPIM N0 3TOMY
6a30BOMY aKTUBY NPMOCTaHAB/IMBAIOTCS.

e AZMUHUCTpaTopamun TOProB PacCcUHMTLIBAKOTCA HOBbIE pacLUVPEHHbIe JIMMUTLI Kone6aHui LieH.

« Mpon3BoguTcA nepecyeT obecneyeHns Mo BCEM MO3WULMAM MO 3TOMYy 6a30BOMy akTvBy (MpW pacluMpeHun
NMMWTOB 0GECTEYEHNE YBENNYNBAETCS).

« [locne 3aBepLueHns pacyeTa obecneuyeHus TOprn eule HekKoTopoe BpemMA He BO306HOB/AOTCS, YTOObI Aatb
BO3MOXXHOCTb y4aCTHUKaM yaasinTb 3asdBKU.

* Bo306HOBNEHME TOProB B HOpPMaJibHOM peXnme.

[LaHHble feiicTBMA CONPOBOXAAIOTCS PACCHIIKOM afMUHUCTPATOPaMm TOPrOB COOTBETCTBYIOLLMX YBEAOMIEHWIA (CM.
Tabnmuy sys_messages notoka FORTS_FUTINFO_REPL):

« MpepynpexaeHne o TOM, YTO €C/N LEeHbl HE W3MEHATCS, TO 4Yepe3 OMNpeAesieHHoe BpPeMs Mpou3oingeT
MPVOCTAaHOBKA TOPTOB MO TaKOMY-TO MHCTPYMEHTY.

 YBeOM/IEHME O TOM, YTO NPUOCTAHOBKA TOPFOB PeasibHO NPOU3BEAEHA.
* YBeOM/IEHVE O TOM, UTO O6EcneyeHne NepecunTaHo, MOXHO YAaINATL 3asiBKU.

* YBefoMseHue o BO306OHOB/EHUU TOpPros.

OnuncaHue TOProBoro Lwn3a

CocrtaB, ycTaHOBKa 1 HacTpoiika MO wnto3 FORTS Plaza-2

CoctaB
Lnto3 FORTS Plaza-2 BknoyaeT B cebs criefiytolme nporpaMmMHble KOMMOHeHTbI (Puc. 2):
* Mogyns P2MQRouter. laHHblii MOAynb 06ecneynBaer:
» YctaHoBky TCP-coeguHeHwuii c cepsepamu 6upxm PTC.
 lMpuem/oTnpaBky P2-coobLueHuii.

¢ lWndpaumio nHgopMauumn, oTNpaBasemMylo yH4acTHUKOM, U Aelmdpalmio nHgopMauumn, npuHUMaemyo ot
orpXK.
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 AyTEHTU(DMKALMIO YUACTHUKA B CETU BUPXKM.

* bubnunoteka COM-o6bektoB P2ClientGate. Bubnuoteka sBnsetca  oUUMAIbHBIMU - MPOrPaMMHbIM
MHTepdoelicom, npeaocTaBnseMbiM CTOPOHHWM KOMMAHWSAM A7 CO34aHWs NPOrpaMMHOr0  o6ecneyeHus,
pa6oTatoLero Ha hoHA0BOM pbiHke PTC. [laHHbIi MHTepdbelic o6ecneunBaeT BO3MOXHOCTb CO34aHMS U OTCbIIKMN
6u3sHec-coobLeHnii B TC, a Takke NosyvyeHus: pbIHOYHOW MHOPMaLmn 13 Hee (pennnkauus AaHHbIX).

BnbnmoTeka nocTaB/sieTcs B ABYX BapuaHTax, NoAAepXNBaOLLNX pasHble NOTOKOBbIE Mogen COM:
» daiin P2ClientGate.dll cogepxuT 06beKTbI, Nogaepxmsatolie STA-mogens COM.
* ®aiin P2ClientGateMTA.dIl cogepxuT 06bekTbI, nogaepxusatome MTA-mogens COM.

Takke P2ClientGate BbinyckaeTcs Ans 32x pas3psagHbIX 1 64x paspsagHbix cuctem Windows.

PucyHok 2. LLinto3 FORTS Plaza-2. CocTtaB

P2ClientGate

|

|

| Pama
| Router
|

|

Client
Programm

Tpe6oBaHus K annapaTHOIi U NPorpamMmMHOIA MH(PACTPYKTypam

AnnapaTtHble Tpe6oBaHUA

Tpeb6oBaHVA K annapaTHOMy 0b6ecneyeHuno BapbMpYHTCA B 3aBUMCHMOCTM OT criocoba MCnosib30BaHUS LL03a
Plaza-2.

MuHMMasbHble TPeboBaHNA K KOMMbIOTEPY ANA WHAMBUAYANBHOMO /I0TMHA C 06pabOoTKOl AaHHbIX B NamsaTh 6e3
COXpaHeHVs Ha AUCK:

« [poueccop Core 2 duo ¢ yactoToii 1 [Ty nnu Bbiwe
* OnepatvBHas NnamsTb He MeHblue 2 [6, ans 64-6uTHbix OC 416

« OnepauuoHHas cuctema Windows XP, Vista, Windows 7. [lonycTuMbI kak 32-6uTHble, Tak U 64-6UTHbIE Bepcum
ocC

MuHMManbHble TPeGoBaHWA K KOMMbIOTEPY A5 GPOKEepPCKOro siorMHa ¢ 06paboTkoli AaHHbIX B namsaTn 6e3
COXpaHeHus Ha JuUCK:

« 2-X NpOLIeCCOpHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53xX UM aHanornyHbIX npoueccopax ot AMD (2
dhmsmnyecknx npoueccopa, KOMYeCTBO a4ep OT 2-X 1 6osbLue)

« OnepatvBHas NnamsTb He MeHblue 24 ['6
¢ OTgenbHbIl koHTponnep SAS. Kak Muiumym 2 avcka B RAID1. [ga pa3gena 30 I'6

* OnepauuoHHas cuctema Windows Server 2003, Windows Server 2008, Windows Vista, Windows7 [lonycTumbl
Kak 32-6uTHble, Tak U 64-6uTHble Bepcun OC

MuHUMasTbHbIe TPEGOBaHWS K KOMMbIOTEPY [/151 GPOKEPCKOT0 /TOTMHA C 06paBOoTKON AaHHbIX C COXpaHEHNEM Ha UCK:

* 2-X NPOLLeCCOpPHbIN cepBep Ha Intel Xeon kak MUHUMYM cepumn 53XX Unm aHanornyHbix npoteccopax ot AMD (2
dhm3nyeckmx npoueccopa, KOIMYeCTBO Saep OT 2-X 1 60osbLue)

« OneparusBHas namMsaTb He MeHbLle 4 6

¢ OTAenbHbIA KOHTponnep SAS c pexnMoM KelumpoBaHus 3anncy write-back. Kak mmHumym 4 gucka B RAID10.
[Ba pasgena 30 6

« OnepaumnoHHas cuctema Windows Server 2003, Windows Server 2008, Windows Vista, Windows7 JonycTumbl
Kak 32-6uTHble, Tak 1 64-6UTHble Bepcumn OC
MporpamMmmHble TpeGoBaHUA

LLinto3oBoe MO nogaepxvBaeT criefyroLlmne sBepcun onepaumoHHbIX CUCTEM:
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« [eckTtonHble OC: Windows XP, Windows Vista, Windows 7
« CepBepHble OC: Windows Server 2003, Windows Server 2008
[Jonyctumbl kak 32-x Tak 1 64-x 6uTHble Bepcum OC.

[na paspab6oTku MO MOXET MCNOMb30BaTLCSA M0G0 SA3bIK NPOrPaMMUPOBaHUS C NOAAEPXKKOW TexHoorun COM,
Hanpumep C++, A3blkn Ha TexHonorum .NET, Delphi v T.0.

YctaHOBKa

3abepnTe HOBYH Bepcui0 LWA3a C cepBepa paspabotumkoB ftp://ftp.rts.ru/pub/FORTS/Plaza2/. Nwms
MHCTanAUnoHHoro paiina — P2_ClientGatex.xx.x_32.exe (P2_ClientGatex.xx.x_64.exe), rge X.XX.X — Homep
sepcun MO, Hanpumep 1.10.8.

3anyctute nonydveHHbln  paiin  P2_ClientGatex.xx.x_32.exe ((P2_ClientGatex.xx.x_64.exe)). YcTaHoBKa
NPOV3BOAMTCA C MOMOLLBI0 MacTepa yCTaHOBKY.

PucyHok 3. MacTtep yctaHOBKU. Ha4yasio ycTaHOBKU

NoSpo noxanoeaTe B NporpamMMy ycTaHoekd P2FonsGate installation.
tacTep nomoxeT yctaHoeuTe PEFors Gate installation Ha Baw
KOMMEKTER.

|_|BFIE!J1 HaYanoM NpoUecca YCTaHOEKKM pEKOMEHOYETCA 2aK0EITE BCE
ZANYWEHHEIE MPMADKEHKMA.

Ons NpooomkeHHa YCTAHOEKH HaskMK1Te "Oanee", Ons BexX00a W3
MNPOrparMel YCTEHOBKM HaskM|TE "OTHMEHE".

BHMMAHIE: MporpamMMHoe o6ecnedeHde SAILMILEHD SEKOHAMH O
ZEWMTE BETORCKMX NPAE.

Hanee » OTHMEHa

HaxmuTte kHonky "danee" ans NnpoLo/mKeHNs YCTaHOBKM.

PucyHok 4. Mactep ycTaHOBKU. BbIGoOp AupeKkTopun ansa yCTaHOBKU

MacTep ycTaHoeuT P2FortsGate installation B YkasaHHEIA HAXKE kKaTanor.

A YycTaHoEkKK B OpYrof KETanor HEskMUTe kHonky "O530p" W B
NOABMEWEMEA AMANOr0BOM OKHE YKEKMTE KaTanor YCTaHOEKK
EIYUHYH.

Bbl MokeTe oTkazaTecA 0T YoTaHoekd P2ForsGate installation
HawkaTtrem kHonkM "OTMeHa" ANd BeX008 M3 NPOrPaMMel YCTEHOEKM.

"KﬁTﬁﬂDr YCTAHOBKI

CAProgram Files\PZFORTSGate Og=zop... |

Wise Installation Wizard®

< Hazan Oanee » OTMEHA |
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BbibeprTe AVPEKTOPUIO /18 YCTAHOBKM N HAXKMUTE KHOMKY "[anee", uTobbl akTMBUPOBATL CIeAyOLLMiA Lar.
[mpekTopus ycTaHOBKM [O/MKHA OblTb PacnonoxeHa B COOTBETCTBUM C aAMUHNCTPATUBHBIMU PEKOMEHAALNAMM.

Moxanyiicta, o6paTuTe BH/MaHVEe Ha HEOGXOAMMOCTb KOPPEKTHOM pervcTpaumy 6UGamMoTek ¢ BEPHbIMW NYTsMU B
crlyyae, ecnv y Bac eCTb HECKOJIbKO Marnok ¢ YyCTaHOB/IEHHBIMU AUCTPUOYTUBAMY PasHbIX BEPCHIA.

PucyHok 5. Mactep yctaHOBKU. BbIGOp agpecoB As NogKAIUeHUsA

(& Production-cucTema, Mockoeckie cepeepa FTC

(~ Production-cuctema, cepeepa PTC e CaHkt-TleTepsypre
(" Production-cMcTemMa, CepEEpa SMpswM CaHkT-TIeTepEypr
(" TecToBad CMCTEMa ANA paspasoTUHKOE

" Mrpoeas cucTemMa

[~ Zanate ceOM NapareTpsl COSAMHEHS

HBCTaH.ﬂapTHbIE! HECTROHEA MOORTHYEHHE.

e ds@ATHEIFH AHHE TR R THEE THHE
|194.24?.133.25:4DD1 I194.24?.133.20:4DD1
JIMEERTHBIA THHE 2 JMRERTHBIA AHMHE 3

|194.24?.133.26:4003 |194.24?.133.2?:4DD4

Wise Installation Wizard®

< Back Cancel |

BbibepuTe TC, K KOTOpPOI Heobxoaumo nogxntyarees (production, TectoBas, Urposas v T.n.), WU BBeAWUTE CBOU
napameTpbl A/151 COeJUHEHNS C cepBepamy GUpxU. Mocne yCTaHOBKM COOTBETCTBYHOLLME NapameTpbl COeAnHEHUsI
nponuceliBatoTca B ini-cpaiine mogyna P2MQRouter.

[ns BbI6GOpa NpaBusbHbIX aApecoB NOAKIIOYEHNA HEOBXOAMMO NMPOKOHCY/LTMPOBATLCA C BaLLMM GPOKEPOM WU/1nn
cnyx6oii TexHuueckoii nogaepxku PTC, Ten. (495) 733-95-07, help@rts.ru.

HaxxmuTte kHomky “[lanee", 4To6bl aKTMBMPOBATbL C/EAYHLLMIA Lwar.
PucyHok 6. Mactep ycTaHOBKU. BbIGOp TUNa yCTaHOBKU

¥8 PoFortsGate installation | x|

BbIBEPHTE KOMIMOHEHTLI ANA YCTAHOBKW

v Paytep
[¥ BEugnuoTerud Mnass-2

[~ OokyMeHTaWMA M NpHMEpE

Wise Installation WizardR

Cancel

< Back

BbiGepuTe TN yCTaHOBKM, ONPeAeNstoLLmMii COCTaB yCTaHaB/IMBAEMbIX MPOrPaMMHbIX KOMIOHEHTOB. [11151 yCTaHOBKM
TONbKO TPAHCMOPTHOW YacTu credyeT Bblonpatb TN yCTaHOBKK “"PoyTep”, A1s YCTaHOBKM MOMIHOTO ANCTPUOyTUBa
(BKKOUAS KIMEHTCKME LUO30BbIE BUBNNOTEKN) cneayeT Bbionpatb onuum "Poytep” n "bBubnunotekn Mnasbi-2", ans
YCTaHOBKM Cpeabl NCNO/THEHMA — onuuio "Brnbnnotekn Mnasbi-2".

Haxxmute kHoMky “[anee”, 4Tobbl aKTMBUPOBATL CMEeAYOLLWIA Lar.
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PucyHok 7. MacTtep ycTaHOBKU. BBOA, nnornHa v napons

rameters il

BEEAMTE NOrAH M MAFPCIE

N7 YyenewHoR YoTaHoEKM NPOrpaMMHoro o5ecnadeHMs
HE06X00MMO 280a8Tk KOPPEKTHOR MMA NONEZ0BATENA H
napok.

norkH

USERI

MAPOME

Wise Installation WizardR

< Back Cancel

BeeguTe f10rMH 1M naponb An1a Aoctyna B ToproByto cuctemy FORTS. lMocne ycTtaHOBKM BBeLEHHble 3HAYeHUs
nponuceiBatoTca B ini-haiine moaynsa P2MQRouter, # MCnonb3yTcsa UM Npu 3anycke, A7 aBTOMaTUYeCcKoiA
ayTeHTUdMKaummn B cetn PTC. O6patute BHMMaHUE Ha TO, YTO JIOTMHbI U NAPONM OT GOEBbIX NOAK/IHYEHUI,
TECTOBbIX U UTPOBLIX — pasHble.

3amMeuyaHue

HacTosTebHbIM 06pa30M He PEKOMEHAYETCS MEHSTh SIOMMH 1 Naposib HEMOCPEeACTBEHHO B ini-thaiine
poyTepa. Ec/im HeoBXoANMO CMEHUTL fIOTUH/NApOsb, CNeAyeT NepeycTaHoBUTL LTI03.

HaxmunTe kHonky "[Aanee”, 4Tobbl aKTUBMPOBATL CMEAYOLLNI Lar.

PucyHok 8. MacTtep yctaHoBKU. Peructpauus poyrtepa kak cepsuc OC

SapervcTpupoeate PEMORouter kak cepemc Windows ?
MpunosxkeHue P2MORouter.exe aENAETCA GE30BEIM MOOYNEM
CHCTEMEI 0BMEHA COOBWEHWAMK FTC.

Ecnu npunoskeHuwe He BY0eT 3aperdcT pMpOBEHD KK CERBWE U HE
fYyAeT 2aNYCKaTLCA SETOMATHYECKH NpKW cTapTe OC Bl MOXeTe
3EMNYCTHTE B0 BRYYHYH CNOMOWEH KOMBHAHOrD dafna
star_router.cmd

[~ Zapervctpuposate P2MORouter kak cepevc Windaws

Wise Installation WizardR

< Back Cancel

Mpy Heo6xo0AMMOCTIN yCTaHOBUTL poyTep kak cepsuc OC Windows BbiCTaBuTe YEKOOKC 1 HaXXMUTE KHOMKY "[anee”,
4TOObI aKTVBMPOBATb CeAYOLWWiA Lar.
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PucyHok 9. MacTtep ycTaHOBKU. 3anyCK yCTaHOBKU

x|
MacTep roToe HadaTe YyoTaHoeky P2FartsGate installation.
HaskruTe "Nanee" Ana HaYaNa YcTaHoEKKW MW "Hazan" ana
NOETO@HOMD NPOCMOTRE NME0 BE0AA HEOSX0AMMOR MHgORMALMM.
‘Wise Installation WizardR
<Hazan OTtMeHa
HaxmuTte kHonky "[Janee", 4Tobbl Ha4aTb YCTAHOBKY.
PucyHok 10. MacTtep ycTaHOBKU. 3aBeplueHUe YCTaHOBKU
x|

MpunoxeHwe P2FotsGate installation Seino ycnewHo
YCTEHOBNEHD.

B cnyuae, ecnu cosnsHWe SpnkeiKa Ha pasodem cTone He
TpeSyeTca, cneayeT YSPaTe NOMETKY HANPOTHE NYHKTa
"MoMECTHTE AREIK HE pRGOYWE cTon".

3ENYCTHTE NPHMADKEHWE MO¥HD Yepes cekuui P2_ClientGate B
MeHH "TTyck".

< Hesem ToToeo > OTeEHa

Haxmute KHonky "MoToBO" AN1A 3aBepLUeHns npoLecca yCTaHOBKU.

PacnpepeneHHble KOHUrypauum

MpunoxeHve nonb3osatens c P2ClientGate n mogyns P2MQRouter MoryT (OyHKUMOHMPOBATb Ha pasHbIX
KomnbloTepax. Ans pasHeceHns poyTepa W KIMEHTCKUX NMPUIOXEHWA Ha pasHble KOMMNbioTepbl B ceTu Gpokepa
cneflyet yCTaHOBUTL poyTep 13 AUCTPMOYTMBA Ha KOMMbIOTEP, C KOTOPOro ByAeT OCYLLEeCTBIATLCA JOCTYN B CETb
PTC, yctaHoBuTb P2ClientGate 13 guctpnbyTtusa Ha KOMMbIOTEP, rae 6yaet pabotaTtb NPUIOKEHWE NO/Ib30BaTENS,
1 caenatb cnepytoLme HacTpoIiKK:

¢ CO CTOPOHbI KNneHTa:

* YcTaHOBWTb CBOICTBA Host, Port B 3HaUYeHNs1, COOTBETCTBYHOLLVIE YCTAHOBKE poyTepa B Balleli KOpnopaTuBHOI
cetu.

* MpaBuUIbLHO ycTaHOBUTL CBOMCTBO Password — nokasbHbI Naponb npunoxenns AppName Ha poyTepe.
Mpn coegnHeHUN NPUNOXEHWS 1 poyTepa BHe NpeAenioB OAHOTO KOMMboTepa, TpebyeTcsa 3aAaBaTb Naposb
NoKasIbHOro coeayHeHus. Maposb NOKasIbHOro COEAUHEHNS 1 Naponb A8 ayTeHTUUKaLMn NpuIoXKeHns B
ceTn Plaza-2 — 310 pasHble Bewwm! Henb3s ux nyrtarb.
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« Co CTOpPOHbI poyTepa:

B ini-paiine poytepa B cekuun [AS:Local] nponucats cTpoky <AppName>=<local password>. e AppName
1 local Password — Ms MPUIOXKEHWSI U ero0 NI0KasIbHbIA Naponb — AO/MKHbI COOTBETCTBOBATL Napamerpam,
nepefaBaeMbIM KIIMEHTCKUM NPUTOXEHNEM.

Ona cokpbiTa napons B ini-chaiine poyTepa MOXHO BOCMO/b30BAaTbCA YTWANTON KOMAHAHON CTPOKU
P2MQLocPwdsUtil.exe, fOCTynHOI B ANCTPMOYTMBE LUMK03a Unx Ans 3arpysku c ftp-cepsepa PTC. YTUAnTy MoXHO
3anyckarb B iByX pexumax:

« [pocTo wudpauymna napons. KomangHas cTpoka:
P2MQLocPwdsUtil.exe<clear_password>

Mpy BbINOMHEHMM 3TOM KOMaHAbl B CTaHAapTHbIA BbIBOA NMLWETCA 3alwmndpoBaHHOE 3HaYeHVWe napons
<clear_password>, KOTOpoe 3aTeM MOXHO BpPY4YHYH BCTaBuTb B haiin client_router.ini B oMMcaHHyK Bbille
cekumio.

« LUundppauus napons ¢ 3anuckto B ini-haiin. KomaHgHas cTpoka:
P2MQLocPwdsUtil.exe<clear_password>/i<AppName>/sAS:Local/fclient_router.ini

Mpy BbINONHEHWUM 3TOI KOMaHAbl B chaiin client_router.ini B cekymio [AS:Local] nuwetcsa knou <AppName> co
3HayYeHVeM B Bue 3alndpoBaHHOro napons <clear_password>.

3ameyaHue

I'Ip06en03 Mexay Knodamu KOMaH,CI,HOVI CTPOKM 1 3Ha4YEeHUAMN napamMmeTpoB 6bITb HE A0JTKHO.

OGecneueHne OTKa30yCTONUNBOCTU

[NA noBbIlEHUsI OTKA30yCTOWUMBOCTM NO/Mb30BATENbCKMX cUcTeM choHAoBas 6upxa PTC  pekomeHgyeT
yCTaHaBNMBaTh AyGnupylolme KaHasbl CBS3M C 6upxell, MMETb ABa NorvHa ANa LWo3a, C OAMHAKOBbLIM
Ha6opoM Npas, 1, COOTBETCTBEHHO, 3amyckaTb OJHOBPEMEHHO [jBa N0/Ib30BATE/NLCKUX MPUNOXKEHMS, KOTOpbIe 6yayT
noslyyaTb OfiMHaKOBbIe AaHHbIE, C BO3MOXHOCTBLIO MEPEK/IOUEHNS] MEXY HUMU NpK COOSIX.

PekomeHpauun no paspadoTke

PekomMeHpauuu no BKAOYEHUIO paHTaiimoB PTC B npusioeHue nosib3oBartesisi npu
pacnpocTpaHeHUU Nosb3oBaTesIbCcKoro NO CTOPOHHUM KOMMAHUSAM

Habop haiinoB, KOTOpbIA  KOMMPyeTcA B KkaTaslor  YCTaHOBKM  LW03a B pexume  "Tonbko
6ubnuotekn" (P2ClientGate.dll, P2DBSQLite3.dll, P2Sys.dll u T.n.), a Takke CXembl AaHHbIX U COOOLLEHWNA,
HaxopsLmecs B katanore Scheme, AOMKHbI KONMPOBATLCA NOMb30BaTENIEM U3 KaTasiora yCTaHOBKM B Katasor co
CBOVM NPU/IOXKEHNEM W PACNPOCTPaHATCA BMECTE C HUM.

He ponyckaeTcs Mcnosb3oBaHue pasnnyHbix Bepcuii mogyns P2MQRouter n 6uénuotek P2ClientGate, Tak kak OHU
He SABNATCA COBMECTUMbIMU.

Mcnonb3oBaHWe TECTOBbLIX NPUMEpPOB

Mo appecy ftp://ftp.rts.ru/pub/FORTS/test/Plaza2/P2Samples/ HaxoaaTcs TMNoBblE NPUMeEpLI KoAa, KOTopble MOryT
NMOMOYb NMO/b30BaTENI0 B pa3paboTke COGCTBEHHOIO anropuTmMa paboThb! ¢ MpoTokosiom Plaza-2.

KpaTkoe onucaHue npuMmepos:

¢ AsyncSend — npumep OTMNpaBKu COOBOLLEHNA-3asiBKM C MOMOLLbI acHXpoHHOTo API. HanncaH Ha C#.

BaseClient — npumep nonyyeHns Tpex noTokoB  penukaumn  FORTS_FUTAGGR20_REPL,
FORTS_FUTTRADE_REPL n FORTS_FUTCOMMON_REPL B "6a3oBoM" pexume. HanucaH Ha C#.

BaselessClient — npumep nonyyexnus notoka pennvkaumm FORTS_FUTAGGR20_REPL B "6e36a30B0M
pexume. HanucaH Ha C#.

Baseless_VCL — npumep nony4yeHus notoka penvkauun FORTS_FUTTRADE_REPL B "6e36a3080M" pexume.
HanwncaH Ha Delphi.

Baseless_VCL_OrderBook — npumep GUI-npunoxeHusi, KOTOpoe cobMpaeT cTakaH M3 NoToka penavkauum
FORTS_FUTAGGR20_REPL. HanucaH Ha Delphi.

Baseless_VCL_Privod — npumep GUI-npunoxeHus “ckanbnepckoro npusoaa”. Hanucax Ha Delphi.

¢ P2AddOrderConsole — npumep nonyyexusi notoka FORTS_FUTINFO_REPL B "6a30BoM" pexume, 1 OTNpaBku
co06LeHnA-3asBkN. HanmcaH Ha MS Visual C++ 2005 ¢ ncnons3oBaHvem 6mnonunotekn ATL.
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» SimpleSend.js — npocToii NprMep CUHXPOHHOI OTNpaBkM co0bLLEHUs Ha JavaScript.

3ameyaHue

BHuMaHve! YkasaHHble npuMMepbl He npeaHasHayeHbl 418 KOMUMPOBaHUSi U UCMOMNb30BaHWsA B paboTe
C [aHHbIMW, OT/IMYHLIMU OT TecTOBbIX. Vcnonb3oBaHMe 3TUX MPUMEPOB AN1s paboTbl C peasnbHbIMU
NIOTMHaMM KaTeropmyeckun 3anpeLLeHo.

CocTaB TpaHcnupyemou nHdopmaumm
B naHHOM pasgene onvcbiBaeTcst cocTas MHhopmMaumn, TpaHcampyemoi B wntose Plaza-2.
Bce TpaHcnvpyemble faHHble pa3feneHbl Ha cneaytoLye nornieckme rpynmbi:

« CnpaBoyHasi MHchopmauus

Toprosasi nHhopmMaLms

* VIHdopmayms Ans BOCCTaHOB/IEHUS

* VHdhopmMaLma o cpeacTeax u imMuTax
* KnupuHrosas nHdopmaums

¢ NHdopmauusa 06 nHaekcax n kypcax

* BcnomoraresnbHble MHqDOpMauMOHHbIe MNOTOKKN

CnpaBouHas nHcopmaums

CnpaBoyHas MHPOPMAaLMS COAEPXUT Cefytole AaHHbIE:
» PacnucaHue 1 cTaTyc TOprosbIX CECCUit

WHcopmaumss 0 BpemeHu MpoBeAeHWsT TOProBOi Ceccun M eé COCTaBMSLWMX, Takmx Kak NpPOMEXyTOUHbI
KJIMPUWHT, BEYEPHSIA ceccus AOCTynHbI B Tabnuue session notoka FORTS_FUTINFO_REPL . B atoii xe Tabnuue
yKa3blBaeTCs cTaTyCc CecCcum, YTO NO3BOJISET OTC/IEXUBATL U3MEHEHUA PEXMMa Ceccumn.

¢ CnpaBOYHUKN NHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B TOProByl CECCUI0 (hbloYepPCHbIE MHCTPYMEHTbI U MHCTPYMeHTbl PTC CTaHgapT AOCTYMHbI B
Tabnuue fut_sess_contents notoka FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI, Takue kak Peno, Takke
nepeuncneHbl B 3Tol Tabnuue. ONuUMOHHbIE MHCTPYMEHTbI TPAHC/IMPYIOTCS B Tabnuvue opt_sess_contents notoka
FORTS_OPTINFO_REPL. CnpaBo4yH/K 6a30BbIX aKTMBOB (ObloUepcoB npeacTasrieH Tabnuueii fut_vch notoka
FORTS_FUTINFO_REPL.

YKazaHHble CnpaBoYHMKM MOTYT 06HOBNSITLCA B XOf€e TOProBO ceccuu, Hanpumep, B pesy/btare NpuocTaHoBKY
TOProB Mo KakoMy SIN60 MHCTPYMEHTY UV BO BPEMS onepaumy paclumpeHns TMMUTOB LiEH.

¢ CnpaBOYHUKN (DUPM U K/INEHTOB

TpaHcnvpytotcsa B Tabnuuax diler v investr notoka FORTS_FUTINFO_REPL. B aHHbIX cnpaBoYHMKax AOCTYMHbI
UCKMIOUNTENbHO CBEAEHMS O KIMEeHTax cBoeli ovpMbl.

« CnpaBo4HVK obnurawmii

O6nuraumn onucbiBatoTcs Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoyHVMK napaMeTpos
obnuraumii fut_bond_registry, cnpaBoyHuk MHCTpymeHTOB obnuraumii fut_bond_isin, HK[ Ha patbl Bbinnat
kynoHos fut_bond_nkd, pa3mepbl BbiniaT HOMVHaIbHOI cToMMocTh obnurauum fut_bond_nominal.

* KoadhhmumeHTbl napaMeTpuyeckoii KpMBoii BoNaTUIbHOCTY A1 ONUMOHOB
TpaHcnvpytoTcs B Tabnmue volat_coeff notoka FORTS_MISCINFO_REPL.

[nAa ocyLlecTBNeHVsi onepauuii Ha pbiHKax ToproBoii cucteMbl FORTS cucTeMa nonb3oBarens Jo/kHa nosyyatb
B pexuMe OH-aiiH no kpaiiHei Mepe cnegytolye cnpaBoyHble AaHHbIe:

« PacnucaHuve ceccuii (session)

« CnpaBo4YHUK UHCTpymeHTOB (fut_sess_contents, opt_sess_contents)
ToproBasa uHdopmauma

ToproBasi MHhopMaLsi BKIHOYAET B Ce6s:

* ArpervpoBaHHble CTaKaHbl
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®OpMUPYIOTCA HA OCHOBE CUCTEMHbIX 3asiBOK Mosb3oBaTesieli nyTeM CyMMUPOBaHWsi 06bEMa A1 Kaxaoro
VHCTPYMEHTA, LIEHOBOrO YPOBHSI M HanpasfeHusi 3asBku. OGHOBAAIOTCA B pexume OH-NaiiH 1 ABNsoTcs
OCHOBHbIM CMOCOGOM MNOMYYEHUS1 MHCDOPMALIMM O TEKYLLMX LieHax U 06bEMax. Monb3oBaTeNb MOXET BbiGpaTh
Xenaemyto rny6uHy cTakaHa u3 BapuaHtos 5, 20 nnm 50 KOTUPOBOK B KaXKA0M W3 HaNpaBneHuii; faHHbIi BbIGop
OCYLLECTBAAETCS NPU KOH(UTYPUPOBaHUU NIOTUHA U HE MOXET GbiTb U3MEHEH B X0fe TOProBoii ceccuu.

CrakaHbl TPaHCINPYKOTCA HECKO/IbLKUMW NOTOKaMn penankaynmn Plaza-2:

» [ina cbroyepcos, nHCTpymeHTOB PTC CTaHzapT, MHCTpyMeHToB Peno - notokn FORTS_FUTAGGR5_REPL,
FORTS_FUTAGGR20_REPL n FORTS_FUTAGGR50_REPL

. AN onuMoHoB -  notokn ~ FORTS_OPTAGGR5 REPL,  FORTS_OPTAGGR20 REPL  u
FORTS_OPTAGGR50_REPL

« O6LLepbIHOYHbIE NOKa3aTenm

B cocTaBe 06LLepbIHOYHbIX NOoKasaTenein TpaHCAnpyeTca Takast MHQOPMaLUs Kak /lyylumne 3asiBKM Ha MOKYMKY U
NPOAAXY, LieHbl OTKPLITUS, 3aKPbITUS, TEKYLLME pacyeTHbIe LeHbl U T.N. [JJaHHasa nHdopmMaums TpaHc/mpyeTcs B
coctase notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL gnsi chbto4epcoB 1 ONUMOHOB
COOTBETCTBEHHO.

« XXypHan 3asiBoK No/b30BaTesNs (a TakkKe - NOJHbIN XypHa 3asiBOK TOProBoii cMcTeMbl)

B ypHase 3a8B0K N0nb30BaTe/NA TPaHC/IMPYETCS BCA UCTOPMS onepawmii no 3asskam nosb3osarens. XXypHaubl
3a5BOK MOMb30BaTeNs AocTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL gns cboyepcos 1
nHctpymeHToB PTC CtaHgapT, Tabnuue orders_log notoka FORTS_OPTTRADE_REPL ansi onuyMoHoB, a Takke
B Tabnuue multileg_orders_log notoka FORTS_FUTTRADE_REPL gns 3a8B0k no nHctpymeHtam Peno Ha PTC
CraHgaprt.

B cnyuae, ecnv nonb3oBaresnib Npu KOHUIypaumm ormHa ykasas onuuio “TMosHbIi XypHan 3a8Bok”, B AaHHbIX
Tabnuue/notoke, MOMMMO CBOMX 3asBOK, NOMb30BaTeNb OyAeT MonyyaTb MOMHbLIA XypHas BCex onepauui ¢
3asBKaMn Ha pblHKe B @aHOHUMU3MPOBaHHOM BUAE.

* JKypHau1 caenok nonb3osarens

CoflepXu1T CMMUCOK BCEX COBEPLUEHHBbIX MOMb30BaTe/IeM 3a TEeKyLlyl Ceccuio chenok. >KypHasbl cAenok
nonb3oBartens AOCTynHbl B Tabnuuax user_deal notoka FORTS_FUTTRADE_REPL pns dbtouepcoB u
nHcTpymeHToB PTC Ctagapt v Tabnuue user_deal notoka FORTS_OPTTRADE_REPL agnsi onuyoHoB.

 )KypHan cenok ToproBoit CUCTEMbI

CoOepXnT CMUCOK BCEX CAENOK, COBEpPLUEHHbIX BCEMW MNOMb30BaTENAMM 3a TeKyllyl ceccuio. [aHHble
CLEMOK YyXXUX nonb3oBaTeneil npeacTaBneHbl B aHOHNMU3MPOBaHHOM BuAe. YKypHauibl CAEMOK Nob30BaTens
pocTynHbl B Tabnuuax deal notoka FORTS_FUTTRADE_REPL pns dwbloyepcoB n uHCTpymeHToB PTC
Cragapt, notoka FORTS_OPTTRADE_REPL pansa onuuoHoB, a Takke B Tabnuue multileg_deals notoka
FORTS_FUTTRADE_REPL gnsa caenok no nHctpymeHtam Peno Ha PTC CraHgapT.

WHdopmayums ans BoccTaHOBNEHUS

Ona obecnedyeHnsi BO3MOXHOCTU 6bICTPOrO BOCCTAHOB/IEHWSI MOyYEHUs TOProBOi MHpOpMaLMM noc/e notepu
coeanHeHus ¢ PTC, paBHO Kak 1 4/ peaiusauym cLeHapusi No3A4Hero noAkIoYeHnst K 61upxe, B COCTaBe Lo3a
Plaza-2 ocyLecTBSETCS TPAHC/ISALMS NEPUOANUECKUX CPE30B TEKYLLIMX CTAKaHOB B HearpernpoBaHHoM Buae. 3To
NO3BOJISIET MO/YYUTb AKTyasSIbHOE COCTOSIHUE CBOMX 3asiBOK (@ B C/lydyae MOAK/IOUYEHHON onuum "ToNHbIN XypHan
3asBOK" - BCEX 3asIBOK B CUCTEME) HA TEKYLLWI A MOMEHT BpeMeHMN.

Cpesbl aKTUBHbIX 3a8BOK  TpaHCMpylTCs c NepruoanNYHOCTbIO 1 MUHyTa B noTokax
FORTS_FUTORDERBOOK_REPL ons hbloyepcos n WHCTPYMEHTOB PTC-ctaHgapt n
FORTS_OPTORDERBOOK_REPL ans onuuoHoB. [ina 3asBOK Peno B HacTosiLee BpPeMs He NpefyCMOTPEHb!
noAo6HbIe NOTOKM B CUITY TOTO, YTO 06BbEM TPaHCMPYeMOol MHhOPMaLLMK MO TaKUM MHCTPYMEHTaM MaJsl v No3Bo/seT
OCYLLEECTB/IATb BOCCTAHOB/IEHUE C MCMO/Mb30BaHMEM NOTOKOB C TOProBOi MHGOpMaLuen.

Nucopmayus o cpegcTBax U nMMUTax
BK/IlOYaET crefyolme AaHHble:
* MHhopmauus o No3nLmsax

TpaHcnvpyeTcs B BUAE BPEMEHHbIX cpe3oB B notoke FORTS_POS_REPL. [na Kaxaoro 3HavyeHus nosvuun
[0CTyneH naeHTudvkaTop nocneaHeii caenkum, BolweaHel B pacyeT 3anvcy No no3numm.

* WHchopmauysi o cpeacTBax U MMUTAxX KIMEHTOB

TpaHcnvpyeTcs B BuAe BpeMeHHbIX cpe3oB B notoke FORTS_PART_REPL. 19 Kax40ro 3Ha4eHus K/IMeHTCKOro
cyeTa yKasaHbl pasmepbl CPEACTB (Kak AeHer, Tak 1 3a/10roB) Ha Ha4yasio TOProBoii ceccuu, TekyLume 1 pesepsbl
cpeqcTs.
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¢ WHdpopmaumsa o numutax kameHtoB Ha PTC CtaHgapT

CoaepxvT MMMUTLI Ha nNpodaxy Ha PTC CTaHgapT B paspese Kog, kaneHTa-6a3oBblii akTvB. TpaHc/ampyeTcs
B Tabnuuax broker_params (gns 6pokepckux dwmpm) u client_params (418 KAMHTCKMX CYETOB) MOTOKa
FORTS_INFO_REPL.

KnupuHroBasa nHcpopmayms

KnupuHrosasn VIHCbOpMaLI,VIFI, TpaHC/MpyemMmas B COCTaBe LW1n3a Plaza-2 Bkntovaet cnegywuime naHHble:
¢ PacueTHble LeHbl KNnpuHra

dopmupyloTCS B MOMEHT NpoBefeHVs BeyepHero kaupuHra. JocTynHbl B Tabnuue fut sess_settl notoka
FORTS_FUTINFO_REPL. Tabnuua € pacyeTHbIMM LigHaMu BK/IOYAET TakkKe WHCTPYMEHTbI, CPOK AeiCTBUS
KOTOPbIX 3aKOHYM/ICS, YTO MO3BOMSIET UCMO/b30BaTh AaHHYH Tabnuuy ANAs MosyyYeHWs NpaBubHBbIX LEH MO
KOTOpbIM GyAeT Npon3BefeHa NocTaBka.

* BM npomexyTo4Horo kimpuHra

BapnauvoHHass Mapxa NpOMEeXyTO4YHOrO KaupuHra fdoctynHa B Tabnuue fut_intercl_info  notoka
FORTS_FUTINFO_REPL ans cblouepcoB 1 nHCTpymeHToB PTC-CTaHgapT v Tabnuue opt_intercl_info notoka
FORTS_OPTINFO_REPL ans onuvoHos.

* OTYeT 0 nocraske

CoOepXnT CBeieHNs1 O MOCTAB/IEHHbIX M HEMOCTaB/IEHHbIX aKTVBaX B pa3pe3e KNEHT-UHCTPYMEHT. OTyer
poctyneH B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL .

¢ PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3a9BOK

I‘Iepeqmcnmm 3asBKWN, MNepeBbIiCTaB/leHNEe KOTOPbIX B  KAWPUHI He Obl/10 npomnseegeHo no npuynHe
HexBaTkn cpeactBa. PeecTp nns dblodepcoB TpaHcvpyetcss B Tabnuue fut rejected orders noToka
FORTS_FUTINFO_REPL

« CpefcTBa K/IMEHTOB NO pesy/kratam KmpuHra

BkntoyatoT B cebsa nHhopmMaLuuio 0 CymMe CPeacTB Ha cueTax, ABWKEHUM Mo cyetam, cbopax, cymmapHom MO n
BM Ha MOMeHT knupuHra. TpaHcavpytoTcs B notoke FORTS_CLMONEY_REPL.

¢ 3anBKuM Ha NCMOJTHEeHNe onuvoHos

MH(bOpM&LI,VIﬂ 00 MHAEKCaX U Kypcax
B cocTaBe faHHoOI rpynne NpucyTCTBYeT creaytouiast nHpopMaums:
¢ Tekywwme 3HayeHns nHaekcos PTC

Bkouaet Tekyuwme 3HayeHns nigekcos PTC, PTC2, PTC-CtaHgaprT, a Takke oTpac/ieBblX MHAEKCOB. 3HavYeHus
B [@HHOW Tabnuue 06HOBNAIOTCA C NepnoanyHOCTbIO 15 cekyHa. B coctas nHdopmauum 06 nHaekcax BXogut
3HayeHue kypca USD, ¢ ncnosb3osaHmem KOTOpOoro 6611 NPOU3BeAeH pacyeT uHaekca. [JaHHble TpaHcMpyroTes
B notoke RTS_INDEX_REPL.

« 3HaueHus KypcoB BaslOT

CogepxaT 3HayeHusi KypcoB BaslloT, WMCMOMb3yeMble B TOProBOi cucTeme [Ans 06paboTkM KOHTPAaKTOB,
paccunTbiBaEMbIX B BasIlOTE, OT/IMYHOW OT py6neil. 3HaueHuss KypcoB BaslloT AOCTYMHbI B Tabnuue curr_online
notoka MOEX_RATES_REPL.

BcnomoraresibHble I/IHCbOpMaU,I/IOHHbIe NMNOTOKU
B faHHyt0 rpynny oTHeCeHbl MH(OPMALMOHHbIE MOTOKW, NPEAOCTaBAAOLME AONOMHUTENbHbIE (DYHKLMN:
e TekylMe 3HauYeHNs BapuaLVOHHOW MapxXu

TpaHcnvpytoTcs B notoke FORTS_VM_REPL B paspese no3vuuii KIMEHTOB. [laHHbli NOTOK MOXET
TPaHCNMPOBaTbLCA Kak W3 LieHTPasIbHOTO pacyeTHOro cepsepa Ha ctopoHe PTC ¢ uHTepBasioM nepecyera
1 MuHyTa, Tak M C /IOK&/IbHOTO CepBuCa pacyeTa BapuauyoOHHON Mapxu, YCTAHOB/IEHHOTO Ha MalluHe
nosib30BaTesNs, MHTepBasibl NepecyeTa Ha KOTOPOM MOTYT 6bITb YCTAHOB/EHBI NO/Ib30BaTENIEM B COOTBETCTBYME C
COOCTBEHHbIMM MPEANOYTEHUAMM.

. TeKymme 3Ha4yeHunsa BONaTU/IbHOCTU U TeopeTnveckne UeHbl ans onumMoHoB

TpaHcnupytotcs B notoke FORTS_VOLAT_REPL . JaHHbIA NOTOK MOXET TPaHCIMPOBATLCS Kak U3 LEeHTpasibHOro
pacyeTHoro cepsepa Ha ctopoHe PTC ¢ nHTepBanoM nepecyeTa 1 MUHYTa, Tak U C JIOKa/IbHOro cepBuca pacyeta
BONATWNBbHOCTW, YCTAHOB/IEHHOMO Ha MallVHe Mo/b30BaTesns, MHTepBasibl nepecyeTa Ha KOTOPOM MOryT 6bITb
yCTaHOB/IeHbl N0/Ib30BaTE/IeM B COOTBETCTBME C COOCTBEHHBIMU NMPEANOYTEHNSAMU.
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OCO06GEeHHOCTU UCNONMb30BaHUA LWIH03a

KomaHAabl
Kaxgas komaHaa ngeHTucmumpyeTcs TUNom Coo6LLEeHS.
BbI30B KOMaH/pbl peann3yeTcs BbIMO/IHEHNEM ClEAYOLNX AENCTBUIA:
* 3anonHeHune nonei coobLLeHNst NnapaMeTpamMm KOMaHabl.
* 3anonHeHne cnyebHbIX nonen (kateropus 1 TUN COOBLLEHNS, Y3€N Ha3HaYeHs):
* lMone P2_Category 3anosHaeTtcs 3HayeHvem "FORTS_MSG".
* Mone P2_Type 3anofiHAETCA TUMOM COOBLLEHUS.

» 3HauveHue cBoiicTBa DestAddr coobLyeHns ycTaHaBMBaeTcs paBHbIM agpecy cepeuca FORTS_SRV (gaHHoe
3HauyeHue cneayeT nosyvarb, UCMO/b3ys BbI30B MeToga ResolveService("FORTS_SRV") coeguHeHus).

« OTnpaska coobLleHus.
* [onyyeHne n pasdbop OTBETHOTO COOBLLEHMS.
B cnyvyae owmnbkn B goctaBke M 06paboTke COOBLLEHUS HA CUCTEMHOM YPOBHE, KOA K/IMEHTa MOXET MOMy4YnTb

60 OWNBKY NpU BbINOAHEHUN YHKLMM OTNPaBK/ COO0bLLEeHNS (HEHYeBOI koA Bo3BpaTa B dyHKUmMsAX Send namn
SendAsync), b0 0TBETHOE COOOLLEHNE CreLnanbHOMo TMna "cucteMHas ownoka™:

Mone Tvn OnucaHve
code i4 Kop Bo3Bpara
message c255 TekcT coobLleHus.

O6patute BHUMaHWE, 4YTO COOOLLEHME “"CUCTEMHas OLIMOGKa" MOXeT ObiTb OTMpaB/EHO B OTBET Ha Jsioboe
COo06LLeHe BU3HEC-TTOTUKN.

BoccTtaHOBNeHMe 1 NO3[HNI BXOA,

Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL npegHa3HayeHbl [/ CUCTEM,
noyyatoLLmx XypHan 3asaBok orders_log B pexume 6e36a30BOro knveHTa penskukauum. Ecam gaHHble 0 3asBkax
He XpaHATCS KAMEHTCKOW CMCTEMON Uin B pesynbrate c60s aTu AaHHble Gblav NOTepsiHbl, TO NpegnonaraeTcs
cneayowWmii NopsaaoK paboTbl NPUIOXKEHWS, MO3BONAIOWMIA M36exaTb MOSHOM Mepe3akadykn 60/bLIOA Tabnuubl
orders_log:

* npunoxeHve otkpbiBaeT noTok FORTS_FUTORDERBOOK_REPL B pexume REMOTE_SNAPSHOT. OTkpbiBaTth
Hago obe Tabnuubl — orders u info

NoyYnThb AaHHbIe B Tabnuue orders u COXpaHUTb UX BO BHYTPEHHWE CTPYKTYpbI

* nocne BbIXOAa B OHMaliH (U 3akpbiTns notoka) FORTS_FUTORDERBOOK_REPL, Heobxogvmo npouuTatb
3HaueHune logRev u3 Tabnuubl info. Tabnmua info Bcerga UMeeT To/bKO OAHY 3anuchb.

* MHULUMaNuM3npoBaTb 06bekT ana notoka FORTS_FUTTRADE_REPL, co3gath 06bektT TableSet co cxemoii,
yCTaHoBUTb AN Tabnuubl orders_log MakcMManbHbIi PEBMXEH BbI3OBOM

TableSet.set_rev(“orders_log”, logRev)

e OTKpbITb NoTOKk FORTS_FUTTRADE_REPL B 6€36a30B0M pexvme 418 paboTbl

3ameyaHue

Mcnonb3oBarb 3TOT MEXaHU3M MOXHO TOJIbKO A/1A 6e36a30BOro K/IMeHTa, noToMy 4TO 6a30BblIil KIMEHT
BCErfa YnTaeT faHHble 0 MakcumMasibHOM peBuxeHe u3 B/, yKa3aHHOVI B CTPOKe COegNHEHUA.

He ponyckaetcs pa6ota ¢ notokom FORTS_FUTTRADE_REPL/FORTS_OPTTRADE_REPL 6e3 KoppeKkTHOM
06paboTkn  nocnegHero  peswxeHa. O nonb3osarens, MHOTOKPATHO  NepeoTKpbiBalollee  MNOTOK
FORTS_FUTTRADE_REPL/FORTS_OPTTRADE_REPL, 6e3 coxpaHeHuss HOMepa >XW3HW W nocnegHero
NoNYyYEHHOTO PeBMKEHA (C HY/IEBbIM PEBMKEHOM) He ByfeT AONYLLEHO K TOpram no utoram ceptudmKaumm.

KOHTPO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC FORTS peiicTByeT cuctemMa OrpaHUYEHUs aHOMaJ/IbHOM aKTUBHOCTW KIMEHTCKUX NpunoxeHuii. OHa He
Nno3BOJISIET NPUIOXKEHWIO No/b3oBatens (ogHoMy forvHy B cucteMe FORTS) npucblnare 605iee 0roBOpeHHoro B
3asBKe Ha NOAK/MIOYEHNE KONMYeCTBa COObLLEHUI B eAMHULY BPeMeHU. B HacToAwwmii MOMEHT MOXHO NOMY4UTb
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norvH B cuctemy FORTS c orpaHuyeHnem 30 unu 150 ToproBbix onepauuii B cekyHay. K ToproebiM onepauusim
OTHOCSITCS BCe KOMaHAb! yrnpas/ieHus 3asBkaMu. KonmuecTBo HETOProBbIX (BCEX OCTasIbHbIX) onepauuii A1 nt6oro
TMna nornHa orpaHmyeHo 500 B cekyHAy.

Mpyv NPEBbILIEHNN IMMUTA COOBLLEHNIA, CUCTEMa KOHTPOSt He TpaHC/MPYeT cooblueHne B aapo TC, a nocbinaer
nosnb30BaTesnio CoOobLLEHME-0TBET C YBeJOM/IEHNEM 06 oTkaze B o6cnyxvBaHuu, P2_Type = 99 cnepywoleii

CTPYKTYpbl:

Mone Tun OnucaHue

queue_size i4 KonnuectBo cooblieHnii B ouvepean Ana  AaHHOMO
nonb3oBarens

penalty_remain i4 Bpems B MunnucekyHgax, MO NPOLECTBAN  KOTOPOro
6yaeT ycnewHo NPUHATO criegyllee cooblieHne OT 3TOoro
nonb3osarens

message c128 TekcT coobLeHns 06 oLmnbke

O6paliaem BHUMaHKE Ha [Ba HioaHca:

1. Pa3mep oyepeau 3a UCTEKLLYI0 CeKyHAY oLeHuBaeTcs npu npreme KAXKAOIO coobLueHns. 3TO 3HaUWT, 4TO ecnv
nosib3oBare/lb MOCTOAHHO MPUCLINAET 3anpoCkl C YACTOTOM, 60/bLUe, YeM eMy pas3peLLeHo, TO ero Coo6LLEHNS
nepecTtaloT obpabarbiBaTbCs BOOOLLE.

2. COO6UJ,EHVIG-OTKa3 ¢ TnoM 99 MOXeT BbITb MOCNAHO B OTBET Ha /lloboe C006U.I,EHI/Ie nonb3oBarens.

MoHUTOPUHT latency co CTOPOHbI K/TMeHTa

[ina ueHTpann3oBaHHOTO MOHWUTOPVHIA BPEMEH BbICTAB/IEHMSA 3asBOK U 3a[€PXeEK B paCnpoOCTPaHEHNN AaHHbIX,
B P2ClientGate cyuwecTByeT (pyHKLMOHA/IbHOCTL aBTOMATMYECKO/ NMPOCTAHOBKM METKU BPEMEHU B UCXOAALLMX
COOOLIEeHVAX 1 NOCMedylowWwero aHanvM3a pasHulbl BO BPEMEHW MeXAy TEeKyLMM MOMEHTOM Mpu NpuxoAae
oTBETA Ha KOMaHgy Wau npuxofe 3anucu No Penvkv U WCXOOHOV METKOW BpEMEeHW, MpOoCTaBfEHHOW npu
ontnpaske. P2ClentGate HakannvuBaeT cpesbl CTATUCTMYECKOW MHhopMaumn Nno 3agepxkam, KOTopble AOCTYMHbI
015 CuMTbIBaHWA W aHanm3a LEeHTpann3oBaHHOW cucTemoli MoHuTopuHra PTC. BaxHoe 3ameuaHue. [ns
paboTocnocobHOCTM 3TOr0 (hyHKUMOHana TpebyeTca ycTaHoBuTb MO Plaza2 n ucnonb3oBatb BEPCUMM CXEM
coo6LeHnid, cooTBeTcTByOWwme cucteme FORTS 3.8.2 n HoBee. OTAMUMTENbHLIM MPU3HAKOM HOBBLIX CXEM
CO006LLEHM C NOAAEPKKOW LEHTPasIM30BAHHOTO MOHUTOPUHTIA ABNSKOTCA CTPOKK

LocalTimeField=<ums nonsa>
B ONMNCAHUSIX COOBLLEHWIA.

Mcnonb3oBaHne HOBbIX CXeM COO0OLLEHNI CO cTapbiMy BrHapHbIMK Mogynamu Plaza2 npuseget k npobnemam.

OnucaHue cxembl pennvkayum FORTS_PUBLIC
NMotok FORTS_FUTTRADE_REPL - ®blouepchbl: 3asABKU U cAeNKN

MoToK COAEePXUT TabNuLbl XypHana U3MeHeHni CO6CTBEHHbIX 3asBOK U CAENOK.

3ameyaHue

O6patnTe BHMMaHuWe, 4To Tabnuua orders_log COAEPXMT TOMbKO 3asBKW BbICTAB/IEHHbIE «CBOEW»
6pokepckoii hupMoii MM BHECWUCTEMHblE 3asiBKW, aApecoBaHHble CBOeil thupme. 3asBku Opyrux
hMPM MOXHO NOMy4aTb TOMbKO B arperMpoBaHHOM BuAe B MOTOKE arpervpoBaHHbIX 3asiBok. Caesnku
nepeaaoTcs Bee (M «CBOU» U «UyXue»), ¢ unsTpauneid JaHHbIX 0 «4Hy)XXO0M» CTOpPOoHe
B Tabnuue user_deal nepefatotca TObKO CBOM CAEKW. Vicnonb3oBaHue 3Toii TabnnLbl MOXET ObITb NOME3HO ANs
ObICTPOro CTapTa NPUIOXKEHNS

Cxema gaHHbIX
Tabnmupl:
« orders_log - XXypHan 3asBoK
« deal - XXypHan caenok
« multileg_orders_log - XXypHasn 3a8BoK No cBA3Kam
« multileg_deal - XXypHan cenok no ceaskam

« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acos
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e sys_events - Tabnuua cob6bITHiA

Ta6nuuya orders_log: XXypHan 3asaBoOK

Ta6nuua 1. Monsa Taénuubl orders_log

Mone Tvn OnucaxHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

id_ord i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

client_code c7 Kopa knneHta

moment t Bpems nsmeHeHUsi COCTOSIHWS 3a51BKN

status i4 Craryc 3asBku

action i1 [LeiicTBre ¢ 3anBkoit

isin_id i4 YHUKasbHbI/ YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA
dir i1 Hanpaenexve

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTasLUeecs KoNM4ecTBo B 3asiBKe

comment c20 KommeHTapwuin Tpeligepa

hedge i1 Mpu3Hak xeoKeBoi 3as8BKn

trust il Mpu3Hak 3asBKv AOBEPUTENLHOTO yrpaB/eHus

ext_id i4 BHeLuHWiA HoMep

login_from c20 JloruH nonb3osaresns, NOCTABMBLLETO 3asBKY
broker_to c7 Kog FORTS dmpmbl-agpecaTta BHECUCTEMHOW 3a8BKM
broker_to_rts c7 Kopg RTS dhmpmbl-afpecata BHECUCTEMHO 3as1BKM
date_exp t [llata ucteueHns 3asBku

id_ord1 i8 Homep nepBoii 3a8Bku

broker_from_rts c7 Kog PTC knveHTa - BnagesnbLia 3asBku

id_deal i8 N aeHTudmKaTop cAenkv No AaHHON 3anmcu XypHasia 3asBok
deal_price d16.5 LleHa 3ak/1H04eHHOI CcAenkm

local_stamp t JlokasibHoe Bpemsi nonb3oBaTens

MpumeyaHus:

« [Mone status npeacTaBnsieT co60ii GUTOBYH MacKy

0x01 KotuposouHas

0x02 BcTtpeuHas

0x04 BHecuctemHan

0x1000 3anuch ABnseTcs nocnefHel B TpaH3akumm

0x100000 3anunchb AABNSETCA pe3y/ibTaTtoM onepaummn nepemMeLLeHns 3aaBKku
0x200000 3anunch SABNSETCA pe3y/bTaTtoM onepaummn yaasieHus 3a8Bku
0x400000 3anucb AABNAETCA pesy/ibTatom rpynnosoro yaaneHusa

0x20000000  Tpu3Hak yaaneHuss octaTka 3asaBKku No NpuyYnHe KPoCc-caenkn

0x00080000  3aseka Fill-or-kill

« [lone action onvceiBaeT AeiicTBre, NponsoLLesLlee ¢ 3asBKOM

0 3asska yganeHa

1 3asBka fobaBneHa
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2 3asBKa cBefeHa B CAenky

Ta6nuuya deal: XXypHan caenok

Ta6nuua 2. Mona ta6nuubl deal

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nNoacMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm

id_deal i8 Homep caenkn

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

price d16.5 LleHa

amount i4 O6beMm, KON-BO eMHNL, MIHCTPYMEHTa

moment t Bpems 3ak/toUeHns caenku

code_sell c7 Kop npogasua

code_buy c7 Kopg, nokynatens

id_ord_sell i8 Homep 3asBkM npogasLa

ext_id_sell i4 BHeLHWIA HOMep U3 3asBKM NpogasLa

comment_sell c20 KoMmmeHTapwii 13 3asBkv npogasua

trust_sell i1 MpusHak Y (£OBEPUTENLHOMO YyNpaBneHus) U3 3asBKu
npogasua

status_sell i4 Cratyc cenku co CTOpOoHbI NpoAasLa

id_ord_buy i8 Homep 3asBkuM nokynarens

ext_id_buy i4 BHeLwHWiA HOMep 13 3aBKM Nokynartens

comment_buy c20 KommeHTapwuii 13 3asBku nokynarens

trust_buy i1 MpusHak [Y (£OBepuUTENLHOTO YNpaBfeHus) W3 3asBku
nokynarensi

status_buy i4 Cratyc cenkv co CTOPOHbI Nokynatens

pos i4 Kos1-BO NO3WLWIA MO MHCTPYMEHTY Ha PbIHKE NOC/E CAEMNKN

nosystem i1 Mpr3HaK BHECUCTEMHO CAenKu

id_repo i8 Homep apyroii yactu caenku PEMNO

hedge_sell i1 Mpr3HaK XemKeBOoi cAenkn co CTOPOHbI NpofaBLa

hedge_buy i1 Mpr3HaK xempKeBOoi cAenky Co CTOPOHbI NoKynaTens

fee_sell d26.2 C6op no caenke npogasua

fee_buy d26.2 C6op no caenke nokynarens

login_sell c20 JNloruH nonb3oBartens npogasua

login_buy c20 JlorviH nonb3oBaTens nokynarens

code_rts_sell c7 Kog PTC npogasua

code_rts_buy c7 Kog PTC nokynarens

id_deal_multileg i8 Homep caenku no ceaske

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, login_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, login_buy, code_rts_buy, fee_buy, 3anonHstotcsa Tonebko ans

CBOMX CAenoK

» [Mons status_sell n status_buy aBnsoTca 6UTOBbIMU Mackamu, onpefensoLwwyMm cneytolwme 3Ha4eHns:

0x20
0x80
0x8000
0x20000

Cpenka siBNsieTcs CAe/Koii akenmpaumum

[pu3Hak ncTevyeHnss BpemeHu ,D,eVICTBI/IFl NHCTPYMEHTa

Cpenka T+0 no nepeHocy nosuuuu

TexHuueckas caenka (Peno)
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0x40000 TexHunyeckas caenka (CeasaHHasn napHas 3asBKa)
0x1000000 Cpenka noctasku Yepe3 RTS Standard
0x2000000 Cpenka chopMmpoBaHHasi BHe TOPros
0x4000000 AppecHas caenka

0x8000000 Cpenka no cesske

0x10000000 Cgpgenka npu HenocTaBske

0x40000000 Cgpaenka ucnonHeHus goblovepca nmn nHeTpymenTa RTS Standard (kpome ncnonHeHust obrovepca
yepes RTS Standard)

e [InA TEXHUYECKUX CAENOK, ABMAAILUMMNCA pe3ynbTataMu CAENoK Mo MHCTpyMeHTam-CBA3KaM, nose nosystem
BCerja yCTaHOB/EHO B 1, BHE 3aBUCUMOCTY OT TOrO, SIBMISIETCA M CAE/Ka MO CBA3KE CUCTEMHOI Wn afpecHoii.
[Ona onpeaeneHnst CUCTEMHOCTU UCXOA4HONM CAENKM HaAo MCMoMb30BaTb MPU3HaK NOSystem COOTBETCTBYHOLLEl
3anucy Tabnuubl multileg_deal.

» [one id_repo cogepxuT HOMep apyroii Yyactu caenku PEMO. Ons I-i yactu none coaepxXuT Homep |I-it yactu,
ans lI-i yactn — Homep |-

¢ Mone id_deal_multileg cogepxunT koA CAENKM MO MHCTPYMEHTY-CBA3KE, B C/ly4ae ecnv faHHas 3an1cb sBIseTCs
3annCbio 0 TEXHUYeCKol caenke. B cnyyae caenku no 06bIYHOMY UHCTPYMEHTY AiaHHOe nose coaepxur 0.

e [lng "uyxunx" caenok B nonsx status_buy u status_sell moryT 3anonHsaoTbea 6utbl 0x4, 0x2000000, 0x4000000
1 0x8000000

Ta6nuua multileg_orders_log: XKXypHan 3asBOK No cBA3KaM

Ta6nuua 3. NMonsa Taénuubl multileg_orders_log

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTrudmkaTop TOproBoii ceccmm

client_code c7 Koga knneHta

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3asiBKN

status i4 Craryc 3asBKu

action i1 [LeiicTBre ¢ 3asBKoit

isin_id i4 M aeHTUdmKaTop MHCTPYMEHTA-CBA3KU

dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNMyecTBo B 3asiBKe

comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK Xe4KeBoi 3asBKN

trust il Mpu3Hak 3asBKv AOBEPUTENLHOTO yrpaseHns
ext_id i4 BHeLuHWiA Homep

login_from c20 JlorvH nosnb3oBartesns, NoCTaBMBLLErO 3asBKY
broker_to c7 Kog FORTS dmpmbl-agpecata BHECUCTEMHOV 3a5BKM
broker_to_rts c7 Kog RTS dhmpmMbl-afpecaTta BHECUCTEMHO 3aBKM
date_exp t [lata ucteueHvsa 3asBku

id_ord1 i8 Homep nepBsoii 3asBku

rate_price d16.5 CraBka 3asBK/

swap_price d16.5 CBorl-LieHa 3asBku1

broker_from_rts c7 Kog PTC knueHTa - BNagenbla 3asiBku

id_deal i8 VaeHTudmkaTop cAenky no AaHHON 3anvcu XypHana 3asBokK
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Mone Tun Onucaxve

deal_price d16.5 LieHa 3aknio4eHHol caenkm
local_stamp t TNokanbHoe Bpemsi nonb3oBaTens
MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO Macky

0x01 KoTnposoyHas

0x02 BcTpeuHasn

0x04 BHecuctemHasn

0x1000 3anuchk ABNseTca nocneaHeli B TpaH3akumm
0x2000 3asska Peno ¢ KL,

0x20000 3asBska Peno

0x40000 OG6bI4HasA 3asBKa Mo CBA3ke

« lone action onvcbiBaeT AeiicTBre, NponsoLLeLue
0 3asBKa ygasieHa
1 3anBka gobaBneHa

2 3asBka cBefeHa B CAeSKy

e C 3asBKol

« TMone rate_price A/151 Ba/tOTHbIX CBOMOB COZEPXMUT CBOM-LIEHY.

Ta6nuuya multileg_deal: )XypHan cgenok no cBsskam

Ta6nuua 4. NMonsa Tadénuubl multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl penvkaLlum

replAct i8 Cnyxe6Hoe nosne noacMcTeMbl pennkaumm

id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

isin_id i4 M aeHTUdmKaTop MHCTPYMEHTA-CBA3KN

price d16.5 LleHa nepBoii YacTv NapHoii CBA3KM

amount i4 O6beM, KOM-BO eMHUL, UHCTPYMEHTa

moment t Bpewms 3akntoueHns caenku

code_sell c7 Koa npogasua

code_buy c7 Ko nokynarens

id_ord_sell i8 Homep 3asBkv npogasua

ext_id_sell i4 BHeLHWA HoMep U3 3asiBKM NpogasLia

comment_sell c20 KoMMmeHTapwuii 13 3asiBKv nNpofasLa

trust_sell i1 MpusHak [Y (£oBepuTeNbHOIO YynpasfieHus) W3  3asaBku
npogasLa

status_sell i4 Craryc cenkun co CTOPOHbI NpojasLa

id_ord_buy i8 Homep 3asBkn nokynarens

ext_id_buy i4 BHeLUHWIA HOMep U3 3as1BKM NOKynaTens

comment_buy c20 KoMMmeHTapwuii 13 3asiBKu nokynarens

trust_buy i1 MpusHak Y (£OBEPUTENLHOMO YMpaBneHus) U3 3asBku
nokynarens

status_buy i4 Craryc cefnkun co CTOPOHbI NoKynaTtens

nosystem i1 Mpu3HaK BHECUCTEMHOI caenkun

rate_price d16.5 CTtaBka caenku
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Mone Tun Onucaxve

swap_price d16.5 Caon-LeHa caenkmn

hedge_sell i1 Mpu3HaK XemKeBO ceNKN CO CTOPOHbI NpoJasLa
hedge_buy i1 Mpr3HaK XemKeBOoi cAenky Co CTOPOHbI NoKynaTens
code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

buyback_amount d16.2 Cymma 06paTHOro Bbikyna ans caenok Peno

MpumeyaHus:

* Monsa code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, code_rts_sell, fee_sell, code_buy,

comment_buy, ext_id_buy, trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHsaoTcsa ToNbKO A/19 CBOVX CAENO0K

« lone rate_price Ansi Ba/IIOTHLIX CBOMOB COAEPXUT CBOM-LiEHY.

Ta6nuua heartbeat: Cnyxxe6Hasa Taénuua cepBepHbIX HacoB

[JaHHas Tabnvua HanosHsieTcsl SAPOM TOProBOW CUCTeMbl C OMNpefenieHHol NepuoauyHOCTbI0 U MOXET 6bITh
UCMofb30BaHa A8 334a4 CUHXPOHU3aUUM (Hanpumep, A4/ MPOBEPKM NPUX0Aa BCEX CAENOK 3a OonpeAeneHHbIi
MOMEHT BpeMeHu). Tabnuia Ucrnonb3yetcs B pexvve [o6aBneHus 3anuceil; ouncTka Tabnuvibl NPOUCXOAUT B

HO4YHOE BpeMA.

Ta6nuuya 5. Mona taénuybl heartbeat

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
server_time t [arta v Bpems cepsepa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 6. NMonsa Taénuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne NofAc1cTeMbI pennkawmm
event_id i8 YHUKanbHbIli naeHTUdMKaTop cobbITys
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* Bo3MOXHble TuMNbl COGLITUIA

event_type=1
message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

NMotok FORTS_OPTTRADE_REPL - OnuuoHbI: 3a9BKU U CcOENKU

[MoToK cogepxuT Ta6l'IVIleI XypHana N3MEHEHWIA COBCTBEHHbIX 3a5BOK 1 CaAenok.

3ameyaHue

O6patuTe BHMMaHue, 4YTo Tabnuua orders_log COAEPXWT TONMbKO 3asBKM BbICTAB/EHHbIE «CBOEW»
GPOKEPCKO (BMPMOIA MM BHECUCTEMHbIE 3asIBKM, afpecoBaHHble CBOE mpMe. 3asBKM ApYrux
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hMpM MOXHO MosyyaTb TO/IbKO B arperMpoBaHHOM BUAE B MOTOKE arperMpoBaHHbIX 3asiBOK. CAenku
nepefaroTcs Bee (M «CBOW» N «UyXMe»), C (OUNLTPALMEN AaHHBIX O «UYXO0ii» CTOPOHE
B npeacTaBnenum user_deal nepefatoTcsi TO/IbKO CBOM CAE/KU. VIcno/b3oBaHme 3Toro NpesCcTaB/IeHNst MOXET BbiThb
NosIe3HO A5 GLICTPOro CTapTa NPUIOKEHUs

Cxema gaHHbIX
Tabnuupl:
« orders_log - XXypHan 3a8B0K
« deal - XXypHan caenok
« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB
¢ sys_events - Tabnuua co6bITUiA

Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6nuua 7. NMonsa Taénuubl orders_log

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose noagcucTemMbl penmkalm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum

id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproeoii ceccum

client_code c7 Kopg knnenTa

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3as1BKN

status i4 Cratyc 3asBku

action i1 [elicTBure c 3aaBKOM

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnyecTtso B onepaumu

amount_rest i4 OcrTaBLUeecs KOIMYeCcTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpr3HaK XemKeBoi 3asBKN

trust i1 Mpu3Hak 3a8BK1 JOBEPUTENBHOIO ynpaBneHnus

ext_id i4 BHeLuHWiA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY

broker_to c7 Kog FORTS dompmbl-aipecaTta BHECUCTEMHOW 3a5BKM

broker_to_rts c7 Koa RTS dmpMbl-agpecata BHECUCTEMHOM 3asBKN

date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3aBKu

broker_from_rts c7 Kopg PTC knuneHTa - Bnagenbla 3asBku

id_deal i8 Koa cpenkn, COOTBETCTBYHOLLEN AaHHOW 3anuncy XXypHasia
3aABOK

deal_price d16.5 LieHa 3aknio4eHHol caenkm

local_stamp t TNokanbHoe Bpemsi nonb3oBaTens

MpumeyaHus:

« TMone status npeacTaenset coboii 6UTOBYIO Macky

0x01 KotuposouHas
0x02 BcTpeuHas
0x04 BHecuctemHas
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0x08

0x10
0x1000
0x100000
0x200000
0x400000
0x2000000
0x00080000

RFQ. 3anpoc Ha KOTUPOBKY

RFQ. Bpems uctekno

3anuce ABNsieTCs nocneaHeli B TpaH3akumm

3anuch ABnseTca pe3ynbratom onepauynmn nepemMeLleHnsa 3adaBkn

3anuce sIBNsieTCs pe3y/kTaToM onepauui yaaneHus 3assku

3anuco ABnseTcs pe3ynbratoM rpynnoBoro yaasieHuns

Mpu3HaK yaaneHust octatka 3asiBk1 No NpUYnHE KPOCC-CAENKN

3asaska Fill-or-kill

« [one action onvckiBaeT AeiicTare, NponsoLlesLlee ¢ 3asBKOM

0 3asBka yganeHa

1 3anaBka gobasneHa

2 3asBKa cBefeHa B cAenky

Ta6nuua 8. Mona ta6nuubl deal

Ta6nuua deal: XXypHan caenok

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop Toproeoii ceccumn

isin_id i4 YHUKasIbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

price d16.5 LleHa

amount i4 O6beM, KON-BO €AMHNL, MHCTPYMEHTA

moment t Bpewms 3akntoueHns caenku

code_sell c7 Koga npogasua

code_buy c7 Kop, nokynatens

id_ord_sell i8 Homep 3as1Bkn npogasua

ext_id_sell i4 BHeLUHWIA HOMep U3 3asBKM NpogasLa

comment_sell c20 KoMmeHTapwuii 13 3asiBKv npogasLa

trust_sell i1 MpusHak Y (£OBEpPUTENbHOMO YyMpaBneHusl) U3 3asBku
npogasua

status_sell i4 Cratyc cenku co CTOPOHbI NpogasLa

id_ord_buy i8 Homep 3as1Bkn nokynarens

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynatens

comment_buy c20 KommeHTapuii u3 3asaBku nokynarens

trust_buy i1 Mpusnak Y (£OBEPUTENLHOMO YMpaBneHus) U3 3asBKu
nokynarens

status_buy i4 Craryc cefiku Co CTOPOHbI NoKynaTtesns

pos i4 Kon-Bo no3uuuii N0 MIHCTPYMEHTY Ha pPbIHKe Nocne CAenku

nosystem il Mpu3HaK BHECUCTEMHOI CLenku

hedge_sell i1 Mpr3Hak xempKeBoi caenkyn co CTOPOHbI NpogasLa

hedge_buy i1 Mpu3HaK XxepKeBOo CAEMKN CO CTOPOHbI MOKynaTens

login_sell c20 JNloruH nonb3oBatens npogasLa

login_buy c20 JlorviH nonb3oBaTens nokynarens

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua
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Mone Tun Onucaxve

fee_sell d26.2 C6op no caenke npogasua
fee_buy d26.2 C6op no caesnke nokynarens
id_deal_multileg i8 Homep caenku no ceaske

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, login_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, login_buy, code_rts_buy, fee_buy, 3anonHstoTtca Tonbko ans

CBOUX caenok

« Mons status_sell n status_buy sABASHOTCA GUTOBLIMY Mackamu, ONPeAeSIOLMMU CeayoLme 3Ha4eHus:

0x20 Cpenka ABNSieTCS CAEMKON 3Kcnmpauum

Ta6nuuya heartbeat: Cnyxxe6Has Ta6énuua cepBepHbIX HacoB

[JaHHas Tabnvua HanosHsieTcsl SiAPOM TOProBOW CUCTEMbl C OMNpefenieHHol NepuoauyHOCTbI0 U MOXET 6biTb
1CMonb30BaHa A1 334a4 CUHXPOHU3aUUKM (Hanpumep, 471 MPOBEPKM NPUX0Aa BCEX CAENOK 3a onpeAeneHHbIi
MOMEHT BpemeHu). Tabnua Ucrnonb3yetcs B pexvve [o6aBneHus 3anuceil; ouncTka Tabnuvibl NPOUCXOAUT B

HO4YHOE BpeMA.

Ta6nuuya 9. Mona Taénuybl heartbeat

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosie NoAcucTeMbl penmkalum
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
server_time t [Jarta v Bpems cepepa

Ta6nuua sys_events: Tabnuuya cobbITUii

Ta6nuua 10. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl penmkalum
replAct i8 Cnyxe6Hoe nose NoacucTeMbl pennkawumm
event_id i8 YHWKabHbIA naeHTUhnKaTop cobbiTns
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* B03MOXHble TUMNbI COObITUI

event_type=1
message = "session_data_ready"

event_type = 2

message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

NMotok FORTS_ORDLOG_REPL - AHOHUMHbIN orders_log

Cxema gaHHbIX

Tabnuupbl:

« orders_log - XXypHan 3aaBoK

« multileg_orders_log - XXypHan 3asBOK N0 CBsi3kaM
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e sys_events - Tabnuua cob6bITHiA

Ta6nuua orders_log: )KypHan 3asaBok

Ta6nuuya 11. NMonsa Tadénuybl orders_log

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

replRev i8 Cnyxe6Hoe nosne nNogcucTeMbl penvkawumm

replAct i8 Cnyxe6Hoe nosie NoAgcucTeMbl penmkalum

id_ord i8 Homep 3asBku

sess_id i4 M aeHTrdmkaTop TOpProBoii ceccmm

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

status i4 Cratyc 3asBku

action i1 [LeiicTBre ¢ 3asBKOWA

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
dir i1 Hanpaenexuve

price d16.5 LleHa

amount i4 KonnyecTso B onepauum

amount_rest i4 OcrTaBLUeecs KONM4ecTBO B 3asiBKe

id_deal i8 WaeHTudmkaTop cAenkv no AaHHOW 3anvcu XypHana 3asBok
deal_price d16.5 LleHa 3ak/14eHHON caenkm

MpumeyaHus:

« [lone status npeacraBnsieT coboii 6GUTOBYO Macky

0x01

0x02

0x04

0x1000

0x100000

0x200000

0x400000

0x20000000

0x00080000

KoTnpoBoyHas
BcTpeuHas

BHecuctemHas

3anuce fiBNsieTcs nocneaHeli B TpaH3akumm

3anunce ABnseTcA pe3ynbratom onepaynmn nepemMeLleHnsa 3aiBkn

3anucb AABNAETCA pesy/bTatom onepauun yaaneHus 3asasku

3anucb ABNSETCA Pe3ynbTaToM rpynnoBoro yaaieHns

MNpr3Hak yaaneHna octatka 3asaBKu Mo NPUYMHE KPOCC-CAEKN

3asaska Fill-or-kill

« [Mone action onucbIBaeT AelicTere, Npon3oLleLiee ¢ 3asBKol

0 3aaska yganeHa

1 3anBka gobasneHa

2 3asBka cBefeHa B CAeSKY

Ta6nuuya multileg_orders_log: XXypHan 3asBOK N0 cBA3KaM

Ta6nuua 12. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum
id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproeoii ceccum

moment t Bpems n3meHeHnss COCTOAHUA 3aABKU
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Mone Tun Onucaxve

status i4 Craryc 3asBku

action i1 [LeiicTBre ¢ 3asBKoit

isin_id i4 YHUKasbHbI/ YUCNOBOW NAEHTUUKATOP UHCTPYMEHTA
dir i1 HanpasneHne

price d16.5 Llena

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNM4ecTBo B 3asiBKe

rate_price d16.5 CTaBka 3asBK/

swap_price d16.5 CBon-LeHa 3asBku1

id_deal i8 NaeHTudmkaTop cAenkv No AaHHO 3anmcu XypHana 3asBok
deal_price d16.5 LleHa 3ak/1t04eHHO caenkm

MpumeyaHus:

« [lone status npeacrasnseT coboli 6UTOBYO Macky

0x01 KoTnpoBoyHas
0x02 BcTpeuHas
0x04 BHecuctemHas

0x1000 3anuch ABnsieTcs nocneaHel B TpaH3akumm

0x2000 3asska Peno ¢ KL,

0x20000 3asaska Peno

0x40000 O6blyHasA 3aaBKa NoO CBA3Ke

« [lone action onvcbiBaeT AencTere, NponsoLeaLlee ¢ 3asaBKoi

0 3asBka ygasieHa

1 3asiBKa fo6aBneHa

2 3asBka cBefieHa B cAesKy

« Tone rate_price AN Ba/IlOTHLIX CBOMOB COAEPXMNT CBOM-LIEHY.

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 13. Mona taénuubl sys_events

Mone Tuvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoacucTeMbl penvkawumm
replRev i8 Cnyxe6Hoe nosie NoAcucTeMbl penmkalum
replAct i8 CnyxebHoe nosne nofcncTeMbl pennkawmm
event_id i8 YHUKanbHbI naeHTUGMKaTOp Co6LITHA
sess_id i4 Homep ceccuu

event_type i4 Twn cobbITuA

message c64 OnwncaHune cobbITUS

MpumeyaHus:

¢ Bo3MOXHbIe TuMNbl COOLITUIA

event_type =1

message = "session_data_ready"

event_type = 2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"
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NMotok FORTS_FUTORDERBOOK_REPL - ®dblouepchl: Cpe3 cTakaHa

Cxema gaHHbIX

Tabnuupl:

« orders - JloroBasi Tabnuia 3asaBoK

« info - IHdhopMauumsa o ctakaHax

Ta6nuua orders: J/loroBas Taénuua 3asaBoOK

Ta6nuua 14. Nona Ta6nuubl orders

Mone Tvn OnucaxHve

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemsl pensvkalum
replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkawumm
id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop ToproBoii ceccumn

client_code c7 Ko knuneHta

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

status i4 Craryc 3asBkn

action i1 [LeiicTBre ¢ 3asBKOIA

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
dir i1 Hanpaenexuve

price d16.5 LleHa

amount i4 Konunyectso B onepaumu

amount_rest i4 OcTaBLUeecs KONM4ecTBO B 3asiBKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpr3Hak xemkeBoi 3asBKn

trust i1 [Mpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns
ext_id i4 BHeLUHWiA HoMep

login_from c20 JlornH nonb3osatens, NOCTaBMBLLETO 3asBKY
broker_to c7 Kog FORTS dompmbl-agpecaTta BHECUCTEMHOW 3a5BKM
broker_to_rts c7 Kog RTS dhmpMbl-aipecaTta BHECUCTEMHO 3as1BKU
date_exp t [llata ucteueHns 3aaBku

id_ord1 i8 Homep nepBoii 3aBKu

broker_from_rts c7 Kog PTC knveHTa - BnagesnbLa 3asBku
init_moment t Bpems nosiBneHuns 3assku

init_amount i4 HauyanbHoe KonmyecTBO B 3asBKe

MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO MacKy

0x01

0x02

0x04

0x100000

0x200000

0x400000

0x20000000

KoTupoBouHasn

BcTpeuHas

BHecuctemHas

3anunceb fiBNseTcAa pesysibtaTtoM onepalmmn nepemMeLLeHns 3aaBku
3anuncb ABNSETCA pe3ysibTaTtoM onepaummn yaaneHus 3asasku
3anuchb ABNAETCA pe3y/ibTaTtom rpynnoBoro yaaneHus

Mpu3HaK yfaneHnst octaTka 3asBk1 No NPUYMHe KPOCC-CAEeNKM

« TMone action onuckIBaeT AelicTBre, NPOM30LLELLEE C 3as1BKOI
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1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

Ta6nuya info: MHchopmauusa o ctakaHax

Ta6nuuya 15. Mona taénuubl info

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nose NoAcMcTeMbI pennkawmm

infolD i8 YHVKabHbIA KoY

logRev i8 PeBusns no bloyepcam Ha MOMEHT pOpMMPOBaHUS
CHanwoTa

moment t Bpemsi hopmmpoBaHus cHanwoTta

NMotok FORTS_OPTORDERBOOK_REPL - OnuyuoHbl: Cpe3 cTakaHa

Cxema gaHHbIX
Tabnuupl:
¢ orders - JloroBasi Tabnuua 3asBoK
« info - VIHdopmauums o cTakaHax

Ta6nuua orders: J/loroBas Taénuuya 3asaBOK

Ta6nuuya 16. MNona tadénuubl orders

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoacucTeMbl penvkawumm
replRev i8 Cnyxe6Hoe nosne nogcuMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

client_code c7 Kog knneHta

moment t Bpems n3meHeHns coCTosHWSA 3asBkn

status i4 Craryc 3aaBKu

action i1 [LeiicTBre ¢ 3anBKoit

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA
dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konnuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNM4ecTBO B 3asiBKe

comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK XemKeBOoi 3asiBKN

trust il Mpu3Hak 3asBKv AOBEPUTENBHOTO yrpas/eHns
ext_id i4 BHeLwHWiA Homep

login_from c20 JlorvH nosnb3oBartesns, NOCTaBMBLLErO 3asBKY
broker_to c7 Kop FORTS dhmpmbl-aipecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kog RTS dhmpmbl-agpecaTta BHECUCTEMHO 3as1BKM
date_exp t [lata ucteueHvsa 3asBku

id_ord1 i8 Homep nepsoli 3asBku

broker_from_rts c7 Kog PTC knueHTa - BnagenbLia 3asBku
init_moment t Bpems nosiBneHust 3asaBku
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Mone Tun Onucaxve
init_amount i4 HauyanbHoe Ko/IM4ecTBo B 3aaBKe
MpumeyaHus:

« [Mone status npeacTaBnsieT co60i GUTOBYH MacKy

0x01

0x02

0x04

0x100000

0x200000

0x400000

0x20000000

KotuposouHas

BcTpeuHasn

BHecuctemHasn

3anuck ABASeTCA pesybTaTtom onepauyn nepemelLeHns 3anaskm
3anuce ABMseTCA pesybTaTtoM onepauumn yaaneHus 3asasku
3anucb ABNSETCA pe3ynbTaToM rpynnoBoro yaaneHns

MNpr3Hak yaaneHnsa octatka 3asaBKuW Mo NpUYMHe KPoCC-CAesKn

« TMone action onuckIBaeT AelicTBre, NPOM30LLELLEE C 3asBKOI

1 3asBka fobaBneHa

2 3asBKa cBefeHa B cAesky

Ta6nuya info: MHdhopmauusa o ctakaHax

Ta6nuuya 17. Mona taénuuybl info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm

replRev i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcuMcTeMbl pennkawmm

infolD i8 YHVKaNbHbINA KoY

logRev i8 PeB131s no onuyvoHaMm Ha MOMEHT DOPMMPOBaHMNS CHANLIOTa
moment t Bpewms chopmmpoBaHus cHanwota

NMotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIA

Cxema gaHHbIX

Tabnuupbl:

¢ orders - JloroBasi Tabnuua 3asBoK

« info - VIHdhopmauus o cTakaHax

Ta6nuua orders: J/loroBasi Ta6nuua 3asBoK

Ta6nuuya 18. Mona ta6nuubl orders

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosie NoAcucTeMbl penmkalum
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum
id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoii ceccum
client_code c7 Kog knneHTa

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3as1BKN
status i4 Cratyc 3asBku

action i1 [elicTBue c 3asBKOl

isin_id i4 YHVKabHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve
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Mone Tun Onucaxve

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu
amount_rest i4 OcTaslLUeecs KOoNM4ecTBo B 3asiBKe
init_moment t Bpems nosiBNeHust 3asiBku
init_amount i4 HauyanbHoe Ko/IM4ecTBo B 3asBKe

Ta6nuya info: MHchopmauusa o cTakaHax

Ta6nuuya 19. Mona taénuuybl info

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm
infolD i8 YHVKabHbINA KoY

logRev i8 PeBu3ns Ha MOMeHT hOpMMPOBaHNSA CH3MNLWOTa
moment t Bpems chopmMmnpoBaHusa cHanwoTta

NMotok FORTS_FUTCOMMON_REPL - ®dblouepchl: oouias

uHcopmayun
Cxema fgaHHbIX

Tabnuupl:

« common - O6Lasn nipopmanms no ceccum

Ta6nuua common: O6uas nHchopmayums no ceccuu

Tabnuua cogepxut

Ta6nuya 20. Mona Taénuybl common

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbI pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoli ceccum

best_sell d16.5 LleHa nyuLueli 3as1BKM Ha Npogaxy

amount_sell i4 KonnuecTso B 3asiBKax Ha NPoAaxy € NydLleit LeHow

best_buy d16.5 Llena nyuiuert 3asiBK1 Ha NMOKYMNKY

amount_buy i4 KonnyecTtso B 3asBKax Ha MOKYMNKY C NyuLleli LLeHOo

price d16.5 LleHa nocnepHeii caenkm

trend d16.5 TpeH UW3MeHeHus LUeHbl (pasHuua Mexay ueHamu [ABYX
nocnegHvx caenok)

amount i4 KonnuecTtso B nocnegHeii caenke

deal_time t [Nlata n Bpems nocnegHew caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumarnbHas LeHa

avr_price d16.5 CpefHeB3BeLLIEHHas LieHa

old_kotir d16.5 PacueTHas ueHa npefbiayLuei ceccum

deal_count i4 KonuyecTtBo caenok

contr_count i4 O6bLLee KO/IMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM cenok B pybnsx
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Mone Tun Onucaxve

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLIWIA
mod_time t [arta 1 Bpems usmeHeHus 3anuncu

cur_kotir d16.5 TekyLlasa KOTUPOBKa

cur_kotir_real d16.5 PbIHOYHas KOTMPOBKa

orders_sell_qty i4 KonmuecTtBo 3adBOK Ha Npogaxy
orders_sell_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy
orders_buy_qty i4 KonnyecTtBo 3aABOK Ha NOKYNKY
orders_buy_amount i4 O6bEM B KOHTpakTax B 3asiBkax Ha MoKyrnky
open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

local_time t Mone ANa MOHUTOPMHIA penmkaumn common
MpumeyaHus:

- [Mone open_price COAEPXUT LIEHY NEPBOi cAenku B TeKyLLel ceccum, a ecnv eé Her, 1o 0

 [lone close_price cogepXuT LieHy NocnegHen caenky B TeKyLLen ceccun, a ecnm eé Her, To 0
Motok FORTS_OPTCOMMON_REPL - OnyuoHbI: o6was
uHcopmayun
Cxema gaHHbIX

Tabnuup:
« common - O6Lwas nHcopmauus no ceccum
Tab6nuuya common: O6uas nHhopMayums nNo ceccuu

Tabnuua cogepxuT

Ta6nuuya 21. Mona Taénuybl common

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noagcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawumm

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

best_sell d16.5 LleHa nyuLueli 3as1BKM Ha Npofaxy

amount_sell i4 KonnuecTso B 3asiBKax Ha NPoAaxy € NyudLleit LeHow

best_buy d16.5 LleHa nyuwer 3asiBK1 Ha NMOKYMNKY

amount_buy i4 KonnuecTtso B 3asBKax Ha MOKYMKy C NydLleli LLeHOo

price d16.5 LleHa nocnepHeii caenkm

trend d16.5 TpeHa UW3MeHeHVs LUeHbl (pasHuua Mexzay ueHamu [ABYyX
nocnefHvx caenok)

amount i4 KonnuecTso B nocnegHeii caenke

deal_time t [Nlata n Bpems nocneaHew caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumarnbHas LeHa

avr_price d16.5 CpefHeB3BeLLIEHHas LieHa

old_kotir d16.5 PacueTHas ueHa npegbiayLuei ceccum

deal_count i4 KonuuyecTtBo caenok

contr_count i4 O6bLLee KOIMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM cenokK B pybnsx
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Mone Tun Onucaxve

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLIWIA

mod_time t [arta 1 Bpems usmeHeHus 3anuncu

isin_is_spec il Mo aTOMy MHCTPYMEHTY ceiiyac BO3MOXHO nofAasaTb 3anpochl
Ha KOTVPOBKY.

orders_sell_qty i4 KonmuecTtBo 3asBOK Ha Npogaxy

orders_sell_amount i4 O6BLEM B KOHTPaKTax B 3asiBKax Ha npogaxy

orders_buy_qty i4 KonnuecTtBo 3asBOK Ha NOKYMNKY

orders_buy_amount i4 O6BLEM B KOHTpaKTax B 3asiBKax Ha MOKynky

open_price d16.5 LleHa oTKpbITUSI

close_price d16.5 LleHa 3akpbITus

local_time t Mone ANa MOHUTOPMHIA penMkaumMy common

MpumeyaHus:

« [Mone open_price coaepXuT LEeHy NepBoi cAenkn B TekyLleli ceccun, a ecnm eé Het, 710 0

* [Mone close_price coaepXuT LeHy NnocnegHel CAeNKn B TEKYLLER ceccum, a ecnm eé Het, To 0

MoTOKM arperMpoBaHHbIX CTaKaHOB

OnpepeneHbl HECKO/IbKO NOTOKOB [/151 arpermpoBaHHbIX KOTUPOBOK, OT/IMHAOLLMXCA T/TyOUHOA.
[nsa dbloyepcos:

« FORTS_FUTAGGR50_REPL — ctakaH rny6uHoii 50 KoTrpoBok

¢ FORTS_FUTAGGR20_REPL — ctakaH rny6uHoii 20 KoTpoBOK

¢ FORTS_FUTAGGRS5_REPL — cTakaH rny6vHoii 5 KoTMpoBOoK

15 OnuUMOHOB:

¢ FORTS_OPTAGGR50_REPL — ctakaH rny6uHoii 50 KoTrpoBok

¢ FORTS_OPTAGGR20_REPL — cTakaH rny6uHoii 20 KOTMpOBOK

¢ FORTS_OPTAGGR5_REPL — cTakaH rny6uHoli 5 KoTpOBOK

3ameyaHue

B0O3MOXHOCTb NOAK/IYATLCA K OnpefenieHHoMY MOTOKY pensvkauuu onpeaenseTca npasaMm akkayHta
L103a B cucteme.

Cxema gaHHbIX
Tabnmupl:
« orders_aggr - ArpermpoBaHHble CTakaHbl
Ta6nuua orders_aggr: ArperupoBaHHble CTaKaHbl
Taﬁnmu,a COAEPXUT CNMUCOK arperMpoBaHHbIX KOTMPOBOK. Kaxpgas arpermpoeaHHasaA KOTUPOBKa ABNAETCA
pe3ynbratoMm CyMMMUpOBaHUA NO 061>émy aKTUBHbIX 3asABOK C OAWHakKOBbIMW MHCTPYMEHTOM, LI,eHOVI n
Hanpas/eHnem.
Pexunmbl ncnosnb3oBaHns Ta6I1VILI,bI B 3aBUCMOCTU OT pEXMMOB pa60TbI TOpFOBOVI CUCTEMDI:
¢ HouHoli nepuog - Ta6]'II/ILI,bI cogepxat gaHHble Ha MOMEHT 3aBepLueHns BeqepHeVl ceccun
. Toprosaﬂ ceccusa oo npoMm. KnnupuHra - Ta6n1/|u,a 06HOBNAETCS aKTUBHbIMI 3asiBKaMu
¢ [pom. KnMprHa - Tabnuua He 06HOB/ISIETCS U COAEPXUT AaHHble HA MOMEHT Havyana NpoMm. KAmMpuHra
. Toprosaﬂ ceccua nocse npom. KnmpuHra - Ta6n|/|u,a 06HOB/NAETCS aKTUBHbIMI 3asiBKaMu
e KaupuHr - Tabnuua oumnuiaetcs

* BeuepHsa Toprosas ceccus - Ta6r|v1u,a 06HOBNAETCA aKTUBHBLIMW 3asiBKaMun Be'—lepHeIﬁ ceccun
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Ta6nuuya 22. Mona Taénuubl orders_aggr

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pennkaumm

isin_id i4 YHVKabHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa
price d16.5 LleHa KoTMpOBKM

volume i8 O6beM arpernpoBaHHO KOTVPOBKU

moment t Bpems nocnegHero 06HOBMEHNS KOTUPOBKN

dir i1 Hanpas/iieHve KOTUPOBKY

MpumeyaHus:

e 3anucu B Tabsmue MOryT O6HOB/ATLCSA MOIHOCTLI), T.€. OOHOBASATLCS MOXET He TO/IbKO 06LEM KOTUPOBKM
(volume), HO U MHCTPYMEHT, UEeHa, HanpasneHne. B cnyyae HaCTynjieHUs1 Takoro cOObITUS CYMTAETCs, 4YTO
npeablayLias KOTMPOBKa BbilLla U3 CTakaHa, a HoBast — NosiBUAach.

« B Tabnuue MoryT npucyTcTBoBaTb 3anncu C HyneBbiM 06bEMOM (volume = 0). Takue 3anucu cnepyet
urHopupoBatb. lpy 3TOM, MOXET MPOUCXOAUT OOHY/NEeHWe CyLLeCcTBYHOLWEA KOTUPOBKM — 3TO O3HA4aeT, 4To

KOTMPOBKa Bbll/1a N3 CTakaHa naun 3anojiHeHne HyﬂeBOVI KOTUPOBKU KakumMu NGO 3HAYEHMSIMU — 3TO O3HAYAET,
4YTO KOTUPOBKa C HOBbIMW 3HA4YE€HUAMK BOLUa B CTakaH.

Motok FORTS_POS_REPL - UHcopmauusa o nosnumax

Cxema gaHHbIX

Tabnuupl:

* position - MNo3nyun KNMEHTOB

* sys_events - Tabnuua cob6bITHi
Ta6nuua position: Mosnyun KNMEHTOB

Tabnvua cogepXnT MHPOPMALMIO O NO3ULMSIX KNINEHTOB.

Ta6nuua 23. Mona Taénuubl position

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

isin_id i4 YHVKabHbIA YNCNOBO MAEHTUCHMKATOP MHCTPYMEHTa

client_code c7 Ko knneHta

open_gty i4 Konnuectso nosuuuii Ha Havano ceccun

buys_qty i4 KonmuecTso Kyn/eHHbIX KOHTPAKTOB B XO4e Ceccumn

sells_qty i4 Konnyectso npoAaHHbIX KOHTPaKTOB B XOfe Ceccun

pos i4 Tekywiasa no3nuns

net_volume_rur d26.2 HeTTo-cymMma AeHer, B pybnsix, Ha KOTOpYHO Obl/IN COBEPLLEHbI
caenkn. TloNnoxuTeNlbHOe YMCNO -  AEHbIM  MPUXOAAT,
oTpuuaTenbHoe - ieHbrM BbiNiauvBatoTCcs

last_deal_id i8 Homep nocnegHei caenkn

waprice d16.5 CpenHeB3BeLUeHHas LeHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 24. Mona Tabnuubl sys_events

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
event_id i8 YHUKanbHbIi naeHTUGMKaTop cobbITHA
sess_id i4 Homep ceccum

event_type i4 Tun cobbITuA

message c64 OnwuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MoXHble TuNbl COOLITUIA

event_type =1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

Motok FORTS_PART_REPL - NHcdhopmauusa o cpegcTtBax n nmmmrax

Cxema gaHHbIX
Tabnuupl:
* part - CpeacTtsa v IMMUTBI KINEHTOB
* sys_events - Tabnuua cob6bITHi

Ta6nuua part: Cpegctsa U IMMUTbI KITMEHTOB

Tabnuua coaepXuT MHGOPMALIMIO O SIMMUTAX K/IMEHTOB.

Ta6nuuya 25. Mona Taénuubl part

Mone Tvn OnucaxHuve

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalmum

client_code c7 Ko knuneHta

coeff_go d16.5 KoahdmumeHT knmenTckoro MO

coeff_liquidity d16.5 KoathdmmeHT nnksnaHoCcTm

money_old d26.2 Bcero geHer Ha KoHeL, npeablayLieit ceccum

money_amount d26.2 Bcero aeHer

money_free d26.2 CBo60aHO aeHer

money_blocked d26.2 3ab610kMpoBaHo aeHer

pledge_old d26.2 3a/10roB Ha Hayano ceccum

pledge_amount d26.2 Bcero 3anoros

pledge_free d26.2 CB060AHO 3a10roB

pledge_blocked d26.2 3a610KMpOBaHO 3a/1070B

vm_reserve d26.2 Cymma, 3apesepBupoBaHHass nof otpuuarensHyto BM no
3aKPbITbIM MO3ULMAM

vm_intercl d26.2 BapwuaunoHHasa Mapxa, cnucaHHas uav nosiyyeHHas B npom.
KIMPWHT

fee d26.2 CnucaHHbI cbop

fee_reserve d26.2 3a6/10kMpoBaHHbIN pe3eps cbopa nog 3asBku

limit_spot_buy d26.2 NummnT Ha Mokynky CnoTtos

limit_spot_buy_used d26.2 Vcnonb3oBaHHbIA JInMuT Ha Mokynky CnoTos
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Mone Tun Onucaxve

is_auto_update_limit i1 Mpu3HaK aBTOMATUYECKOM KOPPEKUMN NUMUTA Ha BEINYUHY
[oxoAa npu 3akadke nocne kavpuHra: 0-HeT, 1-MeHsATb.

is_auto_update_spot_limit i1 Mpu3HaK aBTOMATMYECKOW Koppekuun nuMutoB no Cnotam
(Ha Mpogaxy, 1 Ha MokynKy) Npy 3akayke nocne knvpuHra: 0-
HeT, 1-MeHATb

no_fut_discount i1 dnar 3anpeLleHnsa NCrnosib30BaHUs CKUAKM No brovepcam: 1-
3anper, 0-HeT

limits_set i1 Hanmume ycTaHOBMEHHbIX AEHEXHOTO 1 3a/10r0BOr0 JIMMUTOB

premium d26.2 Mpemuns

premium_order_reserve f Pe3eps npemun nog 3asBku

balance_money d26.2 Casibi0 AEHEXHbIX TOProBbIX MEPEBOAOB 3a TEKYLLYK CecCuio

vm_order_reserve

CymMMa, 3apesepBupoBaHHas nof otpuuatesibHyto BM no
3asBKam

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 26. Nona Tadénuubl sys_events

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcncTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm
event_id i8 YHUKasbHbI naeHTUGMKaTOp CobLITHA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnwncaHue cobbITUS

MpumeyaHus:

* BO3MOXHble TUMbI COBbITUI

event_type=1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

Motok FORTS_FUTINFO_REPL - ®blouepchbl: cripaBovyHasi U
ceccuoHHasi uHdphopmauus

Cxema gaHHbIX

Tabnuupbl:

« delivery_report - OT4eT 0 nocraske

fut_rejected_orders - OTBeprHyTble B KIMPUHT 3as1BKU

fut_intercl_info - nHchopmauua o BM, paccuutaHHoli No pesynsratam NpoM. KAnpuHra

« fut_bond_registry - CnpaBoyHMK napameTpoB obnuraunii

« fut_bond_isin - CnpaBo4HWK MHCTPYMEHTOB 06nmrauuii

« fut_bond_nkd - HKJ Ha faTbl Bbinnar KyrnoHoOB

« fut_bond_nominal - Pasmepbl BbinaaT HOMWHa/IbHO CTOMMOCTM 06/IMraLmm

¢ fut_vch - CnpaBoYHUK TOpryembIx akTMBOB

session - ViHchopmaumsi 0 TOproBoii ceccum
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multileg_dict - CnpaBo4HMK CBA30K

« fut_sess_contents - CnpaBoYHNK TOPryeMbIX UHCTPYMEHTOB

fut_instruments - CnpaBOYHNK MHCTPYMEHTOB

« diler - CnpaBo4HMK UMeH hmpm

investr - CnpaBoYHUK K/TMEHTOB

. fut_sess_settl - Pe3ynerartbl KNMpUHra: pacyeTHbIe LieHbl

 sys_messages - COO6LLEHVsi TOProBOii CUCTEMbI

« rates - CnpaBo4HVK KypCOB BaslOT

* sys_events - Tabnuua co6bITHiA

Ta6nuua delivery_report: OTueT 0 nocTaBKe

Ta6nuuya 27. Mona taénuubl delivery_report

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum

date t [Jarta npoBefeHUa kKNMpuHra

client_code c7 Koga knneHta

type c2 MpusHak PO/Bd/knuenTa (RF' - PO; 'BF' - BO; 'CL' - KMEHT).
3pech Bcerga paseH 'CL'.

isin_id i4 YHUKasIbHbIV YNCNOBOW MAEHTUUKATOP NCTPYMEHTA

pos i4 KonnuecTtso no3vuuii, nognexatyyx NCNoHEHNIo, Ha Havyas1o
[aHHOro atana nocTaBkW (KPOMe UCKHYEHHbIX N0 NPUHLMNY
cosnageHua NHH (kopos))

pos_excl i4 [na nepsoro 3tana - 3T0 KoO/AMYecTBO NO3WUMIA MO
hbloyepcam, aHHy/IMPOBaHHbIX B CBSA3W C TeM, 4YTO OHWU
yuuTbiBa/IUCb Ha peructpax ¢ oguum WHH (kogom). Ons
BTOpOro atana scerga 0

pos_unexec i4 KonnuyecTtso no3numii, HENCNONHEHHbIX B X0Ae AaHHOro aTana
nocTaBku

unexec i1 MpU3HaK WCNOMHEHWS/HENCNONHEHNST KNIMEHTOM MO3ULMIA,
yKasaHHbIX B none pos_neisp (False - ucnonxHexue, True -
HencnosiHeHve)

settl_pair cl2 Kog PINC

asset_code c25 Topro.blii KOA, NOCTaBASEMOrO aKkTMBa

issue_code c25 [lenosnTapHblii KOA NOCTaBSAEMOro akT1ea

oblig_rur d16.2 O6bEM 0653aTeNnsLCTB B pyo6.

oblig_qty i8 O6BLEM 06513aTeNbCTB B Bymarax, LUT.

fulfil_rur d16.2 O6BLEM BbINOMHEHHbIX 06A3aTENBLCTB B pyo.

fulfil_qty i8 O6bEM BbINOIHEHHbIX 0653aTeNLCTB B Bymarax, LUT.

step i4 MopsaKoBbI HOMEpP 3Tana NocTaBku

sess_id i4 M peHTudmkaTop TOproBoii ceccum

id_gen i4 WpeHTndmkaTop aTana hopMupoBaHusi OTHETOB

MpumeyaHus:

* [lone unexec MOXeT NPUHUMATL C/eAyloLLmMe 3HAYEHUS:
0 WcnonHeHvne

1 HewucnonHeHne

* [Mone step npu noctaske no Cnotam Bcerga NpuHNMaeT 3HaveHve 1
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Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIIMPUHT 3asBKU

Ta6nuua 28. MNona tad6nuubl fut_rejected_orders

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcuMcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl penvkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

order_id i8 Homep 3asBku

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

client_code c7 Ko knneHta

moment t Bpems n3meHeHns CoCTOsHMSA 3asBKn

moment_reject t Bpewms, korfa 3asBka bbina oTBeprHyTa

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

dir i1 Hanpaenexuve

amount i4 O6BEM, KONNYECTBO EANHUL, MHCTPYMEHTA

price d16.5 Llena

date_exp t [llata ucteueHns 3aaBku

id_ord1 i8 Homep nepBoii 3aBku

ret_code i4 Kop, Bo3Bpata npoueaypbl nepenocTaHoBKu

ret_message c255 TekCT COOOLEeHNA O MNpUYMHE OTBEPXEHUS 3asBKM Npu
nepenoctaHoBke

comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlornH nonb3osartesns, NOCTaBUBLLETO 3asBKY

ext_id i4 BHeLwHWiA Homep

Ta6nuua fut_intercl_info: nncphopmayms o BM, paccuntaHHoii no pesynbrataMm NPOM. KIIMPUHTa

Ta6nuuya 29. Mona taénuuybl fut_intercl_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum

replAct i8 Cnyxe6Hoe nose nogcucTeMbl pennkawumm

isin_id i4 YHUKa/bHbIV YNC/TOBOIN NAEHTUMKATOP MHCTPYMEHTA

client_code c7 Kog, knnenTa

vm_intercl d16.2 BapwuaunoHHasa Mapxa, cnucaHHas uav nosiyyeHHas B Npom.
KIMPUHT

Ta6nuuya fut_bond_registry: CnpaBo4HUK NnapamMeTpoB o6urayuii

Ta6nuua 30. Mona taénuubl fut_bond_registry

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoacMCcTeMbI peninkaumm
replAct i8 CnyxebHoe none nofcuMcTeMbl pennkawmm
bond_id i4 LinchbpoBoii kog obnuraumm

small_name c25 ToproBblii Kof B KOpnopaTuBHbIX Toprax PTC
short_isin c25 Bbinyck obnuraumn

name c75 HavmeHoBaHue obnurauum

date_redempt t [ata noraweHusa obnvraumm

nominal d16.5 HomuHan obnurauum

bond_type i1 Tun: akums/obnvraums
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Mone

Tun

OnucaHue

year_base

i2

ba3sa roga

Ta6nuya fut_bond_isin: CnpaBoOYHUK MHCTPYMEHTOB 0GMrayuii

Ta6nuuya 31. Mona taénuybl fut_bond_isin

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTembl pensvkaLlum

replAct i8 Cnyxe6Hoe nosne noacMcTeMbl pennkaumm

isin_id i4 YHUKa/bHbI/ YNCTOBOIN NAEHTUMKATOP MHCTPYMEHTA
bond_id i4 LinchpoBoii kog obnurauum

coeff_conversion d5.4 KOHBEPCUOHHbI KO3hhMLUMEHT

Ta6nuya fut_bond_nkd: HK[, Ha paTtbl BbinaaTt KynoHoB

Ta6nuua 32. Nona ta6nuubl fut_bond_nkd

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcMcTeMbl peninkaumm
bond_id i4 LincbpoBoii koa obnuravum

date t [Jata Bbinnarbl KynoHa

nkd d16.7 HK[ Ha paty Bbinnarbl KynoHa

Ta6nuya fut_bond_nominal: Pasmepbl BbinjaT HOMUHa/ILHOW CTOMMOCTMX OGUrayumn

Ta6nuua 33. Mona taénuubl fut_bond_nominal

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
bond_id i4 LinchpoBoii ko obnuraumm

date t [Jata Bbinnarbl KyrnoHa

nominal d16.5 Pa3mep BbiniaT HOMUHANLHOW CTOMMOCTH

Ta6nuua fut_vcb: CnpaBoYHMK TOpryeMbIX akKTUBOB

Ta6nwu,a COAEePXUT cnpaBOYHUK 6a30BbIX KOHTPAaKTOB A1 UHCTPYMEHTOB.

Ta6nuua 34. MNona tadonuubl fut_vcbh

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkawumm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
code_vch c25 Kop, 6a30Boro aktvea

name c75 HaumeHoBaHve

exec_type cl Tvn ucnonHeHmna

curr c3 BasoTa nnarexa

exch_pay d16.2 Bupxesoli c6op 3a 1 KOHTpaKT B pybnsx
exch_pay_scalped i1 Mpu3Hak ckanbnupoBaHusa Gupxesoro cbopa
clear_pay d16.2 KnvpuHroBbiii c6op 3a 1 KOHTpakT B py6six
clear_pay_scalped i1 Mpr3Hak ckanbnMpoBaHns KNMPUHIoBOro cbopa
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Mone Tun Onucaxve

sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnons3yetcs
buy_fee d7.3 Komuceunsa ¢ nokynatensi. He ncnonbsyetcs
trade_scheme cl dopma TOpros

section c50 HaumeHoBaHne Cekummn

exch_pay_spot d16.5 BupxeBoii c6op no Cnotam 3a 1 /10T B % OT LiEHbI
client_code c7 Ko knneHta

exch_pay_spot_repo d16.5 BupxeBoii c6op no Peno

rate_id i4 MaeHTndhmkarop Kypca

MpumeyaHus:

« TMone exec_type MOXET NPUHUMATL Clefytolime 3HaYeHNs::

A AnbTepHaTWBHbIIA

D TloctaBka
I NHpekc

S RTS Standard

« [None trade_scheme MOXET NpYHUMATL Criefylowme 3HaYeHns:

F C nonHbiM obecneyeHrem

G C 3as0rom

Ta6nuuya session: NiHdhopmaLusa o TOproBoii ceccum

Tabnuua coaepXuT MHGOPMALIMI0 O PACMINCAHUM CeCCUiA.

Ta6nuua 35. MNona Taénuybl session

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMbl pensmkalum

replRev i8 Cnyxe6Hoe nosne noacucTeMbl penvkawumm

replAct i8 Cnyxe6Hoe nosie noagcucTemMbl penmkalm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

begin t Bpewms Havana

end t Bpems okoH4YaHus

state i4 CocTosiHne ceccuu

opt_sess_id i4 Homep cooTBETCTBYHOLLEN ONLMOHHOI ceccum

inter_cl_begin t Bpems Havyana npom. KnvpuHra

inter_cl_end t Bpems okoHYaHusi NPOM. K/IMpUHra

inter_cl_state i4 CocTosiHMe NpoM. KMpuHra

eve_on i1 Mpu3Hak Toro, YTo 40N BEYepHss ceccus ByeT NPOBOAUTLCA
eve_begin t Bpemsi Hayana Aon. BeyepHeli ceccum

eve_end t Bpems okoHuYaHWs Aon. BeyepHeli ceccum

mon_on il Mpu3Hak Toro, 4To 40N YTPEHHAA ceccus ByAeT NPoOBOANTLCA
mon_begin t Bpemsi Hauana gon. yTpeHHel ceccun

mon_end t Bpemsi oKoHYaHWs1 Aon. yTpeHHel ceccum
pos_transfer_begin t Hauano nHTepsana nepeHoca nosuumii

pos_transfer_end t KoHeu, nHTepBasia nepeHoca nosunuunii

MpumeyaHus:

« Mons pos_transfer_begin n pos_transfer_end o603HauyaloT nepuog Bo BPeMsi TOProBOi CECCUW, B TEUEHUe
KOTOPOro AeiiCTBYET OCOGbI PEXUM 3aK/UEHUSI CAENOK MO WHCTPYMEHTY C NMOCTaBKOW B TEKYLLUIA TOProBblii
feHb. Bo Bpemsi [AelicTBMSi [aHHOMO pexvma 3anpelleHbl Bce 3asiBKM MO YKasaHHOMY WHCTPYMEHTY, 3a
CK/IIOUEHNEM afIPECHBIX 3asiBOK BHYTPY OfHON PO.
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« [Mone state MOXeT NpUHMMATL CReayloLLme 3HaYeHNS:
0 Ceccusi HazHayeHa. Henb3sa cTaBUTb 3asBKU, HO MOXHO YAaNsiTh.
1 Ceccus nger. MOXHO CTaBUTb U yaanaTb 3asBKU.
2 TMpuocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Hesnb3a CTaBUTb 3asiBKU, HO MOXHO YAansThb.
3 Ceccust NpuHYANUTENbHO 3aBepLleHa. Henb3s cTaBuTb U yaasisaTb 3asBKN.
4 Ceccus 3aBeplLUeHa o BpemeHn. Hesnb3a CTaBuTb 1 yAauIATb 3asBKU.
¢ [Mone inter_cl_state Bblgaetcs (no 6UToOBO):
0x0 HeonpepeneH. MOXHO CTaBUTb 1 yAaNATb 3asiBKN.
0x01 bByaywuii Ha cerogHsl. MOXHO CTaBWTb U yaasifiTb 3asBKM.
0x02 OTmeHeH. MOXHO CTaBUTb U yAaNATb 3asBKN.
0x04  TekyLwuid, T.e. AET, HUYETO HEeNb3s. Henb3si cTaBuTb 1 yaaNsiTh 3asiBKU.

0x08 Tekywwii, T.e. uaeT (N0 BpemMeHmn), HO (DAKTUYECKM 3aBEpLUEH U YXE MOXHO BblKauMBaTbCsl, CHUMATb
3asBKW. Henb3s CTaBUTh 3asiBKU, HO MOXHO YAaNsATh.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHU). MOXHO CTaBUTb U yAaNsATb 3as1BKU.

Ta6nuuya multileg_dict: CnpaBo4HUK CBA30K

Ta6nuua 36. Mona tadénuubl multileg_dict

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum

replAct i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YUNCIOBOW KOA, CBSA3KM

isin_id_leg i4 YHUKasbHbI KO MHCTPYMEHTA, BXOASLLETO B CBA3KY
gty_ratio i4 KoathmumeHT konuuecTsa

MpumeyaHus:

* Cmbicn nons gty_ratio COCTOUT B yKa3aHWM KONMYeCTBa 1 Hanpas/eHNA MHCTPYMEHTA, BXOASILLEr0 B CBA3KY: €CNN
3HayeHue qty_ratio > 0, TO AaHHbIi UIHCTPYMEHT BXOAMT B CBSI3KY C TEM Xe HanpaB/ieHeM, C KakuM 1 3asiBKa rno
CBA3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONONOXKHLIM. ABCONIOTHOE 3HaYeHWe qty_ratio onpegenseT KoahduumeHt,
Ha KOTOPbIi YMHOXaAETCS KOIMYECTBO eAUHNL, UHCTPYMEHTA-CBS3KM B 3asBKE A/19 NONYHYEHWS KONMYeCcTBa eanHuL,
WHCTpyMeHTa isin_id_leg.

Ta6nuuya fut_sess_contents: CnpaBoYHMK TOPryeMbIX UHCTPYMEHTOB

Ta6m4u,a COAEePXUT cnpaBOYHNK MHCTPYMEHTOB, Ha3HAa4Y€HHbIX K TOpram B CECCUI0.

Ta6nuua 37. Mona ta6nuubl fut_sess_contents

Mone Tun OnucaxHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofcucTeMbl pennkawmm
sess_id i4 M peHTrudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YNC0BOW MAEHTUUKATOP MHCTPYMEHTA
short_isin c25 Onucaresnib MHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

name c75 HavmeHoBaHne MHCTpyMeHTa

inst_term i4 CwmeLleHue ot cnota

code_vcb c25 Ko 6a30B0ro aktvea

is_limited i1 Mpu3Hak HaIMYMa NMMUTOB B TOprax
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Mone Tun Onucaxve

limit_up d16.5 BepxHWiA NMMUT LieHbI

limit_down d16.5 HWKHWIA NUMUT UeHBI

old_kotir d16.5 PacuéTtHas ueHa Ha Hauaso TekyLlei ceccun

buy_deposit d16.2 'O nokynartens

sell_deposit d16.2 O npogasLa

roundto i4 KonunuecTtBo 3HaKoB nocse 3ansitoil B LeHe

min_step d16.5 MVHUMasbHBINA Lar LeHbl

lot_volume i4 K-BO eanHuUL, 6a30BOro akTmBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb LIara LieHbl

d_pg t [laTa okoHYaHuMsi obpaLleHNs MHCTPYMEHTa

is_spread i1 Mpu3Hak BXOXAeHNS hblodepca B MeXMECAYHbIA cnpag. 1 —
BX0AUT; 0 — He BXoauT

coeff d9.6 KoathdmumeHT MexmecsayHoro cnpaga

d_exp t [lata ncnonHeHWsa MHCTpyMeHTa

is_percent i1 Mpu3Hak Toro, 4To (hblouepc Topryetcs B npoueHTax. 1 -
Topryetcs npoueHTax, 0 — TopryeTcsi He B NpoLeHTax

percent_rate d6.2 MpoueHTHas cTaBka AN1a pacyeTa BapuauvoHHON MapXu no
NPOLIEHTHbIM chblovepcam

last_cl_quote d16.5 KoTupoBKa nocne nocrieaHero KnmpuHra

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProev B BEUEPHIOHD CECCUI0

ticker i4 YHuKanbHbIA YUnCcNoBOl Kog, MnaBHoro Crnota

state i4 CoCTOsiIHME TOProB/IN MO UHCTPYMEHTY

price_dir i1 Hanpas/ieHvie LeHbl MHCTpYMEeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnyectBo MHCTPYMEHTOB B CBsi3ke

step_price_clr d16.5 CTOMMOCTb Lara LieHbl BEHEPHErO K/IMpUHra

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOM. K/IMpUHra

step_price_curr d16.5 CTOMMOCTb MWHMM&/IbHOIO Llara LeHbl, BblpaKeHHas B
BasltoTe

d_start t [aTa BBOJa MHCTpyMeHTa B o6palleHune

exch_pay d16.5 BupxeBoii cbop

MpumeyaHus:

» COCTOSIH/E Ceccuum MMeeT MPUOPUTET Haf COCTOSIHUEM WHCTPYMEHTa. TO €CTb, eC/M CecCUsi HaxoamTcs B
COCTOSIHUM «MPUOCTAHOB/IEHA» WM «3aBepLUeHa», TO M0 BCEM MHCTPYMEHTa Heflb3s TOProBaTh, HE3aBUCMMO OT
3HaUYeHus state B UHCTPYMEHTe.

« [lone state MOXeT NpUHMMaTL cneayroLme 3HayeHus:

0 Ceccusi No 3TOMY WHCTPYMEHTY HasHaueHa. Henb3si CTaBUTb 3asiBKM, HO MOXHO yAansTb Mo 3TOMy
VHCTPYMEHTY.

1 Ceccwsl No 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBUTb U yAa/IATh 3asiBKU N0 3TOMY UHCTPYMEHTY.
2 [lpvocTaHoBKa TOProB N0 BCEM MHCTPYMEHTaM. Henb3s CTaBUTb 3asiBKM, HO MOXHO YAaNsiTb.

3 Ceccus Mo 3TOMY WHCTPYMEHTY MPUHYAUTENbHO 3aBeplueHa. Henb3si CTaBUTb U yAassiTh 3asiBKv N0 3TOMy
VHCTPYMEHTY.

4 Ceccusi NO 3TOMY WHCTPYMEHTY 3aBepLUEHA MO BpeMeHU. Henb3s CTaBuUTb U yAansTb 3asiBKA MO 3TOMY
VHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Hefb3si CTaBWUTb 3asiBKW, HO MOXHO yAansTb Mo 3TOMy
VHCTPYMEHTY.

« TMone signs siBSIETCS GUTOBOI U NPUHUMAET CrefytoLne 3HaUeHUs!:

0x01 Mpr3HaK TOProB/In B BEYEPHIOK CECCUID
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0x02 Mapxupyewmsiii (1) unu c ynnaroii npemun (0)
0x04 Cnot

0x08 InaBHbIli cnoT

0x10 Mpr3HaK aHOHMMHOV TOProBn

0x20 Mpu3HaK HeaHOHVMHO TOProB/N

0x40 [pr3HaK TOpProenn B OCHOBHYIO CECCUIO

0x100 [Mpu3HaK MHCTpyMeHTa-CBA3KN
0x800 Mpu3Hak nHcTpymeHTa RTS Money
0x1000 [Mpu3HaK OCHOBHOM LieHbI /11 COCTaBHbIX UHCTPYMEHTOB:
* 0 - MHCTPYMEHT KOTUPYETCA B CBON-LiEHE
* 1 - MHCTPYMEHT KOTUPYETCH B CTaBke
3HaueHvie NpM3Haka BAMSET Ha CMbIC/ NONS LieHbl 4151 AaHHOTO UHCTPYMEHTA B MOTOKaX CO CTakaHamu.
« [one price_dir MOXeT NpuHUMaTh CrefytoLime 3HavYeHns:
0 CraHgapTHbIN NOPAAOK COPTUPOBKY LieH
1 O6partHbIii NOPAAOK COPTUPOBKM LieH
¢ Mone multileg_type MOXET NpUHMMATL CNeAyoLme 3Ha4YeHus:
0 OOGbIYHBIA MHCTPYMEHT - HE CBSI3Ka
1 Csaska, Topryemas B pexvme Peno

Hanunune pgaHHOro npusHaka o3Havaet, YTO MHCTPYMEHT MOXET TOproBaTbCa Kak B pexume Peno, Tak n B
pexnme CBA3aHHbIX 3a5BOK.

2 BaslloTHbI cBON

» [one is_trade_evening siBNsieTcst GUTOBOW MaCKOWA:
0 WHCTpyMeHT He Topryetcsi
1 VIHCTpYMEHT TOpryeTcsi B BEUEPHIOO CECccuio

2 VIHCTpYMEHT TOpryeTcs B IHEBHYIO CECCUIO

Ta6nuua fut_instruments: CnpaBoYHMK MHCTPYMEHTOB

Ta6nuuya 38. Mona taénuubl fut_instruments

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nose NogcucTeMbl pennkaumm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
short_isin c25 Onucatesnib MHCTPYMEHTa

isin c25 CVMBO/IbHbIN KOL, UHCTPYMEHTA

name c75 HavmeHoBaHMe NHCTpyMeHTa

inst_term i4 CwmeLleHme oT cnoTta

code_vch c25 Kop, 6a3oBoro aktvea

is_limited i1 Mpu3HaKk HaAMuMA NMMUTOB B TOprax

old_Kkotir d16.5 CKoppeKkTMpoBaHHas pacyeTHas LieHa npeaplaylieii ceccum
roundto i4 KonmuecTBo 3HaKOB Moc/e 3anaToil B LeHe

min_step d16.5 MWHUMasTbHBIV LWar LeHbl

lot_volume i4 K-BO eanHUL, 6a30BOr0 akTMBa B UHCTPYMEHTE
step_price d16.5 CTOMMOCTb LIara LieHbl
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Mone Tun Onucaxve

d_pg t [lata oKoH4YaHus obpaLLeHNs NHCTPYMeHTa

is_spread i1 Mpu3HaK BXOXAEHNSA (hbloyepca B MEXMECAYHBIA cnpag. 1 —
BXOAUT; 0 — He BXoauT

coeff do.6 KoathdmumeHT mexmMecayHoro cnpaga

d_exp t [Jlata ucnonHeHna MHCTpyMeHTa

is_percent i1 Mpu3Hak Toro, 4To gobtouepc Topryetcsa B npoueHTax. 1 -
Topryetcs npoueHTax, 0 — TopryeTcsi He B npoLeHTax

percent_rate dé.2 MpoueHTHaa cTaBka A5 pacyeTa BapualyoOHHON Mapxu no
NPOLEHTHbIM hblouepcam

last_cl_quote d16.5 KoTupoBka nocre nocnegHero KnmpuHra

signs i4 Mone npnsHakoB

volat_min d20.15 HWXHAA rpaHvua BonaTuibHOCTH

volat_max d20.15 BepxHsasa rpaHuua BonaTuibHOCTH

price_dir i1 Hanpas/ieHve ueHbl MHCTpyMeHTa

multileg_type i4 Twvn cBA3KK

legs_qty i4 KonmyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Luara LieHbl Be4epHEro KavpuHra

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOM. K/IMpUHra

step_price_curr d16.5 CTOMMOCTb MWHMM&/IbHOIMO Llara LeHbl, BblpaXXeHHas B
BaslloTe

d_start t [lata BBOfAA VHCTPYMEHTa B o6palleHmne

Ta6nuua diler: CnpaBoYyHUK UMeH hnmpm

Ta6nuua 39. Nona tadonuubl diler

Mone Tun Onucaxue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkalum
replAct i8 Cnyxe6Hoe nosne NoAcucTeMbl penvkawmm
client_code c7 Ko knneHta

name c200 HavmeHoBaHue umpmbl

rts_code c50 Kog PTC dompmbl

transfer_code c7 Kog cueTa s nepeHoca nosuuum

status i4 Mpu3Hak 060c061EHHOCTM pa3gena

MpumeyaHus:

« Mons client_code, name, transfer_code 3anonHa0TCA TONbKO A/18 CBOUX OUPM.

« [one status siBNsieTCS GUTOBOW MACKOIA:
e 0x01 - AY pa3pgen
* 0x02 - 060Cc06NEHHbIN perncTp
¢ 0x04 - B® sasnsaetca 4Y

« Tone signs cogepXxuT Npr3Haku pasgena:

* 4 - NpU3HaK onepaTopHOro BBoga AAMUHUCTpaTOpa

» 8 - nMpu3Hak onepartopHoro Beoda naeHoro Tpeiigepa PP

Ta6nuya investr: CnpaBoYHUK KIIMEHTOB

Ta6nuua 40. Mona Tadénuubl investr

Mone Tvin

OnucaHue

repllD i8

Cnyxeb6Hoe nose NoACMCTEMbI pensinkaumum
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
client_code c7 Kopg knuneHTa

name c200 HavmeHoBaHue kineHTa

status i4 MpusHakm pasgena

MpumeyaHus:

« [Mone status ABsieTcss GUTOBON MACKOIA:

e 0x01 - AY pasgen

* 0x02 - 060CO6MEHHBIN perncTp

* 0x04 - B® asnserca Y

Ta6nuua fut_sess_settl: PesynbraTbl KNMpUHra: pacyeTHble LeHbl

Tabnuua coaepXUT pacueTHble LieHbl N0 MHCTPYMEHTaM Mo pe3y/ikTaTamM NpoLleero KIUpUHra.

Ta6nuuya 41. MNona taénuubl fut_sess_settl

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTa

isin_id i4 YHVKanbHbIA YNCNOBOI NAEHTUCHMKATOP NCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

Ta6nuya sys_messages: Coo6LeHUs TOproBoii cuctemMbl

Ta6nuuya 42. Mona Tabnuuybl Sys_messages

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NoAcMcTeMbl penvkaumm
replRev i8 Cnyxe6Hoe nosie NoAcucTemMbl penmkalum
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
msg_id i4 YHUKasbHbI NAEHTUGUKATOP CO0BLLEHNSA
moment t [Jata 1 Bpems permctpauum coobLLeHms
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpr3HaK cpOYHOCTH COOBLLEHNS

status i1 Cratyc coobLueHuns

text c255 TeKcT coobLeHns

Ta6nuua rates: CnpaBoOYHUK KypCOB BaJTIOT

Ta6nuuya 43. MNona Tabnuubl rates

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne noacucTeMbl pennkaumm
replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum
rate_id i4 MaeHTudmkaTop BaslloThl narexa
curr_base cl5 Koa 6a30BoWi BasIlOThI

curr_coupled c15 Kopg, conpsixé&HHoli BanoTbl
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Mone

Tun

OnucaHue

radius

d16.5

Pafnyc nsmeHeHus LeHbl MHAMKATOPa B NpoLeHTax

Ta6nuuya sys_events: Ta6nuya coobITUIA

Ta6nuuya 44. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMsl penvkaLlum
event_id i8 YHUKanbHbIi naeHTUGMKaTOp Co6bITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwncaHune cobbITUS

MpumeyaHus:

¢ B0O3MOXHbIE TUMbl COOLITUI

event_type=1
message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

Motok FORTS_OPTINFO_REPL - OnuyuoHbI: cnpaBoYyHada v
ceccuoHHasi uHcpopmaums

Cxema gaHHbIX

Tabnuupl:

« opt_rejected_orders - OTBEPrHyTbI€ B KIIMPUHT 3as1BKN

« opt_intercl_info - nncopmauus o BM, paccuntaHHO No pesynsrataM npoM. KIMpuHra

« opt_exp_orders - 3as1BK/ Ha SKCNupaumo

* opt_vcb - CnpaBoYHMK TOPryembIix akTMBOB

* opt_sess_contents - CnpaBoYHVK TOPryeMbIX MHCTPYMEHTOB

¢ opt_sess_settl - Pe3ynsrarbl KAMPUHra: BOATU/IbHOCTbL U TEOPETUYECKME LiEHbI

¢ sys_events - Tabnuua co6bITUiA

Ta6nuua opt_rejected_orders: OTBeprHyTbie B KIMPUHT 3asiBKN

Ta6nuua 45. Mona taénuubl opt_rejected_orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm
order_id i8 Homep 3asBku

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum
client_code c7 Ko knneHta

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN
moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa
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Mone Tun Onucaxve

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

amount i4 O61BEM, KONMYECTBO eANHUL, MHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3a8BkM

ret_code i4 Kog Bo3Bpara npoueaypbl nepenocTaHoBKu

ret_message c255 TeKCT COOOLEHNA O TMpPUYMHE OTBEPXKEHMS 3asiBKM MNpu
nepenocTaHoBke

comment c20 KommeHTapwuii Tpeligepa

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY

ext_id i4 BHeLHWiA Homep

Ta6nuuya opt_intercl_info: nucpopmayuma o BM, paccuntaHHoii no pesynsratam NpoM. KIIMPUHra

Ta6nuua 46. Monsa Ta6nuubl opt_intercl_info

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA

client_code c7 Kopg knuneHTa

vm_intercl d16.2 BapuaLyoHHas mapxa, cnncaHHas uam noslyyeHHas B npom.
KIIMPUHT

Ta6nuua opt_exp_orders: 3asaBK/ Ha 3KCNUpaLMIO

Ta6nuua 47. Nona Ta6nuubl opt_exp_orders

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMsl penmkalum
exporder_id i8 MaeHTudmkaTop 3asBKM Ha aKcnmpaumio
client_code c7 Koga knneHta

isin_id i4 YHUKasIbHbI YNC0BOWN MAEHTUUKATOP MHCTPYMEHTA
amount i4 KonnuecTtBo akcnmpupyeMbix NO3nLui
sess_id i4 M peHTrudmkaTop TOproBoii ceccum

date t [ata n Bpems

amount_apply i4 Kon-Bo B 3asiBKax Ha MOMEHT MPOM.K/IMPUHTa

Ta6nuuya opt_vcb: CnpaBo4YHUK TOPryemMmbiX akKTUBOB

Taﬁnmu,a COAEePXUT CnpaBOYHUK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6nuua 48. Monsa Tabnuubl opt_vch

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
code_vcb c25 Koz 6a30B0ro aktvnea

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHexmna
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Mone Tun Onucaxve

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsix

exch_pay_scalped i1 Mpr3Hak ckanbnMpoBaHns GupxeBoro cbopa

clear_pay d16.2 KnupuHrosbii c60p 3a 1 KOHTPaKT B py6nsix

clear_pay_scalped i1 Mpr3Hak ckanbnMpoBaHnsa KNMPUHrosoro cbopa

sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonbsyetcs

buy_fee d7.3 Komuceusa ¢ nokynarens. He ncnonb3yetcs

trade_scheme cl dopma Topros

coeff_out d7.3 KoathdhumeHT NpubnnxeHHOCT 'BHENUMUTHBIX' OMLYOHOB

is_spec i1 1-n0 3TOMy KOHTpakTy W03 (U ero cupma) asnsercs
crneLuanMcTom no 3anpocam Ha KOTUPOBKY

spec_spread d16.5 Cnipep cneumanucta

min_vol i4 MVHUMasTbHBIE 06BbEM B KOTMPOBKAaxX crneunamcTa

client_code c7 Kopg knnenTa

rate_id i4 MaeHTudmkarop Kypca

Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryemMbiX MHCTPYMEHTOB

Tabnuua cogepXnT CnpaBoYHUK MHCTPYMEHTOB, HAa3HAYEHHbIX K TOpram B CECCUIO.

Ta6nuuya 49. Mona Taénuubl opt_sess_contents

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcMcTeMbl pennkawmm

sess_id i4 M aeHTdmkaTop TOpProBoii ceccum

isin_id i4 YHUKasbHbI/ YUCNIOBOW NAEHTUUKATOP UHCTPYMEHTA

isin c25 CVIMBO/IbHBIN KO, UHCTPYMEHTA

short_isin c25 Onucatenb MHCTPYMEHTa

name c75 HavmeHoBaHWe NHCTpyMeHTa

code_vcb c25 Kop, 6a3oBoro akTvBa

fut_isin_id i4 Kopg, obro4epcHOro MHCTpyMeHTa

is_limited i1 Mpu3Hak HaIMuMA NMMUTOB B TOPrax

limit_up d16.5 BepxHuiA (UMUT npemmnmn

limit_down d16.5 HWwKHUIA NIMUT Npemnn

old_kotir d16.5 KoTvpoBka (TeopeTuueckas LeHa OMUMOHA) NpeaplayLuei
ceccun

bgo_c d16.2 BasoBoe 'O nog 04gHy NOKPbLITYHO NO3MLMI0 nognucunka (pyo)

bgo_nc d16.2 ba3osoe O nof ofHY HEMOKPbLITYH MO3NLMI0 NOAMUCUMNKE
(py6)

europe i1 PasHoBMAHOCTL onuuoHa. O - amepukaHckuii onuuoH, 1 -
eBpOonewickniA onumoH

put i1 Twn onuwmoHa. 0 - Call onumoH,1 - Put onumoH

strike d16.5 Llena ctpaiik

roundto i4 KonnuecTBo 3HaKoB nocse 3anaToli B LeHe

min_step d16.5 MUWHUMa/TbHBIN LWar npemmum

lot_volume i4 K-BO eguHNL, 6a30BOr0 akTMBa B MHCTPYMEHTe

step_price d16.5 CtoumocTb Lwara npemmmn

d_pg t [lata okoHYaHVsA obpaLleHns MHCTPYMeHTa

d_exec_beg t [Jarta Havana akcnmpaumy NHCTpyMeHTa

d_exec_end t [Jlata OKOHYaHWs aKCnMpauny NHCTPYMeHTa
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Mone Tun Onucaxve

signs i4 Mone npusHakos

last_cl_quote d16.5 PacuetHas LleHa (TeopeTuueckas LeHa onuuoHa) nocne
nocnefHero KNnpuHra

bgo_buy dl6.2 BasoBoe 'O nog, nokyrnky MapXxupyemMmoro onuuoHa

base_isin_id i4 Uncnosoii ngeHTndunkaTop 6a3oBoro MHCTpyMeHTa

d_start t [lata BBOfAA VHCTPYMEHTa B o6palleHmne

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsix

MpumeyaHus:

« CocTosHMe ceccun UMeeT MPUOPUTET Haf COCTOAHMEM WHCTpPYMeHTa. To ecTb, eCc/ii Ceccus HaxoauTtca B
COCTOAHUKN «NPUOCTaHOB/NEHa» NN «3aBepLleHa», TO No BCEM UHCTPYMEHTa Hesib3A Toprosarb, HE3aBUCMMO OT

3Ha4YeHunA state B UHCTPYMEHTe

Mone signs sABNsieTcs 6GUTOBOM MACKOM M NPUHUMAET criefyloLye 3HaueHus:

0x01 [lpu3HaK TOProB/IN B BEYEPHIOK CECCUI0

0x02 Mapxupyemsiii (1) nnm ¢ ynnartoii npemun (0)
0x10 [Mpw3HaK aHOHUMHO TOProBN

0x20 [pu3HaK HeaHOHMMHOW TOProBAn

0x40 [lpu3HaK TOProB/M B OCHOBHYIO CECCUI0

Ta6nuua opt_sess_settl: Pe3ynbTarbl KIMPUHTa: BONATUIBHOCTbL U TEOPETUYECKME LieHbl

Tabnuua cogepXut 3Ha4YeHUst BONATUILHOCTY 1 TEOPETMYECKOI MO MHCTPYMEHTaM Mo pesy/ibTaTaM NpoLleALLlero

KNMpUHra.

Ta6nuua 50. Mona Ta6nuubl opt_sess_settl

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMCTeMbI pennkawmm

replRev i8 Cnyxe6Hoe none nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcncTeMbl pennkawmm

sess_id i4 M aeHTudmkaTop TOpProBoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/TbHBIN KO, UHCTPYMEHTA

isin_id i4 YHUKasIbHbIN YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6nuua sys_events: Tabnuuya co6bITUii

Ta6nuua 51. Mona Tabnuybl sys_events

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne nNogcMcTeMbl penvkawumm
replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
event_id i8 YHVKaNbHbIA naeHTUGUKATOp COBbLITUA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble Tvnbl COOLITUIA

event_type =1
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message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

Motok FORTS_MISCINFO_REPL - lononHutesibHaaA crnpaBo4YyHas
uHcopmayusa
Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Tabnuua ¢ KoachchmmeHTamy BONaTUILHOCTH

Ta6nuuya volat_coeff: Tabnuuya ¢ koadhphpuuneHTamm BoNaTuNbLHOCTU

Ta6nuuya 52. Mona ta6nuybl volat_coeff

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkalum

isin_id i4 YHUKanbHbI/ YNCIOBOW nAEHTUUKATOP UHCTPYMEHTA

a d16.10 KoathdmumeHT A napameTpnyeckon KpMBOi BONATUIbHOCTH
b d16.10 KoathchuumeHT B napameTpuyeckoii KpMBoii BONaTubHOCTH
c d16.10 KoathdpumeHT C napaMeTpryeckoii KpuBoii BONaTUIbHOCTM
d d16.10 KoathcomumeHT D napaMeTprieckoii KpuBoii BONaTubHOCTM
e d16.10 KoathdmumeHT E napameTpnyeckon KpMBoi BONaTUIbHOCTH
s d16.10 KoathchuumeHT S napameTpuyeckoii KpMBoIi BONaTUIbHOCTH

NMotok FORTS_MM_REPL - NHhopmaumsa 06 obs3artenscteBax MM

Cxema gaHHbIX

Tabnuupl:
« fut_MM_info - O6s3aTensctea MM no gbtouepcam

« opt_MM_info - O6s3aTtenscTBa MM no onuvoHam

Ta6nuua fut_ MM_info: O6s3aTensctea MM no cbrouepcam

Ta6nuua 53. Mona taénuupbl fut_MM_info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noagcucTemMbl pensmkalum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkawumm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbI YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnipef B NyHKTax

price_edge_sell d16.5 LleHa xypLueit 3asBKM Ha MPOAAXY, BoLeALWwel B Crpes,
amount_sells i4 Kon-Bo KOHTPAKTOB B 3asBKax Ha NpoAaxy, BXOAALLMX B Cripes,
price_edge_buy d16.5 LleHa xypLueii 3asBKM Ha NOKYTKy, BOLLe/LIeNR B cnpes
amount_buys i4 Kon-BO KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALLWX B cripes,
mm_spread d16.5 Cnpeg no gorosopy

mm_amount i4 Kon-Bo no gorosopy
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Mone Tun Onucaxve

spread_sign i1 MpusHak: 1 — cnpeg He gepxutcs, 0 — gepxutca

amount_sign i1 Mpu3Hak: 1 — Kon-Bo He aepxutcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbiNoHeHNs O6s3aTenscTB

period_start t Hauyano nepvoga geicteusi npasmun MM

period_end t OkoHuYaHve neproga aeicteus npasua MM

client_code c7 Ko knneHta

active_sign i4 Mpu3Hak: 1 — 3anucb ypasneHa (ctana He akTuBHa), 0 —
aKkTMBHAa

agmt_id i4 Homep goroeopa o6si3atenscte MM

Ta6nuuya opt_ MM_info: O6a3aTensctea MM no onuuoHam

Ta6nuua 54. Monsa Tabnuuybl opt_ MM _info

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose nNoacucTeMbl penvkawumm

replRev i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M peHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpeg B NyHKTax

price_edge_sell d16.5 LleHa xyfLueli 3asaBk1 Ha NPoOAaxy, BOLeALeN B cnpes,

amount_sells i4 Kon-BO KOHTPAKTOB B 3asiBKax Ha NPOAaXxy, BXOAALLMX B Cripes,

price_edge_buy d16.5 LleHa xypLueii 3asBKM Ha MOKYMKy, BOLLeLIel B cnpes

amount_buys i4 Kos1-BO KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALLWX B CrIpef,

mm_spread d16.5 Cnpeg no forosopy

mm_amount i4 Kon-Bo no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpep He gepxutcs, 0 — gepxuTcs

amount_sign i1 MpusHak: 1 — KO-BO He AepxuTcs, 0 — AepxunTcs

percent_time d6.2 MpoueHT BbINonHeHNs O6sA3aTeNnsCTB

period_start t Hauano nepuoga aevicteusi npasuia MM

period_end t OkoHuaHue nepuoga fevicteusi npasna MM

client_code c7 Koga knneHta

cstrike_offset d16.5 CMelLLieH e OT LieHTpasIbHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anucb ypaneHa (ctana He akTuBHa), 0 —
aKTMBHA

agmt_id i4 Homep poroBopa o6s3atenscts MM

Motok FORTS_CLR_REPL - KnupunHroBas nicpopmauums

Cxema gaHHbIX
Tabnuup:
« money_clearing - KnmeHTcKue AeHbIV B KMPUHTe
« clr_rate - Kypcbl Ba/oT U MHAEKCOB
« fut_pos - MHhopMaLysi 0 NO3NLOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KIMPUHTa Mo hbloyepcam
 opt_pos - HhopMaLMs O NO3ULVOHHOM COCTOSIHWM HA MOMEHT BEUYEPHETO KIMPWHTA MO OMLMOHaM
o fut_sess_settl - PacueTHble LeHbl N0 dibloyepcam
+ opt_sess_settl - pacueTHble LeHbl N0 onuyoHam

* sys_events - Tabnuua co6bITHiA
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Ta6nuuya money_clearing: KnneHTcKne geHbru B KJIMpPUHre

Ta6nuuya 55. Mona Taénuubl money_clearing

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose NoAcMCTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

client_code c7 Kopg knnenTa

share i1 Tun cueta

amount_beg d16.2 [eHer Ha Hayano AHA

vm di6.2 BapuauuoHHas Mapxa, BK/oYasi BapuaLMOoHHY Mapxy no
MapXvpyembIM OnLMoHaM

premium d16.2 OnunoHHasa npemus

pay d16.2 [BmxeHne no cyety

fee_fut d16.2 ®brouepcHbI GupxeBoli c6op

fee_opt d16.2 OnuUOHHbIN BrpxeBoii c6op

go d16.2 CymmapHoe MO no hbroyepcam 1 onuuoHam

amount_end d21.2 Ha KoHeL, fHA

free d22.2 CBob60oHO cpeacTs

ext_reserve d26.2 [ononHutenbHbIN peseps

MpumeyaHus:

 [nsa nHcTpymeHToB RUONIA nosne ext_reserve cogepXxuT CyMMy CPeACTB, 3ape3epBrpPOBaHHbIX N0, BO3MOXHOE

n3meHeHue ctaBkm RUONIA

Ta6nuua clr_rate: Kypcbl BantoT n uHaeKcoB

Ta6nuua 56. MNona tad6nuubl clr_rate

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcuMcTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

id cl2 M peHTndmkaTop nHaekca nav kypca

rate d16.5 3HaueHne nHgekca

moment t MOMEHT hMKCUPOBaHUSA 3HAYEHNS

signs il Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHMNIO
sess_id i4 M aeHTrudmkaTop TOproBoii ceccum

Ta6nuya fut_pos: uHchopmaumsi 0 NO3NLMOHHOM COCTOSIHUM HA MOMEHT BEUEPHEro K/IMPUHTa no

¢pbrouepcam

Ta6nuuya 57. Mona ta6nuybl fut_pos

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
isin_id i4 YHVKabHbIA YNCN0BO NAEHTUCHMKATOP MHCTPYMEHTa
sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHBIN KO, UHCTPYMEHTA

client_code c7 Kopg, knnenTa

account i1 Tun cyeta (PP/BD/KNNEHT)

pos_beg i4 Mo3numsa Ha Havano AHA

pos_end i4 Mo3nums Ha KoHew, AHSA
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Mone Tun Onucaxve

vm d16.2 CymmapHas BM no ntoram 0CHOBHOIO KNMpUHra ANs kamexta/
VPMbI ¥ UIHCTPYMEHTA

fee d16.2 CyMMapHbIii c60p 15 KMeHTa/(npMbl 1 KHCTPYMEHTA

accum_go dl6.2 HakonneHHsbIi M

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6UpxeBoro cbopa

fee_cc d16.2 KnvpuHroBbiii c6op

vat_cc d16.2 HAC B cocTaBe KnMpyHroBoro c6opa

Ta6nuuya opt_pos: nigopmaymsa 0 NO3MLUOHHOM COCTOSIHUM HA MOMEHT BEUEpPHero KIMpuHra no

onuynoHam

Ta6nuuya 58. MNona Tadénuybl opt_pos

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose NofAcMcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

isin_id i4 YHVIKa/bHbIA YACOBO NAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop Toproeoii ceccum

isin c25 CVMBO/IbHbIN KOL, UHCTPYMEHTA

client_code c7 Ko knneHta

account i1 Tun cyeta (PO/BD/KNNEHT)

pos_beg i4 Mo3numsa Ha Havano AHA

pos_end i4 Mo3nuus Ha koHew, AHA

vm di6.2 CymMmapHasi BM no utoram 0CHOBHOTO KIMPUHra Anst KnneHTa/
MpMbI M MHCTPyMeHTa. PaBHO cymme nonein VAR_MARG_P
1 VAR_MARG_D

fee d16.2 CyMMapHbIii c6op ANs KAveHTa/pupMbl U MHCTPYMeEHTA.
Cosnagaer ¢ nonem SBOR 13 oTyeToB

fee_ex d16.2 BupxeBoii c6op

vat_ex dl16.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d16.2 KnvipuHroBbiii c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

Ta6nuua fut_sess_settl: PacueTHble LeHbl No dbloyepcam

Ta6nuua 59. Mona ta6nuubl fut_sess_settl

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHVIKasIbHbIN YACNOBON NAEHTUMKATOP NCTPYMEHTA
settl_price d16.5 PacueTHas ueHa

Ta6nuua opt_sess_settl: pacueTHble LeHbl MO ONUUoOHaMm

Ta6nuuya 60. Mona Ta6nuybl opt_sess_settl

Mone

Tvin

OonucaHue

repliD

i8

C}'Iy)Ke6HOE nosne nogcuctemMbl penamkaumn
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

sess_id i4 M peHTudmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTA

isin_id i4 YHUKasIbHbI/ YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatuibHOCTb onuyMoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 61. Mona Taébnuubl sys_events

Mone Tun Onucaxve

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
replAct i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm
event_id i8 YHUKasbHbI nAEHTUGNKATOP COObITHSA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* BO3MOXHble TUMbI COBbITUI

event_type =1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

NMotok RTS_INDEX_REPL - BupeBble NUHAEKCbI

Cxema gaHHbIX

Tabnuupl:

* rts_index - Tabnuua MHAEKCOB

Ta6nuua rts_index: Ta6nuua NHAEKCOB

Taﬁnmu,a COAEPXUT AaHHble O 3Ha4YEHUAX 6VIp)KeBbIX NHOEKCOB.

Ta6nuuya 62. Mona Taénuubl rts_index

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noacucTeMbl pennkawumm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkaumm

name c25 msa nHpekca

moment t MomeHT nocnegHero pacyera

value di8.4 3HaueHne nHgekca

prev_close_value dis.4 3HayeHVe uvHAekca Ha 3akpbiTue npefblaylieid Toprosor
ceccun

open_value d18.4 3HaueHve nHaeKca Ha OTKpPbITVE TekyLLeli TOproBoi ceccum

max_value d18.4 MakcmanbHOe 3HaueHne uHAekca B TedeHue Tekyluei

TOpFOBOI?I ceccun
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Mone Tun OnucaHue

min_value dis8.4 MUWHUMa/IbHOE 3HAYeHWE WHAEKCA B TEYEHWe Tekyluei
TOProBoii ceccum

usd_rate d10.4 [N nHAeKcoB, B KOTOPbIX YYUTLIBAKOTCA Kak pybnesble, Tak
1 [0N1/1ap0oBble LieHbl MHCTPYMEHTOB — KypC py6nis K fonnapy,
1CNonb30BaBLUNIACS AN pacyeTa

cap di8.4 Kanutanusaumsa 6ymar, BXOAALLMX B MHAEKC

volume di8.4 O6bLEM CcAEeNoK, BXOAAWMX B UHAEKC

Motok RTS_INDEXLOG_REPL - icTopusa 3Ha4eHUiA UHAEKCOB

Cxema gaHHbIX

Tabnuupbl:

 rts_index_log - >)XypHan 3HaueHuii n"HOEKCOB
Ta6nuua rts_index_log: XXypHan 3HaueHuii NHOEKCOB

Tabnvua coaepXnT XypHasT 3HAUEHW BUPXKEBbLIX MHAEKCOB 3a TEKYLUMI AeHb. OuncTKa Tabnuubl Npou3BoauTCs
BO BPEMsl HOYHbIX PET/TAMEHTHbIX PaboT.

Ta6nuua 63. Mona Tabnuubl rts_index_log

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose nogcucTemMsl pensvkalum

replAct i8 Cnyxe6Hoe nose NoAcucTeMbl penvkawumm

name c25 Mma nHaekca

moment t MomeHT nocnefHero pacyeta

value di8.4 3HayeHune nHaekca

prev_close_value di8.4 3HayeHVe MHAeKca Ha 3akpbiTue npefblayllieil Toproeol
ceccun

open_value d18.4 3HaueHue nHAeKca Ha OTKPbITUE TeKyLLei TOProBoli ceccum

max_value di8.4 MakcMMasibHOe 3HaueHVe WHAeKca B TeyeHue Tekyluei

TOProBoii ceccum

min_value di8.4 MUWHUMa/IbHOE 3HAYeHWEe WHAEKCA B TEYEHWe Tekyluei
TOProBoii ceccun

usd_rate d10.4 [Ns VHAEKCOB, B KOTOPbIX YYMTLIBAIOTCS KakK py6neBble, Tak
1 [LONNapoBbIe LieHbl UHCTPYMEHTOB — Kypc py6/isi K Aonnapy,
UCMOMb30BaBLUNACS ANs pacyeTa

cap di8.4 Kanutanusaumsa 6ymar, BXOAALMX B MHAEKC

volume dis.4 O6BLEM CceNoK, BXOAALLMX B UHAEKC

NMotok FORTS_VM_REPL - BapunayuoHHas mapxa

Cxema gaHHbIX
Tabnuupl:
« fut_vm - BapuayuoHHas mapxa no dbrouepcam
¢ opt_vm - BapuaunoHHas Mapxa rno onyuoHam

Ta6nuua fut_vm: BapnaumoHHas mapxxa no pbrouyepcam

Ta6nuua 64. Mona taénuubl fut_vm

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum
replRev i8 Cnyxe6Hoe nosne NofAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
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Mone Tvn OnucaHve

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 MaeHTrdmkaTop TOproeoii ceccum

client_code c7 Kopg knuneHTa

vm d16.5 HakonneHHas no cpenkam BapuauvoHHas Mapxa no
hbloyepcam, paccunTaHHas no TekyLei KOTUPOBKE

vm_real d16.5 HakonneHHasas no cpenkam BapuauvoHHas Mapxa no
hbloyepcam, paccuMTaHHas no  Tekyleli  PbIHOYHOWA
KOTMPOBKE

Ta6nuuya opt_vm: BapuaunoHHasa Map)xa no onuuoHam

Ta6nuua 65. Monsa Tabnuubl opt_vm

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl penvkaLlum

replRev i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkalum

isin_id i4 YHVIKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 MaeHTrudmkaTop TOproBoii ceccum

client_code c7 Kopg knuneHTa

vm d16.5 HakonneHHas no cpenkam BapuauvoHHas Mapxa no
MapXupyembiM  OMUMOHAM, paccuuTaHHas Mo Tekyluel
OMNUMOHHON KOTMPOBKE

vm_real d16.5 HakonneHHasa no cpenkam BapuaLvoHHas Mapxa no
MapXupyembiM  OMUMOHAM, paccyuTaHHas Mo Tekyluel
OMUVOHHOW KOTUPOBKE

Motok FORTS VOLAT REPL - BonatunbHOCTb

Cxema fgaHHbIX

Tabnuupl:

¢ volat - BonatnnbHocTb

Ta6nuuya volat: BonatunbHoOCTb

Ta6nuuya 66. Mona taénuybl volat

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcucTembl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm

isin_id i4 YHUKasbHbI/ YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA
sess_id i4 M peHTudmkaTop TOproBoii ceccum

volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTunyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB

Motok FORTS_INFO_REPL - lononHutesnibHaA crnpaBoYyHas

UHcopmayusn
Cxema gaHHbIX

Tabnmupbl:

 base_contracts_params - MapameTpbl 6a30BbIX KOHTPAKTOB

- futures_params - MapameTpbl iblouepcoB

« virtual_futures_params - MNapameTpbl BUPTYa/ibHbIX (DbHOYEPCOB
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* options_params - MapameTpbl ONL1MOHOB

« broker_params - VHdhopmauus o napameTpax donpm

« client_params - HchopmaLmsa o napameTpax KNMeHToB
¢ sys_events - Tabnuua coobITUiA

Ta6nuua base_contracts_params: NMapameTpbl 6a30BbIX KOHTPAKTOB

Ta6nuua 67. Mona taénuubl base_contracts_params

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcuMcTeMbl pennkawumm
replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm
code_vcb c25 Kof 6a30BOro KOHTpakTa

code_mcs c25 Koa MeXKoHTpakTHOro cnpaga

volat_num il KonmuecTBo KpvBbIX BONATWUIBHOCTH

points_num i1 KonnuecTtBo Touek pucka

subrisk_step f LLlar noaTouek pucka

is_percent il Mpu3HaK NPOLEHTHOro KOHTpakTa

percent_rate d16.5 MpoueHTHan cTaBKa (419 KOHTPaKTOB Ha CTaBKW)
currency_volat d16.5 BonaTtnnbHOCTb Kypca BantoThl

is_usd i1 Mpu3Hak pacyeTa B gonniapax
usd_rate_curv_radius f Paguyc KpuBU3HbI Kypca BasioTbl

somc f CraBka 'O no HenoKpbITbIM NpoAaxam (B py6sisx)

Ta6nuua futures_params: NapameTtpsbl hbblouepcos

Ta6nuuya 68. Mona ta6nuybl futures_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
replAct i8 Cnyxe6Hoe nosne NogcucTeMbl pennkaumm
isin c25 M aeHTudmkaTop MHCTpyMeHTa

isin_id i4 YHVKabHbIA YNCNO0BOM MAEHTUCHMKATOP MHCTPYMEHTa
code_vcb c25 Koz 6a30BOro KOHTpakTa

limit f JIuMnT konebaHWs LieHbl KOHTPaKTa
settl_price d16.5 PacueTHas LeHa

spread_aspect i1 Mpu3HaK BXOXAEHWSA B CNP3L

subrisk i1 [Mpu3Hak yyeTa prckoB No NOATOYKaM pucka
step_price f LleHa MMHUMasIbHOTO LWwara

base_go d26.2 Basosoe O

exp_date t [Nata akcnupauun

spot_signs i1 Mpu3Hak cnoT-ghblovepca

settl_price_real d16.5 PeanbHasn pacyeTHas LeHa dbloyepca
min_step f MVHUMasTbHbI Lar N3MEeHEHUsT LEeHbI
MpumeyaHus:

« TMone spread_aspect MOXeT NPUHUMATbL CEAYIOLLME 3HAUEHMS:

0 He BxoguT B cnpag

2 BX0AUT B MEXMECSUHbI crnpag,

 [lone spot_sings MOXeT NPUHMMAaTL CeayoLLe 3HaUYeHUs:
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0 OO6bIYHBIN thbtouepc

1 Cnot

3 [NnaBHbI cnoT

Ta6nuua virtual_futures_params: NapameTpbl BUPTYasibHbIX (pbOUEPCOB

Ta6nuua 69. Mona taénuubl virtual_futures_params

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose NoAcMCTEMbI pennkaumm

replAct i8 Cnyxe6Hoe nose NogcMcTeMbl penvkaumm

isin c25 NaeHTudmkaTop MHCTpPyMeHTa

isin_base c25 Ko peasbHOro hbtoyepca

is_net_positive i1 Mpu3Hak y4yeTa MOMOXUTE/bHLIX PWUCKOB MO  JaHHOMY
BUPTYyasibHOMY ddblouepcy

volat_range f Kopunaop BonatuibHOCTH

t_squared f BenvuvHa kBagparHOro KOpHA M3 BPEMEHU A0 3KCnupauuu
OMLMOHOB Ha fJaHHbI BUPTYasibHbI hblovepc

max_addrisk f OrpaHuyeHmne cBepxy Ha [AONONHUTENIbHbIE PUCKN

a f

b f

c f

d f

e f

s f

exp_date t [ata akcnupauun

fut_type i1 Mpu3HaK MapXWHasIbHOM CUCTEMbI PacyeToB /18 OMNLYOHOB,
npuBA3aHHbIX K AaHHoOMy B

use_null_volat i1 Mpu3HaK Hy1eBoli BONAaTULHOCTMN

Ta6nuuya options_params: MapamveTpbl ONUMOHOB

Ta6nuua 70. Mona Tabnuubl options_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

isin c25 MaeHTudmkaTop MHCTpyMeHTa

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA
isin_base c25 Ko BupTyasibHOro dobtovepca

strike d16.5 Crtpaiik onuuoHa

opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

base_go_sell d26.2 Basosoe 'O Ha npogaxy

synth_base_go d26.2 Ba3oBoe O No CUHTETUYECKOW NO3ULUM Ha MPOAAXY
base_go_buy d26.2 BasoBoe 'O Ha nokynky

Ta6nuua broker_params: Hcopmanus o napameTpax oupm

Ta6nuua 71. Nona tadénuubl broker_params

Mone

Tvin

OnucaHue

repliD

i8

Cnyxe6Hoe none NofACUCTEMbI penvkaLmm
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

broker_code c7 Kop, 6pokepckoii ovpmbl

code_vcb c25 Kog 6a30BOro aktvnea

limit_spot_sell i4 JIMMUT Ha OTKpPbITME No3nuMii B npogaxy Ha RTS Standard no
[aHHON akumn (6a30BOMY KOHTPaKTY)

used_limit_spot_sell i4 Mcnonb30BaHHbIN IMMUT Ha OTKPbITUE NO3ULUIA B TPOAAXY HA
RTS Standard no gaHHol akumm

Ta6nuua client_params: UHcopmauusa o napameTpax KJIMEHTOB

Ta6nuuya 72. NMona Taénuuybl client_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensvkalum

client_code c7 Kopg knuneHTa

code_vcb c25 Kog 6a30B0Oro aktvnea

coeff_go d16.5 KoachdpmumeHt rO

limit_spot_sell i4 JIMMUT Ha OTKpbITME No3uuwmii B npogaxy Ha RTS Standard no
[aHHOI akuum (6a30BOMY akTuBY)

used_limit_spot_sell i4 Vcnonb3oBaHHbIA IMMUT Ha OTKPbITUE NO3ULUIA B MPOAAXY HA
RTS Standard no gaHHol akuum

Ta6nuuya sys_events: Ta6nuya coobITUIA

Ta6nuuya 73. Mona Tabnuubl sys_events

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbI pennkaumm
event_id i8 YHuUKanbHbIli ngeHTdMKaTop cobbITus
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble Tvnbl COOLITUIA

event_type =1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

NMotok FORTS_TNPENALTY_REPL - UHdopmauusa o coopax 3a

TpaH3aKymm

Cxema gaHHbIX

Tabnuupl:

« fee_all - IHdopmaLus 0 KonnyecTBe HaUYUCNEHHbIX Gaslo0B
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« fee_tn - leTann3npoBaHHas MH(OPMaLs MO KOMUYECTBY HEKOPPEKTHBIX TPAH3AKLIMIA

Ta6nuua fee_all: UHpopmaums o konuuecTse Ha4YUCIEHHBbIX 6an0B

Ta6nuuya 74. Mona taé6nuubl fee_all

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm

time i8 Bpewms

p2login c64 JloruH

sess_id i4 Homep ceccun

points i4 Konnuectso HauMcneHHbIX 6an110B 3a cekyHay u3 time
fee d16.2 C60p 3a HEKOPPEKTHbIE TPaH3aKLMN K MOMEHTY time

Ta6nuua fee_tn: JetanmsnpoBaHHas nHopmayma

Ta6nuua 75. Nona tadonuubl fee_tn

No KOJIMUYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nose nogcMcTeMbl penvkaumm
time i8 Bpems

p2login c64 JloruH

sess_id i4 Homep ceccuu

tn_type i4 Tvn TpaH3axkuuu

err_code i4 Kog, owmbkm

count i4 KonmuectBo HEKOPPEKTHbIX TPaH3aKL i

Motok MOEX_RATES_REPL - Kypcbl Ba/llOT OH-NaH

Cxema gaHHbIX
Tabnuupl:
« curr_online - 3HaYeHUs KypcoB Ba/llOT

Ta6nuya curr_online: 3Ha4yeHUs KypcoB BasltoT

Ta6nuuya 76. Mona tadénuybl curr_online

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
rate_id i4 M peHTrndmkaTop BantoTbl nnarexa

value d16.5 TeKyLwmnin Kypc BasltoTbl naaTexa

moment t Bpemsi pacyéTa kypca BantoThl nnarexa

OnucaHune KomaHA

MeTog FutAddOrder - lobaBneHne 3aABKU

Tun coobuieHns: 36

Tun oTBETHOro coobLeHns: 101
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Ta6bnuuya 77. Bxogsawme napameTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMoO4aHuio
isin c25 Kog nHcTpymeHTa
client_code c3 Kopa knuneHta
type i4 Bupg 3asa8ku
dir i4 HanpaBneHus 3aaBkn
amount i4 KonnuyecTtso eAnHWL, MHCTpyMeHTa
price cl7 LieHa 3asBKn
comment c20 Mone «kommeHTapus. [ob6aBnserca B 3asBKy,

caenky. MoXeT UCro/b30BaThbCsl N0 COGCTBEHHOMY
YCMOTPEHUI0 pa3paboTumnKoB LU03a.

broker_to c20 Kog PTC cupmbl, koTOpoi  agpecoBaHa
BHecnCTeMHas 3asBka

ext_id i4 0 BHeluHWii Homep. [lo6aBnsetcs B 3asBKY, CAENKY

du i4 0 MpusHak 4Y. o6aBnseTcs B 3asBKy, CAENKY

date_exp c8 [ata ncreuenuns 3anBku. [lobaBnseTcs B 3asBKY.

hedge i4 0 Mpr3HaK xagk-3asBKu

dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasgeny

Nno AaHHOI 3asiBKe

Ta6nuuya 78. Pe3ynbrat BbINOMHEHUA

Nma napameTtpa Tun 3HadyeHue no|OnucaHue
yMonyaHuio

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHns

order_id i8 Kopg, 3asBku B cncteme

Kopp! BO3BpaTa KoMaHgpl:

0 ycnex BbINO/IHEHNS onepauum
[Opyroe 3HaueHune owmbka
MpumeyaHus:

* [lone type MOXET NpUHUMaTh criefyloLimne 3HauyeHns:
1 KOTMpOBOYHasA 3asiBka (OCTAETCA B ouepeam nocsie YaCcTUYHOIO CBeAeHs)
2 BCTpeyHas 3asBka (CHMMaeTCs nocsie NPoBeAEHNS ayKLMOHa)
3 3aaBka Fill-or-Kill
¢ [Mone dir MOXeT NpUHMMATL Cleaylolime 3HaYeHUs:
1 3adBKa Ha NOKYMnKy
2 3adBKa Ha npogaxy

* B none price 3apaétca LeHa 3asaBkU B CTPOKOBOM Bue ‘nnnnnhnnnnn.mmmmm’.

« Bnonedate_exp 3agaétca gara ucredeHns 3assku B suge 'YYYYMMDD'. Ecnu B ka4ecTBe AaHHOMO napamerpa
nepenaércsa mycTas CTpoka, TO 3asiBKa cunTaeTcs 06bIYHON. MNpn 3agaHHON aaTe 3asBka OyaeT aBToMaTnyeckm
NepeBbICTABNATLCSA B C/IEAYIOLLYI0 CeCCUio, HO - Moslydast nNpu 3TOM HOBbI HOMEpP ¥ HOBOE BpeMms. Takum
06pa3om nonyyatTcs «MHOTOAHEBHbIE» 3asBKU. Bpems VX XW3HM — A0 UCTeYeHus Aatbl. 3asBKU C UCTEKLUei
[JaToii 6yayT aBTOMaTMYECKU CHMMATbCA MOCc/ie 3aBepLueHns BedepHel ceccun (eC/im oHa ecTb B 3TOT [€eHb),
yXXe Houblo. [Npy nepeBbICTaBIEHUN eNaloTCA NMPOBEPKU HA HaNIMUME MHCTPYMEHTA, K/IMEHTa, AOCTaTOYHOCTH
cpeacTB. JonycTuMbIli AManasoH AaTbl: >= CEroAHsALIHero AHs, <= 04HOro roga Brnepes.

* MapameTp 3anBku dont_check_moneynpuHumaeT cnegytoLime 3Ha4eHns:

0 - NpoBepATb 06ecrneyeHne Ha ypoBHE K/IMEHTCKOro pasgena
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* 1 - He NpoBepsATbL 06ecneyeHne Ha ypoBHE KIIMEHTCKOro pasaena

MapameTp MOXET UCMOMb30BATLCS /IOTVHOM, VMEILLMM CrelnarnbHoe paspelleHve. B cnyyae, ecnu AaHHbIA
thnar 6yfieT ycTaHOB/EH Yy 3as1BK1, NOAABAEMOI C NI0rMHa, y KOTOPOro JaHHOe paspeLLeHne OTCYTCTBYET, 3asiBka
OyfleT OTBEPrHyTa.

MeTtop FutAddMultiLegOrder - flo6aBneHne 3asaBKM N0 COCTaBHOMY
UHCTPYMEHTY

Tun coobuenns: 40

Tvn OTBETHOrO COOGLLI,eHI/IHZ 129

OcyLLeCcTBNSAET NOCTAHOBKY 3aABKW/ M0 COCTABHOMY WHCTPYMEHTY - Peno unun csony RTS Money.

Ta6nuua 79. Bxogawme napameTpbl

Nma napameTtpa Tun 3HauyeHue no|OnucaHue
YMOMYaHUIO
sess_id i4 0 MaeHTudumkarop ceccuu
isin_id i4 Kop, HCTpymeHTa-CcBA3KM
client_code c3 Kopg knnenTa
type i4 Bupa 3asBku
dir i4 HanpasneHus 3aaBku
amount i4 Konnuectso eayHnL, MHCTPYMeHTa
price cl7 LleHa 3asBkun
rate_price cl7 CraBka Wi cson-LUeHa
comment c20 Mone «kommeHTapus. [obaBnsercs B 3asBKy,

caenky. MoXeT UCMofb30BaThbCsl N0 COGCTBEHHOMY
YCMOTPEHUI0 pa3paboTumnKoB LU03a.

hedge i4 0 Mpr3HaK Xxagk-3aBKu

broker_to c20 Kog PTC dcwupmbl, KOTOpO/  agpecoBaHa
BHeCUCTeMHasi 3asBka

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnseTcs B 3asiBKy, CAEKY

trust i4 0 MpusHak 4Y. Jo6aBnseTcs B 3asBKY, CAENKY

date_exp c8 [ata ncreuenuns 3aaBku. [lobaBnsercs B 3asBKy.

trade_mode i4 Twvn 3asBkM

dont_check_money i4 0 Mpu3Hak pacyeTa pYCKOB MO KNIMEHTCKOMY pasgeny

no ,D.aHHOI71 3asnBkKe

Ta6nuuya 80. Pe3ynbrart BbINO/MHEHUA

Nma napameTtpa Tun 3HaueHne no|OnucaHve
yMonYaHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

order_id i8 Kop 3asBku B cucteme

Kogpbl Bo3Bpara KomaHzbl:

0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

« TMone type MOXET NPUHUMATL CrieflytoLime 3HaYeHNs:
1 KOTMpOBOYHAs 3asiBKa (OCTAETCSI B OUEpeay Nnoc/e YacTUUHOTO CBEAEHNST)
2 BCTpeyHas 3asiBKa (CHUMAeTCs Moc/ie NPoBeAeHUs ayKLoHa)

3 3asaBka Fill-or-Kill
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* lMone dir MOXET NPUHMMATb CNeaytoLme 3HaYeHNs:
1 3aaBKa Ha NOKynKy
2 3asBKa Ha Npoaaxy
* B none price 3afaéTca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
* B none rate_price yka3biBaeTcs LieHa A5 3a8BK1 M0 COCTABHOMY UHCTPYMEHTY:
» CTraBKa - [/19 MHCTPYMeHTOB Peno
* CBon-ueHa - onsa MHCTpPYMeHTOoB cBon RTS Money

B o6uwem cnydae cMbICN 3TOr0 NONAA ANS MHCTPYMEHTa-CBA3KW onpefensierca 3HadeHnem npusHaka 0x1000
(cnocob koTMpoBaHus) B onmMcaHny UHCTpymeHTa (cm. fut_sess_contents )

* B none date_exp 3apaérca gara ncrtedeHus 3assku B suge 'YYYYMMDD'.
* [one trade_mode MOXET NpMHMMATL CNeayoLve 3HaUEHUS:

1 Peno

2 OO6blyHas 3asBKa Mo CBA3KE

¢ B none sess_id AO0/KEH 6bITb ykasaH Homep ceccun nnu 0, YTO O3HaYaeT BbICTaB/NEHNE 3aABKN B TEKYLLYIO
ceccuio.

 MapameTp 3asBku dont_check_moneynpyHUMaeT creflytolime 3HaYeHNs::
* 0 - NpoBepATb 06ecrneyeHne Ha YpPOBHE KIIMEHTCKOTO pasgena
* 1 - He NPOBEPATb 0GECNEYEHNE HA YPOBHE KIIMEHTCKOTO pasaena
MapameTp MOXET WCMO/b30BATLCS /IOTVHOM, UMEIOLWMM CrieumasibHoe paspelleHne. B ciyuae, ecny gaHHbIi

dhnar 6ygeT ycTaHOB/MEH Y 3asBKW, NOAABAEMOl C SIOTMHA, Y KOTOPOro JaHHOEe paspeLLeHrie OTCYTCTBYET, 3asBka
6yfeT oTBEprHyTa.

Metop FutDelOrder - YaaneHue 3asaBku

Tun coobuenus: 37

Tun OTBETHOro CO06LLeHus: 102

Ta6nuua 81. Bxogsume napameTpbl

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMOM4YaHuIo

order_id i8 Kopg, 3asBku gns yaanexHus

Ta6nuuya 82. Pe3synbTaT BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no|OnucaHue
YyMOM4YaHuio
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus
amount i4 Konnuectso eauHWL, UHCTPyMEHTa B YAasEéHHON
3asBke

Kogbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HayeHne oLmbka
MpumeyaHus:

« Kop Bo3Bpata = 14 (He HaiigeHa 3asiBKa ANsi yAaNEHWs) 03HAYaeT, uTo Takoii 3asBKM B ouepean (YXe) HeT.
B0O3MOXHO, HOMep HenpaBU/bHbLI U ee cerofHsl BoobLle He 6Gbino. HeT cMbicnia NoBTOpHO (a Tem 6onee
MHOrOKpaTHO) NocblnaTh yaaneHme ¢ TeM xe HoMepoM. OCOGEHHO 3TO akTyaslbHO /151 aBTOMATUYECKNX CUCTEM.
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MeTtop FutDelUserOrders - YaaneHue 3asaBOK no Tuny

Tun coobLeHuns: 38

Twn oTBETHOro co06LLeHns: 103

Ta6nuuya 83. Bxogsauime napameTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMO4aHuio

buy_sell i4 Bbibop TMna 3afBOK B 3aBMCUMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asBOK MO nNpu3Haky OO6blYHbIe/
BHECUCTEMHbIE

code c3 Kopg, KnneHTcKoro cyeta

code_vcb c25 Kopg, koHTpakTa

ext_id i4 0 BHeLuHWiA Homep

isin c25 Kof MHCTpymeHTa

Ta6nuuya 84. Pe3ynbrat BbINOMHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMOl4aHUIo
code i4 Ko Bo3Bparta
message c255 TekcT coobLeHus
num_orders i4 KonnuyecTtBo yaasiEHHbIX 3a9BOK

Kopp! BO3BpaTa koMaHgpbl:

0 ycnex BbINOSIHEHNS onepaLun
[pyroe 3HayeHne owmbkKa
MpumeyaHus:

¢ MapameTp buy_sell MOXET NPYHUMATL C/eayoLme 3HaueHns

1 3aaBKu Ha NOKYMKY

2 3asiBKM Ha NpoAaxy

3 Bce 3asBku

4 Bce 3asBKM BHE NMMUTOB (NOME3HO Moc/ie NPOBeAEHNS NPOM. KNVPUHTa)
* MapameTp non_system MOXeT NPUHUMATL C/eayoLme 3HaYeHns

0 OO6bluHble 3a8BKM

1 BHecucTemHble

2 Bce

« Ecnu napameTp code He 33iaH UK ero 3HauYeHne paBHO ‘%%%’, TO NPOM3BOAUTCS yAasIEHNe 3asiBOK [/151 BCEX
K/IMEHTCKMX CHETOB.

* Ecnu napametp code_vch He 3ajaH Ui ero 3HavyeHne paBsHo ‘%’, TO npon3BognTCA yaasieHne 3adB0OK AN BCeX
KOHTPaKTOB.

« B cnyvae 3agaHus ans napametpa ext_id 3HaueHusi, OT/IMYHOMO OT O, NPOU3BOAUTCS YAANEHNsI BCEX 3as1BOK
C COOTBETCTBYWOLMM ext_id; 3HaYeHVs1 ApyrX napaMeTpoB NpW 3TOM UFHOPUPYHOTCST; MPU 3TOM KX 3HAYEHUS
[OXHbI HAXOAUTCS B JOMYCTUMOM AnanasoHe.

¢ JlaHHas KomaHga He MOXeT 6bITb KCNONb30BaHa ANna yaaneHns 3asaBok N0 MHCTPYMEHTaM-CBA3KaM.

Metog FutMoveOrder - NepemelyeHne ABYX 3as1BOK

Tun coobueHns: 39

Tun oTBETHOro coobLyeHns: 105
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Ta6nuua 85. Bxogsume napameTpbl

Nmsa napameTtpa Twvn 3HayeHne no|OnucaHue
YMO/THaHUIO

regime i4 Pexwum paboTbl KOMaHAb!

order_idl i8 Homep nepBoii yaansemoli 3asBku

amountl i4 0 HoBoe KOMMYECTBO eauHWL, WHCTPyMeHTa [Ans
nepBoii 3asBKV

pricel cl7 "o" HoBas ueHa Ans nepsoii 3aaBkn

ext_idl i4 0 HoBbI1 BHELLHWIT HOMep A1 NepBoOii 3as1BKM

order_id2 i8 0 Homep BTOpOWi yaansiemoli 3aBku

amount2 i4 0 HoBoe KOMMYECTBO eauHWL, WHCTpyMeHTa [Ans
BTOPOVi 3a51BKN

price2 cl7 "o" HoBas ueHa Ansa BTOpOWi 3a8BKM

ext_id2 i4 0 HoBbI1 BHELLHWIT HoMep A1t BTOPOli 3as1BKU

Ta6nuuya 86. Pe3ynbrar BbINOMHEHUA

Nms napameTpa Tun 3HaueHue no|OnucaHue
ymonuaHuio
code i4 Ko Bo3Bparta
message c255 TekcT coobLeHus
order_idl i8 HoBbIii HOMep NepBoii 3asBKK
order_id2 i8 HoBbIi1 HOMep BTOpOI 3aBKM

Kopp! BO3BpaTa KoMaHgpl:

0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune oLmobKa
MpumeyaHus:

* [MapameTp regime onpegensaeT pexum pa60TbI KOMaHAbl 1 MOXET NpUHUMaThb cneayrumne sHa4eHns:

0 He MeHATb 06bLEMbI 3asBOK. OCTaeTCs Tekylwmii hakTuyecknii o6bem 3asBOK B cucTeme. [pucnaHHble
KO/IMYecTBa UrHOPUPYHOTCS.

1 W3meHnTb 06BEMBI 3a51BOK. EC/M 3a51BKM HaiiieHbl, BMECTO HMX BbICTAB/AOTCS 3asIBKM C MPUC/TaHHbIMW LEHO
1N 06bLemMom.

2 CHsTb cTapble 3asBk1. Ecniv 06beM XOTS Gbl O4HOM 13 3as1BOK He COBMaAaeT C NPUCaHHbIM, yaansoTcs 06e
3asiBK. MIHaue - BbIMOHAETCS CABWT.

3 YcTaHoBUTL 06BbEMbI 3asIBOK paBHbIMY NPUC/IAHHLIM 3@ BbIYETOM CBEAEHHON YacTu 3aaBku (He MeHbLue 0).
Ecnv npucnaHHbii 06beM MeHbLLEe CBEIEHHOW YacTy 3asBKK, yAansoTcs obe 3asBKu.

» [111s1 HOBbIX 3as5IBOK NPOBOAWTCS MpoLeaypa ayKuMoHa.

e CABur 3asiBOK BO3MOXEH TO/IbKO B pamKax OAHOM0 TOProBOrO MHCTPYMEHTA. TOMbKO MO OAHOMY K/IMEHTCKOMY
perucrpy.

¢ Henb3a capurartb 3asBKM MO CBA3KaM.
¢ Henb3a capuratb afpecHble 3asBKu.
* [Npu caBure HenNb3a MeHATbL Hanpas/ieHNe 3aaBKU.

e YpaneHHasa (WavM nepeasBuHyTas, WM MOMHOCTbIO CBEfEHHas) 3asiBka He MepeBbICTaB/SAETCS; BblgaeTcs
coobLeHne 06 oLnbke.

e Ecnu npu casuvre napbl 3asiBOK 0fiHA U3 HMX He HaliieHa uin He MOXET BbITb NepesBUHYTa, AEACTBUS CO BTOPOIA
3a5BKOIi TakKe He NPon3BOAATCA C Bblgaveli coobLeHns 06 owmoke.

e Ecnn pgBe 3asBKM NPOTMBOMOJIOKHOMO HanpaB/iEHWs1 CABWralOTCS TakuMm 06pa3oM, UTO LEHbl 3asBOK
nepecekatTcsi, napameTpbl CUATAKOTCS HEKOPPEKTHbIMW, CABUT HE BbINOJSIHAETCS, Bblaaetcs cooblieHne o6
omnbke.
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« Ecnv npuy caBure napbl 3asBOK OfiHA U3 HUX HATKHY/1ACb HAa KPOCC-CAEKY (CBEAEHUe C 3asiBKOI OT Toro xe VIHH,
M60 K/IMEHTCKOTO PerucTpa), oHa oTkaTbiBaeTcsl, a Apyras 3asiBka CABUraeTcs.

* [Npy nepeasuxke 3aaB0K date_exp NepeHoCATCA B HOBbIE 3adABKN.

* B pesynsratax 06paboTkm komaHabl nons order_id1 v order_id2 3anonHAIOTCA HOMEpPaMU HOBbIX 3a51BOK. B
Cnyyae, ecnv 3asiBka He 6blnia BbiCTaB/1eHa, COOTBETCTBYIOLLEE M0/1e 06HYNAETCS.

Metog OptAddOrder - Jo6aBneHue 3aaBKN

Tun coobuenus: 41

Twn OoTBETHOro cO06LLeHns: 109

Ta6nuua 87. Bxogsaune napameTpbl

Nma napameTtpa Tun 3HaueHue no|OnucaHue
YMOMYaHUIO
isin c25 Kof MHCTpymeHTa
client_code c3 Koga knneHta
type i4 Bug 3asBkn
dir i4 HanpasiieHus 3a8Bku
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa
price cl7 LieHa 3as8BKn
comment c20 Mone «kommeHTapus. [lo6aBnserca B  3asBky,

caenky. MoxeTt ncnonb3oBarbcs MO COOGCTBEHHOMY
YCMOTPEHMNIO Pa3paboTumKoB Lt3a.

broker_to c20 Kog PTC chupmbl, KkOTOpoii  agpecoBaHa
BHECUCTEMHas 3asBka

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAEKY

du i4 0 MpusHak 4Y. LlobaBnseTcs B 3asBKy, CAENKY

check_limit i4 0 Mpu3Hak NpoBepkn NMMUTOB

date_exp c8 [Nlata ncreuenuns 3ansku. [lo6aBnseTcs B 3asBKY.

hedge i4 0 Mpu3HaK X3K-3a8BKM

dont_check_money i4 0 Mpr3Hak pacyeTa pUCKOB MO KMEHTCKOMY pasgeny

no ,anHOI?II 3asBKe

Ta6nuua 88. Pe3synbTtaT BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMonyaHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

order_id i8 Kop 3asBku B cucteme

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHWA onepaLum
[pyroe 3HaueHune owmbka
MpumeyaHus:

e [one type MOXET NpUHUMAaTb CreayoLme 3Ha4eHNs:
1 KoTupoBoyHas 3asiBka (0CTaéTcs B o4epeamn Nocne YacTUYHOTO CBeAeHMst)
2 BcTpeyHas 3asBKa (CHMMaeTcs Noce NpoBefeHNs ayKLMOHA)
3 3aseka Fill-or-Kill

e lMone dir MOXET NpUHMMATL CreaytoLme 3HaYeHNs:

1 3asBKa Ha MoKynky
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2 3asBKa Ha Npogaxy

* B none price 3afaétcs LeHa 3asaBKky B CTPOKOBOM BMAE 'nnnnnnnnnn.mmmmm’.

¢ Mone check_limit MOXeT NpMHUMaTL cneayolme 3HavYeHms:
0 He BbLINONHATL NPOBEPKY JIMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* Bnonedate_exp 3apnaétca aara ncredeHus 3asaskum B Buge 'YYYYMMDD'. Ecnu B kayecTBe AaHHOro napameTpa
nepefaéTcs nyctas CTPoka, TO 3asBKa cumtaeTcsi 06bI4HON. Mpy 3aaaHHON AaTe 3asBka OyaeT aBTomaTnyecku
NepeBbICTABNATLCS B C/IEAYIOLLYI0 Ceccuto, HO - Moslyyast Npu 3TOM HOBbIi HOMEp M HOBOe BpeMsi. Takum
06pa3om nosy4atTcss «MHOTOAHEBHbIE» 3asiBKV. Bpems uX XW3HU — [0 UCTeYeHns AaTbl. 3asBKu C UCTEKLIeNR
[aToin bynyT aBTOMATUYECKN CHUMATLCA Noc/ie 3aBepLueHns BeyepHeli ceccumn (eCnu OHa eCcTb B 3TOT A€Hb),

yXe Houbto. Mpy NepeBbICTABNEHUN AeNaloTCs NPOBEPKM HA HA/IMYME WHCTPYMEHTA, K/IMEeHTa, J0CTaTOYHOCTH
cpeacTB. JonycTuMbIii AuanasoH Aathl: >= CEroAHSLIHero AHsl, <= OfHOro rofa Bnepea.

« MapameTp 3anBku dont_check_moneynpuHumaeT cnefytolime 3Ha4eHns:
* 0 - NnpoBepsATb 06ecneyeHne Ha ypoBHE KIMEHTCKOrO pasaena
* 1 - He nposepaTb obecneyeHne Ha ypoBHE K/IMEHTCKOro pasgena

MapameTp MOXET UCMOMb30BATLCS /IOTVHOM, UMEILLMM CrieluarnbHoe paspelleHve. B cnyyae, ecnu AaHHbIiA
chnar 6yfieT ycTaHOB/EH Yy 3as1BKU1, NOLABAEMOIi C NI0rvHa, y KOTOPOro JaHHOe paspeLLeHne OTCYTCTBYET, 3asBKa
GyfleT OTBEPrHyTa.

MeTog OptDelOrder - YaaneHune 3asiBKu

MeTtop

Tun coobLeHus: 42

Twn OTBETHOrO cO06LLeHMs: 110

Ta6nuua 89. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHune
yMOM4YaHu1to

order_id i8 Kop 3asBku ans yganeHus

Ta6nuuya 90. Pe3ynbrar BbINOMHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/T4aHUIO
code i4 Kop Bo3Bpara
message €255 TekcT coobLeHus
amount i4 Konnmuectso eAnHUL, WHCTPYMeHTa B yAasIEHHOW
3anBke

Koabl BO3BpaTa KOMaHAb!:
0 ycnex BbINOMIHEHNS onepauym

[Jpyroe 3HaueHue owwmbKa

OptDelUserOrders - YaaneHue 3assBOK No Tuny

Tun coobulenHns: 43

Tun oTBETHOrO coobLeHns: 111

Ta6nuya 91. Bxogsaume napameTpbl

Nmsa napametpa Tun 3HaueHne no|OnucaHue
yMOlYaHUIO
buy_sell i4 Bbibop TMna 3asBOK B 3aBMCMMOCTM  OT
HanpasneHus
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MeTop,

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMOTYaHUIO
non_system i4 Bbibop Tuna 3asBOK MO nNpu3Haky OO6blYHbIe/
BHECUCTEMHbIE
code c3 Kopg, knneHTcKoro cyeta
code_vcb c25 Kof KoHTpakTa
ext_id i4 0 BHeLHWiA Homep
isin c25 Kog nHcTpymeHTa

Ta6nuuya 92. Pe3ynbrat BbINOMHEHUA

Nma napameTtpa Tun 3HadyeHue no|OnucaHue
yMonyaHuio
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonnyecTtBo yAasiEHHBIX 3aABOK

Koppl BO3BpaTa KoMaHgpbl:

0
[Jpyroe 3HaueHue

MpumeyaHus:

oLmbKa

ycnex BbINO/IHEHUA onepaunn

* MapameTp buy_sell MOXeT NPUHUMATL CeayoLme 3HaYeHns

1 3aaBKu Ha NOKYyMKy

2 3asBKM Ha nNpoaaxy

3 Bce 3asnBku

« MapameTp non_system MOXeT NPUHUMATL ClefyioLme 3HaueHs!

0 OO6blYHbIE 3aABKU

1 BHecuctemHble

2 Bce

« Ecnu napametp code He 3afaH Unn ero 3HayeHne pasHo ‘%%%’, TO NPOM3BOANTCA yaaneHue 3asBOK /151 BCEX

K/TMEHTCKNX CHETOB.

« Ecnv napametp code_vch He 3afiaH Unn ero 3Ha4yeHne pasHo ‘%’, TO NPOU3BOAMUTCA YAasIeHNe 3aABOK /15 BCEX

KOHTPaKTOB.

« B cnyyae 3agaHus ons napameTpa ext_id 3HayeHus, oTMuHoro ot O, NPOU3BOAMTCS YAAIEHNS] BCEX 3asIBOK
C COOTBETCTBYIOLWWMM ext_id; 3HauUeHUs Apyrux napaMeTpoB NPy 3TOM UTHOPUPYHOTCS; NPU 3TOM KX 3HAYEHUS
ZO/MKHbI HAXOAWTCS B fONYCTMMOM [Mana3oHe.

OptMoveOrder - NMepemelteHue ABYX 3aABOK

Tun coobLieHns: 44

Twn OTBETHOrO CO06LLEeHNs: 113

Tabnuua 93. Bxogsuine napameTpbl

ma napameTtpa Tvn 3HauyeHne no|OnucaHune
yMOM4aHu1to
regime i4 Pexmm paboTbl KOMaHab!
order_id1l i8 Homep nepBsoii yaansemoli 3asBku
amountl i4 0 HoBOe KOMMYEecTBO eAuHUL, WHCTpyMeHTa A/1sa
nepBeoii 3asBKM
pricel cl7 "0" HoBas ueHa Ans nepBoii 3asBkn
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
ext_idl i4 0 HoBbIli BHELIHWI HOMEp AN151 NepBOi 3asBKM
check_limit i4 0 Mpu3Hak NpoBepkn NMMUTOB
order_id2 i8 0 Homep BTOpOWi yaansiemoli 3asBku
amount2 i4 0 HoBOe KO/MMYecTBO eAuHUL, MHCTpyMeHTa A8
BTOPOIi 3a51BKN
price2 cl7 "0" HoBasi ueHa a5 BTOPOii 3asBKU
ext_id2 i4 0 HoBbI1 BHELLHW HOMep A1t BTOPOli 3as1BKU

Ta6nuuya 94. Pesynbrart BbINOMHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHune
yMonyaHuio
code i4 Kop Bo3spara
message c255 TekcT coobLyeHms
order_idl i8 HoBblIii HomMep nepBoli 3asBkK
order_id2 i8 HoBbIi1 HOMep BTOpOIi 3as1BKM

Kogbl BO3BpaTa KOMaHzpl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

 MapameTp regime onpefensieT PexuM paboTbl KOMaH/bl U MOXET NPUHUMATL CeayoLLUe 3HAUYEHUS:

0 He MeHATb 06bLEMbI 3asBOK. OCTaeTcs Tekylwmii hakTuyecknii o6bem 3asBOK B cucTeme. [pucnaHHble
KO/IMYecTBa UrHOPUPYHOTCS.

1 W3meHnTb 06BEMBI 3a51BOK. EC/M 3a51BKM HaliieHbl, BMECTO HMX BbICTABNAOTCS 3a8BKM C NPUC/IaHHbIMU LiEeHOM
1N 06bEMOM.

2 CHsATb cTapble 3asBKu. Ecnin 06bem xoTs 6bl 0A4HOW 13 3asiBOK HE COBNAZAET C NPUCIaHHbIM, yaaNsiioTcs 06e
3aaBKU. VIHaye - BbINONHAETCA CABU.

3 YcTaHoBUTL 06BbEMbI 3asIBOK paBHbIMU NPUC/IAHHLIM 33 BbIYETOM CBEAEHHON YacTy 3aaBku (He MeHbLue 0).
Ecnv npucnaHHbiii 06beM MeHbLLEe CBEEHHOW YacTy 3asBKK, yAansaoTcs obe 3asBKu.

* MNone check_1limit MOXET NPUHUMATL CNeayioLiMe 3HaUEeHUS:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

» [1na HOBbIX 3a51BOK NPOBOAMTCA NpoLeaypa aykKumoHa.

e CABwr 3asiBOK BO3MOXEH TO/IbKO B pamMKax OAHOM0 TOProBOrO MHCTPYMEHTA. TObKO MO OAHOMY K/IMEHTCKOMY
peructpy.

¢ Henb3a caurarb 3asBKM MO CBA3KaM.
¢ Henb3a capuratb agpecHble 3asBKu.
* [Npu caBure HenNb3a MeHATbL Hanpas/ieHNe 3aaBKU.

e YpaneHHaa (WavM nepeasuHyTas, WM MOMHOCTbIO CBEfEHHas) 3asiBka He MepeBbICTaB/SAETCS; BblgaeTcs
coobLeHne 06 oLnbke.

« Ecnu npu cagure napbl 3a89BOK OfHA U3 HUX HE HalJeHa Un He MOXET ObITb NepeaBrHyTa, AeliCTBUS CO BTOPOi
3a5BKOIi TakkKe He NPoM3BOAATCSA C BblAayeli coobLeHns 06 owmoke.

e Ecnm ABe 3adABKM TMPOTMBOMNOJ/IOXKHOIO HanpaB/ieHUA CAOBUralOTCA Takum 06pa30M, 4YTO UEHbl 3asBOK
nepecekarTcd, napameTpbl CHNTAKOTCA HEKOPPEKTHbIMW, CABUT HE BbIMNOJIHAETCA, BblAaeTcAa coo6|_|_geHv|e 06
owmnbke.

« Ecnv npv capure napbl 3asiBOK OAHA W3 HUX HATKHYach Ha Kpocc-cAesky (CBeaeHue ¢ 3asiBKoii OT Toro xe MHH,
IMB0 KNMEHTCKOTO PerncTpa), OHa OTKaTbIBAeTCs, a Apyrasl 3asiBka CABUraeTcs.
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* [Npy nepeasuxke 3aaB0K date_exp NepeHoCATCA B HOBbIE 3asABKN.

* B pesynsratax 06paboTku komaHabl nons order_id1 v order_id2 3anonHa0TCS HOMEpPaMu HOBbIX 3asiBOK. B
cryyae, ecnv 3asiBka He Oblna BbiCTaB/IeHa, COOTBETCTBYHOLLEE Nose OGHYNAETCS.

MeTtop FutChangeClientMoney - U3meHeHne KJIMeHTCKUX IMMUTOB

Tun coobuieHns: 60

Twn OTBETHOrO COO6LLEHNSA

1104

Mpoueaypa No3BoONAET MEHATb AEHEXHbIE NIMMUTBI MO K/IMEHTCKOMY CYETY.

Ta6nuuya 95. Bxogsaume napameTpbl

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio

mode i4 Pexum paboTbl KOMaHbl

code c3 Kopg, knneHTcKoro cyeta

limit_money cl7 "0" JINMUT [eHEeXHbIX CPpeacTB

limit_pledge cl7 "o" JINMUT 3a/10r0BbIX CPEACTB

coeff_liquidity cl7 "0" KoathdpmmeHT NMKBUAHOCTM NO dhbloyepcam

coeff_go cl7 "1 KoadhdpmmeHT knmeHTtckoro Mo

is_auto_update_limit i4 -1 Mpy3HaK aBTOMAaTMYECKOW KOppeKuun nMmMuta Ha
BE/IMYMHY 0X0Aa MNP 3aKayke nocsne KnmpuHra

is_auto_update_spot_limiti4 -1 Mpu3Hak aBTOMATUYECKON KoppekumMn ChoToBbIX
MmnTOB (Npofaxka 1 MOoKynka) Npu 3akayke nocne
KMpUHra

limit_spot_buy cl7 "-1" JNiumut Ha Mokynky Cnotos

no_fut_discount i4 0 dnar 3anpeta WCNOMb30BaHWS  CKUAKM MO
hbrodepcam

check_limit i4 0 dnar npoBepku

Ta6nuuya 96. Pe3ynbTtaT BbINO/IHEHUA

ma napameTtpa Tun 3HauyeHne no|OnucaHune

yMonyaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLeHus

Kopp! BO3BpaTa KOMaHApl:

0 ycnex BbINOMHEHNA onepauum

[pyroe 3HauyeHne oLmobka

MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):

9  Yoanutb pybnesblil IMMUT

10

11

12

13

Ynanutb 3a10roBbIi AMMUT

Ynanutb py6neBblii, 3a/1070BbIV 1 CMOTOBbINA IMMUTbI

YCTaHOBUTb NMNMUTbI AeHeXHbIX cpeacTs, 3a/10r0BbIX CPeacTB U IMMUT Ha NOKYNKW CNOTOB

VI3MEHUTL NMNMUTBI fieHEXHbIX CPeACTB, 3a/10T0BbIX CPeACTB

e coeff_go — [ONONHWTENbHbIA KOIMMULNEHT, HA KOTOPbLIA YMHOXaeTcs cymmapHoe O no KAveHTy npu
nocTaHoBKe 3aaBku. MNpoBepKa Ha AOCTATOYHOCTb CPEeACTB OCYLLECTB/SAETCS C YYETOM 3TOr0 KoadhuumeHTa.

e MpusHak is_auto_update_limit ycTaHOBMEHHbIA B 1 NO3BOMSIET aBTOMATU3MPOBATh MPOLECC M3MEHEHUs
JNIMMWTOB MO pe3y/ibTatam npegpiayLiero Axs. (-1) — npu onepauusx B pexumMax 12 nnv 13, npu u3MeHeHun apyrvix

napamMeTpoB, 3Ha4YeHne 3Toro napamMmeTpa He USMEHATb.
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e OnA u3mMeHeHuss Tonbko coeff _liquidity wivnn coeff_go wiwnn is_auto_update limit w/vnu
is_auto_update_spot_limit — ncnone3yiite pexum 13, napametp 1imit_money =0.

e MpusHak is_auto_update_spot_limit ycTaHOBNEHHbIH B 1 MNO3BOASET aBTOMATM3NPOBaTb MpPOLLECC
n3MeHeHuss NIMMUTOB 1 Ha Mpogaxy, n Ha Mokynky CnoTos, No pesynsratam npeabliayLlero AHsA. Takum obpasom,
CKOPPEKTUPOBaHHbBIA TMMUT ByAeT AelicTBOBaTb Ha BCe BpPeMs AeliCTBUS MHCTpyMeHTa. (-1) — npu onepauyusix B
pexumax 12 nnn 13, npy UsMeHeHUn Apyrux napameTpoBs, 3HAYEHNe 3TOro napameTpa He U3MEHAT.

* ®opmar napametpa limit_spot_buy - 16.2. 3afaeTtca B pyonsx.

* B napametpe no_fut_discount MOXHO yKa3aTb c/iefyloLime 3Ha4eHuns:

0 Wcnonb3osatb cknaky no MO Ha diblovepcax
1 He ncnonb3oBaTtb cknaky no MO Ha dblovepcax
* B napametpe check_limit MOXHO yKa3aTb CliefytoLime 3Ha4YeHUs:

0 He BbINONHATL NPOBEpPKY, NPON3BECTU 6e3ycn03Hoe N3MEHEeHNe nnmMmnTa

1 BbINONHATL NPOBEPKY Ha HeyBennyeHne 3af0/MKEHHOCTU NOCe N3MEHEHUA NNMUTa

MeTog FutChangeClientVch - UsmeHeHMe KNMeHTCKUX napameTposB

no BA

Tun coobuenns: 33
Twn oTBETHOrO CO06LLEeHNs: 106

M3MeHeHVe KMEeHTCKUX NapameTpoB no 6a3oBbiM akTuBam (BA). lMpoleaypa No3BOMSET MEHATb K/IMEHTCKME
napameTpbl o 6a30BbIM aKTUBaM.

Ta6nuua 97. Bxogsaume napameTpbl

Nma napavertpa Tun 3HayeHne no|OnucaHue
yMOl4aHUIo
mode i4 Pexunm paboTbl KOMaHbl
code c3 Kopg, knneHTcKoro cyeta
code_vcb c25 Kop, 6a3oBoro akTvBa
coeff_go cl7 "1 KoachdomumeHT knmeHTckoro 'O no BA
limit_spot cl0 "-1" JIMMUT OTKPBITLIX NO3MLUMIA KNneHTa Ha Mpogaxy no
crnotam BA

Ta6nuuya 98. Pe3ynbTtaT BbINO/IHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMOTYaHUIo

code i4 Kop Bo3Bpata

message €255 TekcT coobLeHus

Kogbl BO3BpaTa KOMaHzpl:

0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

« [None mode 3apaet pexviM paboTbl KOMaHAbI:
11 yganuTb AMMUT
12 ycTaHOBWTb IMMUT

e coeff_go — [ONONHWTENbHbLIA KOI(MULMEHT, HA KOTOPbIA yMHOXaeTcsi cymMmapHoe FO Mo KIWEHTY npu
NocTaHoBKe 3asiBKW. [poBepKa Ha A0CTAaTOYHOCTb CPEACTB OCYLLECTB/ISETCS C YYETOM 3TOr0 KO3(huLmeHTa.

e limit_spot - ecnn NMMUTUPOBATb K/IMEHTA HEe HYXHO, a mode=11 He 3aAatb, T.K. CTPOKa HyxHa (ecTb apyrue
napameTpbl) - TO 3a/aBaiiTe 3TOT NapameTp paBHbIM ‘-1'. BHYTPEeHHWIA TN NepeMeHHoi - int.
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Metop FutChangeBrokerVcb - NsmeHeHue napameTpoB B® no BA

Tun coobueHns: 14
Tun OTBETHOrO CO06LLEeHNs: 114

MpoLeaypa no3BossieT MeHsiTb napameTpbl B® no 6a30BbIM aKTMBaM.

Ta6nuuya 99. Bxogsaume napameTpbl

Nma napavertpa Tun 3HayeHne no|OnucaHue
yMO4aHUIo
mode i4 Pexu1m paboTbl KOMaHbl
code_vcb c25 Ko 6a30B0ro aktvnea
limit_spot c10 "1 JIMMUT OTKPBITLIX No3uuuiAi B® Ha npogaxy no
crnotam BA

Ta6nuuya 100. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMOIYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Koabl Bo3BpaTa KOMaHAbl:

0 ycrex BbIMOIHEHNSA onepauun
[pyroe 3HauyeHve owmbKa
MpumeyaHus:

« [None mode 3apaeT pexviM paboTbl KOMaH/bI:
11 ypaniMTb AMMUT
12  ycTaHoBUTb IMMUT

e limit_spot - ecnu NMMUTMPOBATL KNNEHTA HE HYXHO, a mode=11 He 3aaaTb, T.K. CTPOKa HyXHa (eCTb gpyrue
napameTpbl) - TO 3a4asaiiTe 3TOT NapaMeTp pasHbIM ‘-1'. BHyTpeHHWIA TN NepeMeHHoi - int.

Metop FutChangeBFMoney - UsameHeHune numutoB b®P

Tun coobLeHus: 7
Tun oTBETHOrO co06LLeHns: 107

Mpoueaypa no3BosisieT MeHsTb AeHbIW Mo CBoUM B®. Mpwn aTOM, Npu yBenMyeHumn cueta 6@, HegocTaroLime geHbIv
CHMMALOTCA CO cyeTa camoii P®, a npy yMeHbLUEHWUW, AEHbM BO3BPALLAOTCA Ha cueT PO.

Ta6nuuya 101. Bxogswme napameTpbl

Nms napameTpa Tun 3HaueHue no|OnucaHue

ymonyaHuio
mode i4 Pexunm paboTbl KOMaHb!
code c2 Kon B®
limit_money cl7 "0" JINMUT [eHEeXHbIX CpeacTB
limit_pledge cl7 "0" JIumMnT 3an10roBbIX CPeACTB

Ta6nuuya 102. Pe3ynbraT BbINOSIHEHUA

Nma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4YaHu1io

code i4 Kop Bo3Bpata

message c255 TekcT coobLeHns
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MeTtop
no b®

Koabl BO3BpaTa KOMaHAbl:

0 ycnex BbINOMIHEHNSA onepauym

[pyroe 3HayeHne oLmobka

MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):
12 YcTaHOBUTb IMMUTbI paBHble 1imit_money v 1imit_pledge
13 W3meHuTtb nuMuTtbl 1imit_money v 1imit_pledge

 MpoueAypa AOCTYMHA TOMbKO TOMY JIOMMHY L/03a OoT P®, koTopomy AAMWHUCTPATOpP TOProB NpOCTaBWsl
Heo6xoAMMble npasa.

FutChangeMoney - I3ameHeHue MuMUTa Ha NOKYIMNKY CNOTOB

Tun coobLleHns: 16
Tun oTBETHOrO CO06LLEeHNA: 116

MpoLeaypa no3BonseT MeHsTb JeHeXHble NnapameTpbl BO.

Ta6nuua 103. Bxogswue napameTpbl

Nma napameTpa Tvn 3HayeHne no|OnucaHune
YyMOM4YaHu1to
mode i4 Pexmm paboTbl KOMaHab!
limit_spot_buy cl7 "1 JINMUT AEHEXHbIX CPEeACTB
is_auto_update_spot_limiti4 -1 Mpu3HaK aBTOMATUYECKO Koppekumn ChoToBbIX
NMMUTOB (MPOAaXKa 1 NOKyMKa) nNpu 3akaudke nocne
KNvpuHra
state i4 -1 3anpeTbl Ha nogavy 3aaBok no PTC CtaHgapT
Ta6nuuya 104. Pe3ynbraTt BbINO/IHEHUSA
Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus
Kopp! BO3BpaTa KOMaHApl:
0 ycnex BbINO/IHEHWSA onepauum

[pyroe 3HayeHne owmbkKa
MpumeyaHus:
¢ Pexum paboTbl KOMaHAbl (nosie mode):
11 Ypanutb
12 YcraHoBUTbL

« TMpoueaypa [OCTYNHA TOMbKO TOMY JIOTVHY LWsio3a oT PO unm B®, koTopoMy AAMUHUCTPATOP TOProB NPOCTaBW/
Heo6xoAMMble Npasa.

e JlumnT feHexHbIx cpeacTs (none 1imit_spot_buy). Ecnvykasats -1, TO faHHbIA TMMAT He 6yaeT NpoBepATbCS.
Ecnv ykasatb " v -2, TO AaHHbIA IMMUT He ByaeT naMeHaTbes. Ecnm He ykasaH, To paBeH -1.

e lMone is_auto_update_spot_limit, ycTaHOB/IeHHOE B 1 N0O3BO/IAET aBTOMATU3NPOBaTh NPOLECC U3MEHEHUS
NVMUTOB MO pesynbTatam npefbiayliero AHA. (-1) — npu onepaumsax B pexume 12, npu U3MEHEHUN OPYruX
napamMeTpoB, 3Ha4YeHne 3TOro napameTpa He U3MEHATb.

e [na n3meHeHWs TONbKO napameTpa is_auto_update_spot_limit MOXHO MCNONb30BaTb pexum 12 npu
3HayveHun napametpa 1imit_spot_buy=".
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MeTog OptChangeExpiration - 3asgsBKU Ha aKcnupauuio onyuoHOB

Tun coobLeHns: 12

Tun oTBETHOrO coobLeHns: 112

Ta6nuua 105. Bxogswme napaMmeTpbl

Wmsa napameTpa Tun 3HaueHne no|OnucaHue

yMOn4aHuio
mode i4 Pexum paboTbl KOMaHAb!
order_id i4 Homep 3aaBKun Ha akcnvpauuio
code c3 Ko knneHta
isin c25 Koa MHCTpymeHTa
amount i4 0 JKCnMpupyemoe Kosim4yecTso

Ta6nuuya 106. Pe3ynbraTt BbINO/IHEHUSA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMOl4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLeHuns
order_id i4 YHUKanbHbI AeHTUGMKATOP 3as1BKN

Koabl Bo3BpaTa KOMaHAbl:

0 ycrex BbIMOIHEHNA onepauun
[pyroe 3HaueHune oLmobka
MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):

11 Ypanutb

12 BcTaBuTb/06HOBUTL
* [N 3asBOK Ha aKCMUpaumio K4YeBbIMU NOAAMU ABNAOTCA 1sin u code.
¢ PaspewweHo npu Delete n Update 3agaBatb:

e unu order_id (Torga code v isin Ania NoMcka He UCMONb3YHOTCSA)

* unu code u isin (Tonbko ecnu order_id He 3agaH nn =0)

» [pn nocTaHoBKax HOBOI 3asiBKW, 3aHOCcUTe order_id=0. 3710 6yAeT SABNATbLCA NPU3HAKOM, YTO HAAO CTaBUTb
HOBYO 3a51BKY, & He KOPPEKTUPOBaTb CTapyto.

MeTog FutChangeClientProhibit - I3mMeHeHUe KJIMeHTCKUX
orpaHnyeHuin Ana broYepcoB

Tun coobuenns: 15

Tun OTBETHOrO CO06LLEeHMA: 115

Ta6nuua 107. Bxogswme napaMmeTpbl

Nmsa napameTpa Tun 3HaueHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexum paboTbl KOMaHbl
code c3 Kopg, knueHTckoro cyeta nnu '%%%' - no scem
code_vcb c25 Koa 6a30B0Oro aktuea uim ‘%' - no Bcem
isin c25 ®bIOYEpPCHbIA MHCTPYMEHT Unn ‘%' - No Bcem
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
state i4 0 OrpaHuuexne
state_mask i4 3 Macka aons napameTtpa state

Ta6nuuya 108. Pe3ynbrar BbINO/IHEHUSA

Nwmsa napameTpa Tun 3HaueHune no|OnucaHue
YMOYaHUIO

code i4 Ko Bo3Bpara

message c255 TekcT coobLeHuns

Kopp! BO3BpaTa KoMaHgpbl:

0 ycrnex BbIMOMIHEHNA onepauun
[pyroe 3HaueHune oLmbka
MpumeyaHus:

» lMonemodeonpenensieT pexvm paboTbl KOMaHAb!:
11 ypanuTb
12 ycTaHOBUTb
* [one state MOXeT NPUHUMATL CneaytoLine 3HavYeHus:
1 Henb3a OTKPbIBATH MO3ULMK
2 Henb3s CTaBWTb NoOble 3asBKN
3 Henb3sa OTKpbIBaTb NO3MLMK Ha Mpogaxy

« 3HaueHusi napameTpa state_mask onpegensitoTcs 6GUTOBOI Mackoli. Ha HacToSILLMA MOMEHT faHHbI NapameTp
[OKXeH ycTaHaBnmBaTbes = 3.

 [py 3aaHNN KOHKPETHOrO MHCTPYMEHTA B Nosie isin crnepyert ykasblBaTb KOA COOTBETCTBYtoLWEro BA B none
code_vch.

Metog OptChangeClientProhibit - UsmeHeHne KNNeHTCKnxX
orpaHu4eHuin ans onUUOHOB

Twn coobueHns: 17

Twn OTBETHOrO CO06LLEHMs: 117

Ta6nuuya 109. Bxogsawme napameTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMO4aHuio
mode i4 Pexm paboTbl KOMaHgbl
code c3 Kopg knveHTckoro cyeta nnu '%%%' - no scem
code_vcb c25 Kopg, 6a30Boro aktnea unm ‘%' - no Bcem
isin c25 ®bloYEpPCHbIN MHCTPYMEHT Uim ‘%' - No Bcem
state i4 0 OrpaHuueHne
state_mask i4 8 Macka ans napameTtpa state

Ta6nuuya 110. Pesynbtat BbINOSIHEHUSA

Nma napavertpa Tun 3HaueHne no|OnucaHve
yMoOYaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLleHus
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MeTtop,
ABYyMSA

KoAbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHVA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
11  ypanutb
12 ycTtaHOBUTbL
» lMone state ABnAeTcs GUTOBON MacKoiA
* MepBble aBa 6VTa ONpPeAensoT YNC/I0BOE 3HAUYEHME:
1 Henb3sa OTKpbIBATL NO3NLUK
2 Henb3s CTaBWTb NtO6GblE 3asBKN
3 Henb3s OTKpbIBaTH MNO3ULMK Ha MNpogaxy
* 4 - pe3seps
+ 8- 3anpert 6pokepa Ha nogavy 3asBoK Ha dkcnupaumo

» BuTtoBas Macka cocTosiHuiA. Onpegenset Te 6yUTbl Noss state, 3HaueHUs KOTOpbIX 6yAyT M3MEHEHbI B pe3ysibtare
BbIMO/IHEHMS NpoLeAypbl. Ha HAacTOSLWLMIA MOMEHT AaHHbIi NapaMeTp AO/HKeH ycTaHaBmMBaTbes = OXOF.

« OrpaHuyeHust No dbloyepcam ¥ onumMoHam AeiicTBYIOT He3aBUCUMO.

FutExchangeBFMoney - lNepeBopa AeHeXHbIX CPeAcTB MeXay
B®P ogHoii PO

Tun coobLenns: 33
Twn OoTBETHOrO co06LeHus: 130

The command allows to transfer funds between two BF belonging to the same CF.

Ta6nuuya 111. Bxoasiuwue napameTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
yMo4aHuio
mode i4 Pexum paboTbl KoMaHbl
code_from c2 Kog B® ans cnvcaHua cpeacts
code_to c2 Kog B® Ha3HauyeHus
amount_money cl7 Pa3mep geHexHbIX cpeacTs A1 nepesoja
amount_pledge c17 Pasmep 3an0roBbIx CpeAcTB 415 nepesosa

Ta6nuuya 112. Pe3ynbrat BbINO/MHEHUSA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMOIYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

Return codes:

0 operation completed successfully
Any other value error
Notes:

« Command work mode (the 'mode ' field):

1 Transfer only at trading
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3 Transfer at trading and clearing

« At the moment, the system supports only funds transfer. Collaterals transfer is not yet supported, therefore, the
‘amount_pledge' field must contain 0.

MeTtop OptRecalcCS - U3aMmeHeHMe LeHTPasIbHOro cTpanka
Tun coobuleHns: 45
Twn OTBETHOrO CO06LLEeHNs: 132

The command allows to recalculate the central strike in accordance with the market-maker's obligations (for which
the "Offset by demand" recalculation option is selected). Developed for market-makers.

Ta6nuuya 113. Bxogawme napaMmeTpbl

msa napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4aHuo

isin_id i4 UuncnoBoii ngeHtTudmkaTop 6a3oBoro MHCTPyMeHTa

Ta6nuuya 114. Pe3ynbrat BbINO/MHEHUSA

Nma napavertpa Tun 3HayeHne no|OnucaHve
yMOYaHuio

code i4 Ko Bo3Bparta

message c255 TekcT coobLleHus

Return codes:

0 operation completed successfully
[pyroe 3Ha4yeHune Any other error
value

A. Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwii

ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aifT.

u2 UINT16 INTEGER Llenoe uncno pasmepom 2 baiita.

usd UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 baiita.

u8 UINT64 NUMERIC,20 Llenoe unicno pasmepom 8 6aiiT.

i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.

i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 6aiiTa.

i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 GaiiTa.

i8 INT64 BIGINT Llenoe uncno co 3HakoMm pasmepom 8 6aiT.

a CHAR VARCHAR CTpoka CMMBO/0B pa3Mepom 1 6aiiT.

cN CHAR[N+1] VARCHAR,N CTpoka CMMBOJIOB, OKaHUMBalOLWAACHA  HY/IEBbIM
CYMBOJIOM.

dN,M sN,M P2BCDII NUMERIC,N,M [lecATMyHoe uyuMcno B [OBOWYHOW  KOOWMPOBKE C

dhMKCMpOBaHHOI TOYKOW, rae
¢ N — obLee KonmM4yecTso Undp B Uucne;

¢ M — Ko/IMYecTBO LMdp B APO6HOI YacTu.

t P2TIME TIMESTAMP [Jarta n Bpems.

f DOUBLE REAL Uncno ¢ nnaeawlleil TOYKOM [ABOMHOW TOYHOCTU
pa3mepom 8 6aiiT.

bN VARBINARY,N BAoK AaHHBIX.

zN VARBINARY,N Bnok fAaHHbIX, rae nepsBble 4yeTbipe 6Gaiita 3agatoT
OnvHy 6ydbepa.
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B. CnpaBO4YHUK KOAOB BO3BpaTa

Kop Bo3Bpata

OnucaHwue

0 Onepauus BbINONHEHA YCMNELHO

1 HeT Takoro nosnb3osarens.

2 HeT Takoro unepa.

3 Ceiilyac aTta ceccust He uger.

4 Ceccua npnoctaHoBieHa.

5 OwwbKka Npu BbINOSIHEHWW OnepaLyn

6 Y nonb3oBaresia HET Npas Ha onepauuio

7 MonbITKa AOCTYyNa K Yy)XOMy CYeTy aunepa

8 HeT npas Ha yganeHune 3asBk1 4pyroro knveHTa/nonb3osarens ceoei rpmbl

9 durpme onepauum ¢ 3asBkaMn 3a6/10kMpoBaHbl KNMpnHroebiM LieHTpom

10 Mano cpefcTB Ha cYeTy A/18 pe3epBrpoBaHnA

11 MpesbiweHre nMMUTOB [innepa no KOHTPakTy

12 Mpemus no onunoHy BHE JIMMUTOB.

13 MpeBbilleHVe NMMUTOB BCeX [lINNepoB Mo rpynmne KOHTPaKToB

14 He HaligeHa 3anBka ANns yaaneHns

15 MpeBbiLLeHVe NMMUTA NO MHCTPYMEHTY 4151 AaHHOTO Aunepa

16 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE NO3ULMN HAa COBCTBEHHbIN cHeT BO.

17 3anpet AgMmHMcTpaTopa TOproB Ha OTKPbITUE NO3uLMK Ha MoKynKy Ha COOCTBEHHBIV cyeT Bd.

18 3anpeT AgMmrHUCTPaTopa TOProB Ha OTKPbITUE No3uLmmn Ha MNpodaxy Ha CO6CTBEHHbIN cyeT BO.

19 3anpeTt AgMuHMCTpaTopa TOProB Ha OTKPbITUE MO3ULMN Ha cYeTa KIMEHTOB.

20 3anpeTt AgMmHMcTpaTopa TOproB Ha OTKPbITUE Mo3uLumn Ha MoKynKy Ha cyeTa KNeHTOB.

21 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITME No3unLmK Ha MpoJaxy Ha cyeTa K/IMEHTOB.

22 3anpeT AgMuUHUCTpaTopa TOProB Ha OTKPbITUE MO3MLMU Ha COGCTBEHHbIN cyeT BP no Bcem
WMHCTPyMEHTaM JaHHOro BA.

23 3anpeT AAMUHMCTpaTopa TOProB Ha OTKPbITUE No3uuun Ha MoKynKy Ha COBCTBEHHBIA cyeT B
Nno BCEM MHCTPYMEeHTaM AaHHoro BA.

24 3anpeT AgMUHMCTpaTopa TOProB Ha OTKPbITME No3uuuy Ha Mpogaxy Ha COBCTBEHHbI cueT B
Nno BCEM MHCTPYMEHTaM AaHHoro BA.

25 3anpetr AgmuHucTpaTopa TOProB Ha OTKPbITUE MO3NUMM Ha cyeTa K/IMEHTOB MO BCEM
WHCTPYMEHTaM faHHoro BA.

26 3anpetr AgMUHMUCTPATOpa TOPros Ha OTKPbITUE NO3ULMK Ha MNOKYNKY Ha cYeTa K/IMEeHTOB Mo BCEM
WHCTPyMEHTaM JaHHOro BA.

27 3anpeTt AgMUHKCTpaTOpa TOProB Ha OTKPbITUE No3uLmuK Ha Mpoaaxy Ha cyeTa KNIMEHTOB M0 BCEM
WHCTPYMEeHTaM JaHHoro BA.

28 Y gunepa HeT gocTyna K JaHHOMY KOHTpakTy

29 MpeBbilLeHVe NMMUTA NO KOHTPaKTY /151 KMPUHIOBOTO YfieHa

30 MpeBbiWeHne MMnTa No MHCTPYMEHTY AJ/1A K/IMPUHIOBOTO Y/leHa

31 Yxe CTOUT KOHTP-NpeasiokeHne OT TOro e K/IMEHTCKOro cyeTa C LieHOM, nogxopsiiein ans
CBeLleHUNs CAEeNKN

32 MpeBbiweHne nuMmuTa No LieHe NHCTpyMeHTa (BBEPX WU/IN BHA3)

33 3101 hnpme onepaumm ¢ 3asskamu 3a6710kMpoBaHbl KNMpnHrosbiM LieHTpom

34 MonbITka onepauuy Ha HeCyLLEeCTBYIOLLUIA KOA KNeHTa

35 OwnbKa B 3a/jaH1N BXOAHbIX NapaMeTpoB

36 MonbITKa onepauuy No HecyLlecTByoWweMy 6a30BOMY akTuBY.

39 LleHa He kpaTHa MUHUM&aUTbHOMY LUary

40 [MonbITKa afpecoBaTb BHECUCTEMHYIO 3a5iBKY HECYLLECTBYIOLLEMY KOHTPAreHTy.

41 He HacTynun nnm ncTek cpok fOBepeHHOCTW Nonb30BaTess

42 3anpelleHa paboTa NaBHbIM Tpeaepom PO

44 [naBHbIn Tpeiigep P® He nocTaBwi Npu3Hak cBoel paboTbl OT 3TN MpPMBbI
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45

MonbITKa NOCTaBUTb BHECUCTEMHYIO 3asiBKY OT (OMPMbl, Y KOTOPOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY paspeLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HazHaueHHOV ceccun No aTOMy MHCTPYMEHTY TOPrOB HET.

48 Mo 3aToMy WHCTPYMeHTY nAaeT locTaeka. PaspelueHbl TO/IbKO BHECUCTEMHbIE 3asiBKW CBOEW
dmpme.

49 MonbITka NOCTaBUTb BHECUCTEMHYIO 3asiBKy OT Tpeiijepa OfHOro0 K/MEHTCKOro cyeTa, a He OT
KoAa pmpmbl.

50 He HalifeHa 3asiBKa [ NepecTaHOBKM

51 MpeBbilleHVe CYyMMapHOrO K-Ba OMUMOHHBIX MO3WLMIA ANA KIMPYWHIOBOTO Y/fieHa no 6a3oBomy
dhbloYEPCHOMY KOHTPaKTY M (ObOYEPCHbBIX NO3WLWIA C YHETOM XeMKMPOBaHNS 1 NOKPbITUSA

52 MpeBbilleHVe CYMMapHOro K-Ba OMUMOHHLIX MO3ULUIA A1 TOPrOBOrO 4neHa no 6a3oBomy
PblOYEPCHOMY KOHTPaKTY M (ObOYEPCHBIX NO3WLWIA C YHETOM XeMKMPOBaHNS 1 NOKPbITUSA

53 OwwubKa B 3aaHUN BXOAHOTO NapameTpa - Konnyectso. CrULLKOM BENVIKO.

54 B onepauyuu oTkasaHo: MNpeBbilleH NMMUT onepauuii 0T yKa3aHHOro KMeHTa.

56 HeT npaB Ha BbINO/HEHWE onepauuMu OT YKasaHHOro forvHa u Koga. O6partuTtech K
ALMUHNCTPATOpPY TOProB.

57 HeT npaB Ha coeguHeHune ¢ cepBepoM Bupxu. Obpatutecb kK AGMUHUCTPATOPY TOProB.

60 [MpuoctaHoBKa aykLuoHa no BcemM MHCTPyMeHTaMm pbiHka PTC CtaHaapT.

61 lMprocTaHoBKa TOProB BO BCeX pexumax rno pbiHky PTC CtaHgapT.

62 MpuoctaHoBKa TOPros no cekuumn pbiHka FORTS.

63 MprocTaHoBKa ayKuMOHa No BCeM UHCTPYMeHTaM fAaHHoro BA peiHka PTC CtaHgapT.

64 lMpuocTtaHoBKa TOProB BO BCEX pPeXvmax Mo BCEM WHCTPYMeHTaM faHHOro BA no pbiHKy PTC
CraHgapr.

65 [MprocTaHoBKa TOProB BO BCEX peXumax rno BceM UHCTPYMEHTaM gaHHoro bBA.

66 MprocTaHoBKa TOProB BO BCEX PeXMMax Mo AaHHOMY MHCTPYMEHTY pbiHka PTC CTaHaapT.

67 3anpet bupxu Ha OTKPbITE NO3NLMIA MO AAHHOMY MHCTPYMEHTY pbiHka PTC CtaHaapT.

68 3anpeT 6pokepa Ha NOCTaHOBKY /106bIX 3a51BOK Ha pbiHKe PTC CtaHgapT.

69 3anpeT [NaBHOro Tpeligepa Ha NOCTaHOBKY t06bIX 3a8BOK Ha pbiHke PTC CTaHzapT.

310 3anpeT KnvpyviHra Ha OTKpbITME NO3WLMKN NO KNWEHTCKOMY CHETY: A/15 KIIMEHTCKOrO perncrpa HeT
[Jeno cueTta, pa3peluéHHoro ans MoctaBku LeHHbIX Gymar.

311 3anpet KnvpuHra Ha oTKpbITME NO3ULUN MO KNIMEHTCKOMY CYETY.

312 3anpeT KnupuHra Ha NnocTaHOBKY /06bIX 3aSBOK N0 pacyeTHO hrupme nNo BCeM MHCTPYMEHTaM
AaHHoro bA.

313 3anpeT KnuprHra Ha oTKpbITUE NO3WLMKU N0 pacyeTHOM thpMe No BCEM MHCTPYMEHTaM AaHHOro
BA.

314 3anpet Tpeligepa Ha NOCTaHOBKY /1t00ObIX 3a5BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMKN MO KIMEHTCKOMY CYETY.

318 3anpeT KnvpuHra Ha NoCTaHOBKY 0ObIX 3asBOK MO K/MEHTCKOMY CYETY: A/ K/IMEHTCKOro
perucTpa Het [leno cyeTa, pa3peLLéHHoro ans Noctasku No MHCTPymeHTam RTS Money.

332 HexBaTtka cpefcTs Mo MMUTam KaneHTa

333 HexBaTka cpefcTB no 6pokepckoii onpme.

334 HexBaTka cpeAcTB No pacyeTHol cmpme.

335 MpeBbIlEeH AMMUT K/IMEHTA Ha NOKYNKy Bymar.

336 MpeBbIlWeH NMMAUT 6poKepa Ha NOKYMKy 6ymar.

337 MpeBbILLeH IMMUT KNEHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH NMMMUT GpoKepa Ha NpoAaxy Gymar.

380 M OeT NpoM. K/TIMPUHT, HeNb3s CTaBUTb 3asBKU.

381 M OeT NpoM. K/TMPUHT, HeNb3A yAaAaTh 3adBKN.

382 et NpoM. K/IMPUHT, Heb3s NepPecTas/IATb 3asBKU.

680 HexBaTtka cpefcTs Mo iMMuTam KaneHTa

681 HexBaTka cpegcTs No pacyeTHol mpme
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OwwubKa BO BXOAHbIX NapameTpax

4001 Y nonb3oBaTtesia HET NpaB Ha BbINONHEHVE onepaLymn.

4002 HeBO3MOXHO N3MEHWUTb AEHEXHbIA TMMUT MO K/IMEHTY. HeT TekyLLyx ceccuii.

4004 HeBO3MOXHO M3MEHUTb AEHEXHbIA IMMUT NO KNNEHTY. Koga HeT B Tabnuue KNneHToB (investr).

4005 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4006 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW Onepauuu.

4007 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4008 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. Owmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4009 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4010 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW OnepaLun.

4011 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4012 HeBO3MOXXHO YCTaHOBUTb AEHEXHbIA MMMUT MO KAMEHTY. OWmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4013 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLyn.

4014 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KMEHTY. HET TekyLmnx ceccuii.

4015 HeB0O3MOXHO M3MEHUTbL NapaMeTpbl N0 KAMEHTY. Koda HeT B Tabnuue KNMeHToB.

4016 HeBO3MOXHO M3MEHMTL NapameTpbl Mo kneHTy. Koga BA HeT B Tabnvue 6a30BbiX akTUBOB.

4018 AOMVHUCTPATOP NPOU3BOAUT U3MEHeHWe napamMeTpoB pacyeTa 0.

4030 HeBO3MOXHO M3MEHUTL NapaMeTpbl N0 Bpokepy. HET TekyLLMX Ceccuii.

4031 HeB03MOXHO N3MeHUTbL NapamMeTpbl No Bpokepy. Koga HeT B Tabnuue KIMEHTOB.

4032 HeB0O3MOXHO M3MeHMTL NapameTpbl Mo Bpokepy. Koga BA HeT B Tabnmue 6a30BbIX aKkTBOB.

4033 HeB03MOXHO M3MeHWUTb NapameTpbl No bpokepy. HeT npas Ha paboTy ¢ aTM 6a30BbIM aKTUBOM.

4034 KnupuHroBblii nepeBog, 3anoroBbix cpeacTs ¢ O60c06/1eHHOro pasaena 3anpeLyeH.

4035 MepeBog 3a10roBbIX CPEACTB 3arpeLleH.

4040 HeBO3MOXHO M3MEHUTbL MMMUT No B Ha pbiHke PTC CTaHgapT. HeT TekyLmx ceccuii.

4041 HeBO3MOXHO un3MeHUTb AMMuT no B® Ha pbiHke PTC CraHgapt. [JaHHas B® He
3aperncTpuposaHa B Toprax.

4042 HeBO3MOXHO M3MeHUTb NuMUT no B® Ha pbiHke PTC CraHpgapt. Koga b® HeT B Tabnuue
K/TMEHTOB.

4043 HeBO3MOXHO M3MEHUTb NMUMUT No B® Ha pbiHke PTC CraHgapt. Owmbka npy BbINOTHEHNM
onepauuu.

4044 HeBO3MOXHO M3MeHUTb NMUMUT No B® Ha pbiHke PTC CtaHgapT. Owunbka npy BbINOTHEHUN
onepauuu.

4045 HeBo3MOXHO yaanuTb NMMuT no B® Ha peiHke PTC CraHgapT. Owmbka npu BbINOHEHWM
onepauuu.

4046 3anpeT [NaBHoro Tpeligepa Ha Toprv no PTC CTaHAapT - HeMb3s yAaiMTb NPOCTOMY Tpeligepy.

4050 3anBka Ha akcnupaumio He obpaboTaHa. 3anpeT [NaBHOro Tpelgepa Ha nogady 3asBOK Ha
kcnupaumio.

4051 3asBKa Ha aKcnmpaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpaumio.

4052 3anBka Ha akcnupaumio He obpaboTaHa. B cyllecTBytoleli 3asBKe C NpUCIaHHbIM HOMEPOM
apyrve: "kof KnmeHTa" n/vnm "MHCTpyMeHT".

4053 3asBKa Ha akcnupaumio He obpaboTaHa. aeT NPOM.KUPUHT. YAanaTb 3asBKU HEsb3s.

4054 3asBka Ha aKcnupauyo He obpaboTaHa. aeT NpoM.KNMpKHL. VI3MeHSTb 3asBKM HeMb3s.

4055 3asBka Ha 3Kcnvpauuio He obpaboTaHa. He HaiigeHa 3asBka Mo HOMepy Ans yaanenus/
N3MeHeHus.

4060 3asBka Ha aKkcnupauyuio He obpaboTaHa. HeT npas Ha BbINOMIHEHWE onepauun.

4061 3asBKa Ha akcnupaumio He obpaboTaHa. Bpems BBoZa 3asBOK OKOHUMIOCh.

4062 3anBka Ha akcnvpaumio He obpaboTaHa. HeT Takoro KNMeHTCKOTo cyeTa.

4063 3asBKka Ha aKcnmpaumio He obpaboTaHa. He HaligeHa 3asiBka g5 yaaneHus.

4064 3asBka Ha aKkcnupauyuio He obpaboTaHa. HeT npas Ha BbINOMIHEHWE onepauun.

4065 3asiBka Ha aKcnupauuo He obpaboTaHa. He HailieH ONLMOHHbIV MHCTPYMEHT.

4066 3asBka Ha aKkcnupauuo He obpaboTaHa. OTpuuaTenbHoOe KOIMYecTBo.
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3asBka Ha aKkcnupauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauun.

4068 3asBKa Ha akcnupaumio He obpaboTaHa. OwmbKa Npy BbINOTHEHUN ONepaLluu.
4069 3asBka Ha aKcnupauymo He obpaboTaHa. OLwmbKa Npy BbINO/THEHNUN ONepaLyn.
4070 3asBKka Ha aKcnvpaumio He obpaboTaHa. Ha KIMeHTCKOM cyeTe HET Takoro KosimyecTsa nosuumii.
4071 CneunanmncT 3aHAT.

4072 Monb3oBaTesb NbITaeTCsA NOCTaBUTL 3asiBKY Ha HEpPa3peLLEHHbIN KOA.

4073 MpuoctaHoBneHa ceccus No blovepcam.

4074 Ownbka B 3agaHMN BXOAHOTO napameTpa - LeHa. C/iMwKoM Bennka

4075 Bpewmsa Ha OTBET He HacTynuio.

4076 Bpemsa Ha oTBeT npoLwuso.

4077 Kon-BO KOHTPAKTOB MEHbLLE MUHUMaIbHO BO3MOXHOTO.

4078 3anpoc Ha KOTMPOBKY HE HaAEeH.

4079 B Aa@HHbIA MOMEHT UHCTPYMEHT YXXe He KOTUpYeTCsl.

4080 Cnpapg, 607bLIe MakCUMasibHO BO3MOXHOTO.

4081 Kon-Bo B 3asiBke 04eHb 60/IbLIOoE.

4082 OTBeyvartb Ha 3arnpoc MOXEeT TOJIbKO CrneunasincT.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnuue KIMeHTOB.

4092 Kopa BA HeT B Tabnuue 6a30BbiXx aKTMBOB.

4093 He HalifeH yKkasaHHbI (ObHUYEPCHbI UHCTPYMEHT.

4094 YkazaHHbIli (OboYEPCHbIN MHCTPYMEHT He COOTBETCTBYET yKasaHHOMY BA.
4095 He M.6. ykazaH KOHKPETHBIN hbtouepc, korga BA ykazaH <[ns Bcex>.

4096 He HalifeHo orpaHuyeHunst ons yaaneHus.

4097 OrpaHuyeHve MaBHOro Tpeligepa Hemb3sa yaannTb MPoCToMy Tpeigepy.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW cecCUm.

4103 HenonHoe ceepeHve FOK 3aaBku.

4112 YKasaHHbIli hblo4epcHbIi MIHCTPYMEHT - Peno, no Hemy OrpaHMyeHusi He CTaBsATCS.
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