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NUcTopua nameHeHui
Aarta N3meHeHusA
21.10.2026 BHecéHHble n3meHeHus:
e lMotok FORTS_FEE_REPL:
o [lobaeneHa Tabnuua FEE_info_currentday - IHchopmaums o cpese
- Motok FORTS_BROKER_FEE_REPL:
o [lo6asneHa Tabnuua BFEE_info_currentday - Hchopmanms o cpese
* Motok FORTS_COMMON_REPL:
o B Tabnuuy common go6aeneHo nosne settlement_price.
o W3 Tabnuubl common yaaneHo yctapesluee none settlement_price_open.
* Motok FORTS_REFDATA_REPL:
o [lo6aBneHa Tabnuua spectra_environment - OnvcaHne TekyLLero KoHTypa.
o B tabnuupl fut_sess_contents u fut_instruments go6asnexo none xlot_volume.
o HaumHas c Bepcum 9.12 none lot_volume B Tabnumue fut_sess_contents 06bABNSETCS yCTapeBLWUM 1 6yaeT yaa-
neHo B Bepcum 10.3.
o Haunnas c Bepcun 9.12 none lot_volume B Tabnuue fut_instruments 06bABNSETCA ycTapeBLWM 1 6yAEeT yaaneHo
B Bepcum 10.3.
o W3 Tabnuy fut_pos, fut_pos_sa, opt_pos 1 opt_pos_sa ygaseHo ycTapesLuee nose pos_exec. Bmecto Hero uc-
nonb3yiiTe nNose Xpos_exec.
o YcTapeBlwee nose settlement_price_open yganeHo u3 Tabnuy fut_sess_contents, fut_instruments wu
opt_sess_contents.
¢ Motok FORTS_INFO_REPL:
o B tabnuuy futures_params go6asneHo nosne xlot_volume.
o HaumHas ¢ Bepcum 9.12 none lot B Tabnuue futures_params o6bABASETCS yCTapeBLUUM U OyAeT yaasieHo B
Bepcun 10.3.
» [Noo6aBneHbl HOBble koAbl owwn6ok: 20000-20019, 20101-20117, 20129, 20130, 30000-30002, 40000-40007.
17.09.2026 BHeCE&HHble n3meHeHus:
* YTO4HEeHOo onucaHue Kogos owmnbok: 3, 14, 26, 31 32, 35, 50, 77, 314, 315, 316, 332, 4005, 4098, 10006.
20.08.2026 BHeCéHHble n3meHeHus:
* BHeceHbl U3meHeHuA B pasgen "2.5.1. PacnucaHune Topros. Toprosble aHN".
» [o6asneH pasgen "2.11.6. MapxupoBaHne npemuasibHbIX onuuoHoB 6e3 yueta MO 1 NOV Ha ypoBHe 7cc'.
* MNotok FORTS_TRADE_REPL:
o B Ttabnuuy orders_log no6asneHo none prevorder_id.
e Motok FORTS_USERORDERBOOK_REPL:
o B Ttabnuupl orders u orders_currentday go6asneHo none prevorder_id.
¢ lNMotok FORTS_COMMON_REPL:
o B Tabnuuy common go6aeneHo nose swap_rate_curr.
e Motok FORTS_PART_REPL:
o B Tabnuuy part go6asneHo none premium_blocked.
o N3 Tabnuy part n part_sa yganeHbl yctapesLune noas vm_intercl n premium_intercl.
* MNotok FORTS_REFDATA_REPL:
o B 1abnuuy dealer no6asneHo none not_use_nov_client_default.
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Aata N3meHeHus
o B Tabnuuy investor fo6aBneHo nosne not_use_nov.
o N3 Tabnuubl session yaaneHbl yctapesLune nons inter_cl_begin, inter_cl_end, inter_cl_state.
o YcrapeBlwee none step_price_interclr yganeHo w3 Tabnuy fut_sess_contents, fut_instruments un
sess_option_series.
o YcrapesLuee none xamount_apply yaaneHo 13 taénuu, opt_exp_orders u fut_exec_orders.
o YpaneHbl yctapeslune Tabnuubl fut_intercl_info n opt_intercl_info.
e Motok FORTS_CLR_REPL:
o B Ttabnuupl fut_pos n fut_pos_sa fo6asneHbl nons vm_settl_price, vm_swap_rate, vm_index_div.
o B Tabnuuy fut_sess_settl go6asneHo none swap_rate_curr.
o B T1abnuupl fut_pos, opt_pos, fut_pos_sa n opt_pos_sa fobasneHbl nons date_money_clearing v settl_datetime.
o 13 Tabnuy, money_clearing n money_clearing_sa yfaneHbl yctapesLume nons asset_type v pay.
o U3 Ta611|/||_|, fut_pos, fut_pos_sa, opt_pos 1 opt_pos_sa yAa/ieHo ycTapesLuee nose pos_exec. BmecTo Hero uc-
nonb3yiiTe none xpos_exec.
e Motok FORTS_VM_REPL:
o B Tabnuuax fut_vm u fut_vm_sa go6asneHo none swap_rate_curr.
e lMotok FORTS_INFO_REPL:
o B Ttabnuuy dealer fo6asneHo none not_use_nov_client_default.
o B Tabnuuy investor fo6aBneHo nosne not_use_nov.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:
o Jlo6aBneHa HoBas komaHaa ChangeClientNotUseNOVMode (msgid=479) - Vi3ameHeHne cneumasibHOro pexuva
MapXvpoBaHUs NPemMnasibHbIX ONLUMOHOB AN KNMeHTa
o [lo6asneHa HoBas komaHza ChangeBFClientDefaultNotUseNOVMode (msgid=480) - VI3aMeHeHue cnewunanbHoro
pexumMa MapXMpoBaHUs NPeMUasbHbIX OMNUVOHOB AN KNMEHToB B®
» [o6aBneHbl HOBble KOAbI OLUMGOK: 4233, 4234.
28.04.2026 BHeCEHHbIE N3MeHeHuA:
» [Nob6asneH pasgen "2.12.7. MNpoBepka LeHOBbIX KOPUAOPOB NO ONLUMOHHLIM 3asBkam B JCBA".
e lNMotok FORTS_COMMON_REPL:
o HauvHas ¢ Bepcum 9.6 none settlement_price_open B Tabnuue common 06bABASETCS ycTapeBwnm u byaet
ypaneHo B Bepcum 9.12.
e Motok FORTS_PART_REPL:
o B Tabnuupl part 1 part_sa go6asneHo none moment.
e Motok FORTS_REFDATA_REPL:
o B Ttabnuupl fut_sess_contents n opt_sess_contents go6asneHo none d_sess_assign.
o B Tabnuue sess_option_series:
m /3MEHeHa cemaHTuka nons d_sess_assign, Tenepb 370 - [lata Hauyasia TOproB (KaeHgapHas Aata, C KOTopoi
BO3MOXHA MOCTAHOBKA 3asiBOK MO MHCTPYMEHTY).
m fo6asneHo none fixed_spot_discount_clr.
o B tabnuuy fut_margin_type no6asneHo none spf.
o HauvnHasi ¢ Bepcum 9.6 none settlement_price_open B Tabnuuax fut_sess_contents, opt_sess_contents u
fut_instruments o6bsiBNAETCA ycTapeBLwnM 1 ByaeT yaaneHo B Bepcum 9.12.
o Haumnas ¢ Bepcun 9.6 none ticker B Tabnuue fut_sess_contents 06bsABAsETCA ycTapeBWwyM 1 ByaeT yaaneHo
B Bepcumn 9.12.
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Aata

N3meHeHus

e lMotok FORTS_MM_REPL:
o B Tabnuuy mm_agreement_filter go6asneHo none program_code.
¢ Motok FORTS_VOLAT_REPL:
o B Tabnuuy volat fo6asneHbl nons up_prem_weekend n down_prem_weekend.
e lMotok FORTS_INFO_REPL:
o B Tabnuuy option_series_params go6aeneHo none fixed_spot_discount_clr.
e lMotok FORTS_RMT_REPL:
o B Ttabnuuy rmt_im go6asneHo none rmt_premium.

» [lo6aBneHbl HOBble KoAbl owmn60k: 3003.

04.02.2026

BHeCEHHbIE N3MeHeHuA:
» [Nob6asneH pasgen "2.13. MapxuHanbHble TpeboBaHus".
» MoTtok FORTS_TRADE_REPL:

o B Tabnuuax csoux 3asBok orders_log n multileg_orders_log (B mone reason) m cpenok user_deal u
user_multileg_deal (B nonsx reason_buy u reason_sell) fo6aBneHa TpaHCALMS HOBOTO 3HAYEHNS:

m 11 - banaHcupyoLlas caesnka no 06a3areNbCTBaM YyacTHUKa KMPUHTa — NIMKBUAAHTA.

* lMotok FORTS_PART_REPL:

o B Tabnuuy part_sa go6asnexbl nons margin_call_moment, margin_call_fix, margin_call_current.
* Motok FORTS_REFDATA_REPL:

o B Tabnuuy session gobasneHo none margin_call_fix_schedule.
* Mone server_time fo6asneHo B TabnuvLy Sys_events B MOTOKaXx:

o FORTS_TRADE_REPL

o FORTS_ORDLOG_REPL

o FORTS_DEALS_REPL

o FORTS_FEE_REPL

o FORTS_FEERATE_REPL

o FORTS_BROKER_FEE_REPL

o FORTS_BROKER_FEE_PARAMS_REPL

o FORTS_COMMON_REPL

o FORTS_POS_REPL

o FORTS_PART_REPL

o FORTS_PROHIBITION_REPL

o FORTS_REFDATA_REPL

o FORTS_CLR_REPL

o FORTS_VM_REPL

o FORTS_VOLAT_REPL

o FORTS_USER_REPL

10.11.2025

B TC CnekTpa, Bepcus 9.3 peasi3oBaH hyHKUMOHa1 EguHO Toprosoii ceccum Ha CpoyHom peiHke (ETC). KntoueBble
N3MEHEeHUs1, CBSA3aHHble ¢ peasn3auvein ETC:

» OTMeHa [POMEXYTOUHOTO KNMpUHTa:

© HeTt ocTaHOBKW TOPros B BbICOKOI'II/IKBI/I,quIVI nepunoa BpemMeHu;

10
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N3meHeHus

o HeT p1ckoB, CBA3aHHbIX C 3anyckom TOProeoii cuctembl nocne K.
» Toprosas ceccusi NPOBOANTCH B paMKax OfHWX KasleHAapHbIX CYTOK:
o lNepeHOC OCHOBHOIO K/IMPUHTA HA MOMEHT 3aKPbITUSA PbIHKA,;
o ToproBbIii Nepuog BeyepHen [oNONHUTENIbHON Ceccumn OTHOCMTCA K TeKyLLieli TOProBoi ceccuu;
o M3meHeHus B NapamMeTpax onpefenieHns pacyeTHblx LeH, PL, onpegensietca B 19:00.
 [Nepexog Ha pacyeTHbIli umkn T+1 Ha CpOYHOM pbIHKE:
o W3meHeHve mogenu yyeta CpeAcTB YUacTHUKOB (NaHOBble U hakTuyeckme octaTku);
o PacueTHas ceccus B 20:00 aHA T+1 6e3 ocTaHOBKM TOPros. POpMMpPOBaHME OTHETOB MO pe3ybTaTy UCNONHEHUS;
O YBenmuyeHvie CPOKOB 3aKpbITUA MapXvHaslbHbIX TPeboBaHwi
* 3Kcnupaums KOHTPakToB online (B xoae Topros 6€3 NpUoCcTaHOBOK).
Pacnucanne EavHoii Toprosoli ceccuu:

* AYKUMOH OTKPbITWS, NPOBOAVMBIV Nepes YTpeHHel JOoNoNHWUTENBHOM TOProBoii ceccueii (B cnyyae ero nposege-
H¥A) (8:50 - 9:00)

* YTpeHHss JonosiH1TeNbHaa Toprosas ceccus (B criydae ee nposeneHus) (9:00 - 10:00)

* AyKLMOH OTKpbITUS, NPOBOAMMBIA Nepen OCHOBHOI TOProBoii ceccueii (B cnyyae ero npoeegeHuns) (9:50 - 10:00)
» OcHoBHas Toprosas ceccus (10:00 - 19:00)

* BeuepHsas gononHuTenbHasa Topro.asi ceccusi (B cnyvae ee nposegeHust) (19:00 - 23:50)

» PacueTHas ceccus (20:00, 6e3 nprocTaHOBKY TOProB)

» KnupuHrosas ceccus m-t-m (23:50 - 00:30)

BHeCEHHble 3MeHeHuA:

» [ob6asneH pa3gen "2.4.2. VicnonHeHue B Toprax (Mo pacnucaHuio) U B KIMPUHT".

» [No6asneH pasgen "2.5.2. OnpegeneHne pacyeTHON LeHbl N MHONMKATUBHBIX KypCcOB".

» OGHoBNEH pa3gen "2.5.2. MpoMexXyTouHbIn KNMpUHT". Tenepb 310 pasgen “2.5.3. KnupuHrosas ceccus (mtm)".
» OGHoBNEH pa3gen "2.5.3. OcHOBHOI KNNpUHT". Tenepb 3T0 pasgen "2.5.4. PacueTHas ceccusi”.

» [o6asneH pasgen "2.6.10. Mogenb yyeTa cpeAcTB YUYaCTHUKOB NOc/ie nepexoga Ha pacyeTHbI uukn T+1".

* Motok FORTS_USERORDERBOOK_REPL:

o W3 tabnuupl info yaaneHsl yctapesluve nons logRev u lifeNum. BmecTo aTux nonei Haflo UCnosib3oBaTb Moss
trades_rev u trades_lifenum, COOTBETCTBEHHO.

o B Tabnuuy info_currentday go6asneHo none publication_state.
¢ Motok FORTS_ORDBOOK_REPL:

o W3 tabnuupl info yaaneHsl yctapesluve nons logRev u lifeNum. BmecTo aTux nonei Haflo UCnosib3oBaTb Noss
trades_rev u trades_lifenum, COOTBETCTBEHHO.

o B Tabnuuy info_currentday go6asneHo none publication_state.
* MNotok FORTS_REFDATA_REPL:
o B tabnuupl fut_vcb n sess_option_series fo6aBneHo none expiration_time.
o B Tabnuubl fut_sess_contents u opt_sess_contents gobasneHo nosne settlement_price_clr.

o B Tabnuuy session gobasneHbl HOBble mons settl_price_calc_time, settl_sess_t1_begin, settl_sess_begin n
clr_sess_begin.

o HauuHas c Bepcun 9.3 nons inter_cl_begin, inter_cl_end u inter_cl_state B Tabnuue session 06bABNAOTCSA yCTa-
peBLUMM 1 ByayT yaaneHbl B Bepcumn 9.9.
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o HaunHass ¢ Bepcum 9.3 none step_price_interclr B Tabnuuax sess_option_series, fut_sess_contents wu
fut_instruments o06baBNsAETCA ycTapeBLlMM 1 ByaeT yaaneHo B Bepcum 9.9.

o HauvHas c Bepcum 9.3 none xamount_apply B Tabnuuax fut_exec_orders n opt_exp_orders 06baBsieTcs ycta-
peswuM n 6ygeT yaaneHo B sepcun 9.9.

o Hauunas c Bepcum 9.3 Tabnumupi fut_intercl_info u opt_intercl_info 06baBnstoTcsA yctapeBLuMy u 6yayT yaanieHbl
B Bepcun 9.9.

o B B Tabnuue fut_vcb ansa nons signs nepeonpeseneHo HaszHaveHne dnara '0x1'. Tenepb 3T10: VicnonHeHne no
pacnucaHuio nav UcnosiHeHve B KAMprHroByto ceccuio:

m '0' - B KnMpuHrosyto ceccuio
m 'l' - no pacnucaHuio

o B B Tabnuue fut_sess_contents as1s nons signs nepeonpegeneHo HasHadveHne dnara '0x80000'. Tenepb 3TO:
VcnonHeHne no pacnmcaHunio Uim UcnosHeHve B KIMpUHroByto ceccuio:

m '0' - B KnMpuHrosyto ceccuio
m 'l' - no pacnmcaHunio

o B B Tabnuue sess_option_series An1 nons signs nepeonpeaeneHo HasHayeHve conara '0x1'. Tenepb 3to: Uc-
NOJIHEHME MO pacnucaHunio Nax NcnosiHeHe B KIMPUHIoBYO CECCUIO:

m '0' - B KnupuHrosyto ceccuio
m 'l' - no pacnmcaHunio
e lMotok FORTS_PART_REPL:
o B Tabnuubl part n part_sa go6asneHo none actual_amount_of_base_currency.

o Hauunas c Bepcun 9.3 nons vm_intercl u premium_intercl B Tabnuuax part n part_sa 06bABMSTCA yCTapeBLUMMU
n 6yayT yaaneHsl B Bepcun 9.9.

* Motok FORTS_CLR_REPL:

o B Tabnuupl money_clearing n money_clearing_sa fo6asneHbl nona date_money_clearing, settl_datetime,
in_out_netto, vm_mtm, premium_mtm, charges, charges_mtm, fee_fut_mtm, fee_opt_mtm.

o Haumnas c Bepcumn 9.3 nons asset_type u pay B Tabnmuax money_clearing n money_clearing_sa o6baBnsioTcs
ycTapeBLUMK 1 ByayT yaaneHbl B Bepcun 9.9.

o B Tabnuuax fut_pos, opt_pos, fut_pos_sa v opt_pos_sa f06aBfeHo nose Xpos_exec.

o HauvHas c Bepcumn 9.3 none pos_exec B Tabnuuax fut_pos, opt_pos, fut_pos_sa u opt_pos_sa o6bsiBnsieTcs
ycTapeBLIUM 1 ByaeT yaanieHo B Bepcun 9.9. BMeCTo Hero ncnosb3yiite nosie Xpos_exec.

e Motok FORTS_VM_REPL:
o B Ttabnuuax fut_vm, opt_vm, fut_vm_sa u opt_vm_sa gobasneHo none vm_at_settl.
» Motok FORTS_INFO_REPL:

o B Tabnuue base_contracts_params g noss signs nepeonpegeneHo HasHaueHue chnara '0x1'. Tenepb 3To:
VicnonHeHne no pacnycaHunio Niv UCMOSHEHVE B KTMPUHIOBYHO CeCCULo:

m '0' - B KNnpurHrosyto ceccuio
m '1' - no pacnucaHuio
e Motok FORTS_RMT_REPL:
o B Tabnuuy rmt_im go6asneHsl nons rmt_posrisk_at_settl n rmt_vm_at_settl.

* YpaneHbl onvMcaHns yctapeBLUMX TUNOB COGbLITUIA B Tabnuue sys_events.

14.07.2025

BHeCEHHbIE N3MeHeHuA:
* B pasgen "2.4.5. MpusHaku, BbiCTaBsieMble Y 3asBOK 1 CAenokK" fob6aBfieHo onucaHrne HoBbIx hnaros:

o "PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000)" - TexHuuyeckas caesnka BbIXxoaa 13 BeHHOro
thbtoyepca ¢ NPUHYAUTENbHBIM 3aKpbITUEM MO3WLMN OAHON N3 CTOPOH.
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¢ lMotok FORTS_AGGRXX_REPL:
o [lo6aBneHa Tabnuua cobbITuil Sys_events.
* Motok FORTS_REFDATA_REPL:

o W3 Tabnuupbl fut_sess_contents yaaneHo yctapesLuee none is_trade_evening. BmecTo Hero cnegyeT ucnonb3o-
BaTb none trade_period_access.

o W3 Tabnuubl opt_sess_contents yaaneHo ycTapesLuee none is_trade_evening. BMmecTo Hero cnegyeT UCnonb3o-
BaTb none trade_period_access.

o W3 Tabnuupbl session yganeHsl yctapeBLlune nons pos_transfer_begin u pos_transfer_end.
o B Tabnuuax fut_sess_contents n opt_sess_contents B none signs npekpaLleHa TpaHCAALUmUA 3HaYEeHWIA:
m 0x1 - [Mpu3Hak TOprosnu B AONO/THUTENIbHYIO TOPTrOBY CECCUI0
m 0x40 - MNpr3HaK TOProB/M B OCHOBHYIO CECCUI0
e lMotok FORTS_CLR_REPL:
o B Tabnuuy fut_pos go6asneHbl nons pos_enforcement_exec u pay_enforcement_exec.
o B Tabnuuy fut_sess_settl no6aBneHo none exp_enforcement_pay.

o B Ttabnuupl fut_sess_settl, opt_sess_settl n option_series_settl fo6aBneHbI Nons step_price v step_price_curr.

04.07.2025

BHeCEéHHbIe N3MEHEHUS:
» MoTtok FORTS_USERORDERBOOK_REPL:
o [lo6aBneHa Tabnmua multileg_orders -Tabnuua akTUBHbLIX 3asiBOK NO CBSA3KAM.

o Jlo6aBneHa Tabnuua multileg_orders_currentday - Cpe3 aKkTMBHbIX 3asiBOK N0O/Ib30BaTE s MO CBA3KaM Ha Hayaso
TEKyLLero gHs.

o B tabnuuy orders_currentday no6asneHo none match_ref.
e Motok FORTS_ORDBOOK_REPL:
o Jlo6aBneHa Tabnuua multileg_orders -Tabnmua akTVBHbIX aHOHUMHbIX 3a5BOK MO CBA3KaM.

o fo6aBneHa Tabnuua multileg_orders_currentday - Cpe3 akT1BHbIX 3a51BOK N0 CBA3KaM Ha Havyao TekyLLero AHs.

17.06.2025

BHeCEéHHble n3MeHeHuA:

» [o6asneH pa3gen "2.2.6. VIHCTPYMEHTbI C OrpaHMyYeHns M1 No KBanvdumkaumm nisectopa”.

» [o6asneH pasgen "2.5.6. CepBuC pasgayn CTaTyCoB MHCTPYMEHTOB".

» [No6aBneH pasgen "2.12. Topru B BbIXOAHbIE AHN".

* lMotok FORTS_USERORDERBOOK_REPL:
o [lobaBneHa Tabnumua orders_currentday - Cpe3 akTUBHbIX 3asiBOK N0/1Ib30BaTE/S1 HA HAYas10 TEKYLLEro AHS.
o Jlo6aBneHa Tabnuua info_currentday - MiHdhopmauus o cpese.
o B Tabnuuy info go6asneHbl nons trades_rev u trades_lifenum.

o Haunnas ¢ Bepcun 8.3 nons logRev u lifeNum B Tabnuue info 06baBNAOTCS ycTapeBlWwWM 1 ByayT yaaneHbl B
Bepcuu 8.9. BmecTo 3Tux noneii Hago mcnonb3osath nons trades_rev u trades_lifenum, cooTBETCTBEHHO.

¢ Motok FORTS_ORDBOOK_REPL:
o No6asneHa Tabnuua orders_currentday - Cpes akTUBHbIX 3asBOK Ha Ha4as1o TEKYLLETO [HS1.
o [lobaeneHa Tabnumua info_currentday - ViHchopmauwms o cpese.
o B Ttabnuuy info fo6aBneHbl nons trades_rev u trades_lifenum.

o HauvHas c Bepcun 8.3 nons logRev u lifeNum B Tabnuue info 06bABASAIOTCA yCTapeBLWNM U ByAyT yAaneHbl B
Bepcumn 8.9. BmecTo aTux noneit Hafo ucnonb3oBatb nNons trades_rev u trades_lifenum, cooTBeTCTBEHHO.

» Motok FORTS_COMMON_REPL:
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o B Tabnuuy common go6asneHo none index_div.
e lMotok FORTS_POS_REPL:
o B Ttabnuubl position u position_sa gobasneHbl nons xday_open_qty, xday_open_buys_qty, xday_open_sells_qty.
o [lo6asneHa Tabnuua info - iHdopmauums o cpese.
e lMotok FORTS_REFDATA_REPL:

o JlobaBneHa Tabnuua trade_periods - MNapameTpbl TOProBbIX NEPUOAOB.

o B Ttabnuupl fut_vcb n opt_vcb gob6aeneHo none section_id.

o B Tabnuuy dealer go6asneHo none order_allowed_in_weekend_session.

o B Ttabnuuy discrete_auction go6asneHbl nons trade_period_id v trade_period_type.

o B Tabnuuy fut_instruments fo6aeneHo none trade_period_access.

« Motok FORTS_VM_REPL:
o B Ttabnuupl fut_vm n fut_vm_sa go6aeneHbl nons swap_rate v index_div.
e lMoTtok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params go6asneHo nosne signs.

o B Ttabnuuy investor fo6aBneHo none xstatus.

o B Ttabnuuy dealer fo6aBneHo none order_allowed_in_weekend_session.

o B Ttabnuuy option_series_params go6asneHo none lot_volume.

» [No6asneH HoBbI NnoToK FORTS_SESSIONSTATE_REPL - Ctartyc akTuBHOI ceccun. Tabnuubl:
o session_state - CTaTyc aKTUBHOW ceccuu
o sys_events - Tabnmua cobbITuii

» [No6asneH HoBbIN NoTok FORTS_INSTRUMENTSTATE_REPL - CTartycbl MHCTPYMEHTOB MO aKkTUBHOI ceccun. Ta-
6nMLbI:

o instrument_state - CTaTyCbl UHCTPYMEHTOB MO aKTUBHOW ceccuu

o sys_events - Tabnvua cobbITuii

» No6asneH HoBbIli noTok FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPYMEHTOB akTUBHOW
ceccumn. Tabnuupl:

o security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccum

o sys_events - Tabnmua cobbITuii

» [o6aBneHbl HOBble KOAbl OLIMGOK: 4285, 4227.
17.03.2025 BHeCcéHHble nsmeHeHus:
» [No6aBneH pa3gen "2.6.9. Cepsucbl MB B pamkax Yka3zaHus 6681-Y - perynnpoBaHue MapXuHasibHON Toprosnv

B6POKEPCKUX K/TMEHTOB".

» [o6asneH pasgen "3.3.10. OTo6paxeHne nHopmMaLmm o I0rMHax KasHayees B caenkax\3asiBkax'.
* MNotok FORTS_REFDATA_REPL:

o B Tabnuuy fut_sess_contents go6asneHbl nons trade_period_access, buy_ deposit_erc, sell_deposit_erc,
buy_deposit_hrc, sell_deposit_hrc, buy_deposit_Irc, sell_deposit_Irc, buy_deposit_mrc, sell_deposit_mrc.

o HauvHas c Bepcum 8.0 none is_trade_evening B Tabnuue fut_sess_contents 06bsBNseTcA ycTapesLunm n byaet
yAaneHo B Bepcum 8.6. BmecTo Hero cnefyert ucnosnb3oBath nose trade_period_access.

o B Tabnuuy opt_sess_contents pgo6aeneHbl nons trade_period_access, base_im_covered_sell_erc,
base_im_covered_sell_hrc, base_im_covered_sell_Irc, base_im_covered_sell_mrc, base_im_sell_erc,
base_im_buy_erc, base_im_sell_hrc, base_im_buy_hrc, base_im_sell_lrc, base_im_buy_lIrc,
base_im_sell_mrc, base_im_buy_mrc.
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o HauuHas c Bepcum 8.0 none is_trade_evening B Tabnuiie opt_sess_contents 06bABnseTcs yctapeBLuvm n byaet
yAaneHo B Bepcun 8.6. BmecTo Hero criegyeT ncnonb3oathk norse trade_period_access.
o B Tabnuuy sess_option_series gobasneHo none d_sess_assign.
o Hauunas c Bepcuu 8.0 nons pos_transfer_begin n pos_transfer_end B Tabnuue session 06bABAAIOTCS ycTapes-
Lwu1m 1 6yayT yaaneHsl B Bepcun 8.6.
» Motok FORTS_INFO_REPL:
o B Ttabnuuy investor go6asneHo none client_risk_level.
o B Tabnuuy base_contracts_params go6asneHbl nons mrl_Irc, mr2_Irc, mr3_Irc, mrl_mrc, mr2_mrc, mr3_mrc,
mrl_hrc, mr2_hrc, mr3_hrc, mrl_erc, mr2_erc, mr3_erc.
» [o6aBneH HoBbI NoTok FORTS_RMT_REPL - MO 6e3 3asiBOK U TEKYLLMIA onepaTuBHbI pyuck. Tabnumupbl:
o rmt_im - O 6e3 3aABOK ¥ TeKyLLuii onepaTBHbIA PUCK B paspese KIMEHTOB
o sys_events - Tabnvua cobbITuii
11.12.2024 BHeCE&HHbIe n3MeHeHus:
» Motok FORTS_REFDATA_REPL:
o B Ttabnuuy investor go6asneHo none client_risk_level.
09.10.2024 BHeCé&HHble n3MeHeHus:
» [Nob6asneH pasgen "3.3.6.1. YTunuta change_password".
» [Nob6asneH pasgen "3.3.6.2. OgHopasoBble naponmn”.
» Motok FORTS_REFDATA_REPL:
o B Tabnuubl fut_instruments u fut_sess_contents go6aeneHsbl nons trade_mode_id n group_mask.
o B Tabnuuy opt_sess_contents go6aeneHbl nons trade_mode_id, group_mask, is_trade_evening.
o B Tabnuue fut_sess_contents Ansa nons signs nosiBunicsa HoBbl 6uT: 0x200 - Obloyepc.
* lI3mMeHeHns B peno3vTopum CXem nogayun KoMaHz;:
o B komaHgapbl AddOrder n IcebergAddOrder ana nons comment fo6aBneHo orpaHuyeHvie: MNone He JO/MKHO Co-
aepxarb ynpasnstoLwmx cumsonos (0x00-0x1F n 0xX7F) n none fo/mKHO KOHBepTUpOBaTbesA U3 cpl251 B utf-8.
» [o6aBneHbl HOBble KOAbI OLIMGOK: 4180
08.07.2024 BHeCEHHblIe N3MeHeHus:
» Motok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asnexHo none match_ref.
e YnaneH ycrapeBwuii notok FORTS_MISCINFO_REPL. BmecTto Hero Hago WUCMosb3oBaTb MNOTOKM
FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.
12.04.2024 BHeCE&HHbIe n3MeHeHus:
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents B none state go6asneHa TpaHCNALUS HOBbIX 3HAYEHUIA:
m 8 - Ceccusl N0 3TOMY MHCTPYMEHTY ugeTt. MOXHO CTaBWTb 3as1BKM B 3aKpbITUE MO 3TOMY MHCTPYMEHTY.
®m 9 - AyKUMOH OTKPbLITWS MO 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb 3asBKW B 3aKpbITUE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B nosie state go6asneHa TpaHCASLMUA HOBbIX 3HAYEHWIA:
m 6 - CTapToBas1 ayKUMOH OTKPbITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBWTb U YAAIATb 3a9BKU MO 3TOMY WH-
CTPYMEHTY.
® 7 - AYKUMOH OTKPbITUS N0 3TOMY MHCTPYMEHTY 3aBepLUEH.
m 8 - Ceccusl N0 3TOMY MHCTPYMEHTY uaet. MOXHO CTaBUTb 3asiBKM B 3aKpbITUE MO 3TOMY MHCTPYMEHTY.
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m 9 - AyKLMOH OTKPbLITUSA MO 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asBKW B 3aKpbITUE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6aeneHo none tas_base_fut_isin_id.
» [o6aBneHbl HOBble KOAbl OLWMOGOK: 140
18.03.2024 BHeCcéHHble n3meHeHus:

» [o6asneH pa3gen "2.4.4. PacyeT caenku no 3asske C ykasaHuem cripefa TAS".

» B pasgen "2.4.5. MpusHaku, BbiCTaBseMble Y 3asBOK U cAenok" fobasneHo onucaHne HoBbIx hnaros:
o "TASSettlement (0x10000)" - PacueT caenku no 3asBke C ykasaHueMm cnpega TAS.

» [No6asneH pasgen "3.4.1.2. O6paboTka TaliMayToB Mpu OTNpPaBKe KOMaH//TpaH3aKLuuin".

» MoTtok FORTS_TRADE_REPL:

o B Ttabnuupl orders_log u multileg_orders_log no6asneHo none compliance_id.
» MoTtok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo none compliance_id.
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents gns nons signs nosisunics Hoeblid 6UT: 0x100000 - TAS-chbrouepc.
o B Ttabnuue fut_vcb gnsa nons signs nossunics HoBbln 6UT: 0x4 - TAS-tbbroyepc.
o B Tabnuue dealer gns nons status nossuicsa HOBbI 6uT: 0x10000 - HKLL.
o B Tabnuuy sys_messages gobasneHo none type_id.
o YpaneHsbl ycTapeslune Tabnuubl fut_rejected_orders u opt_rejected_orders. BmecTto aTux Tabnuy, Hago Mcnosb-
30BaTtb Tabnmuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

e HaunHas c¢ Bepcun 7.21 notok FORTS_MISCINFO_REPL o6bsiBnsieTca ycrapeBlwum u  6yaeTr yga-
neH B Bepcum 7.27. Bmecto Hero Hapgo wucnonb3oBatb Motokm FORTS_RISKINFOBLACK_REPL w
FORTS_RISKINFOBACH_REPL.

» Motok FORTS_INFO_REPL:

o B Tabnuuy futures_params go6asneHo none tas_base_fut_isin_id.
o B Tabnuue futures_params gns nons attribute nosiBunics Hosbii 6uT: 0x100000 - TAS-thblouepc.

* I3MeHeHUs B peno3nTopum CXem nogayn KoMaHz:

o B komaHay AddOrder po6asneHo none compliance_id (cl). [jo6aBneH HoBbIA Tun komaHabl AddOrder
(msgid=474).

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

o B komaHzy MoveOrder pgo6aeneHo none compliance_id (cl). Jo6aBneH HoBbIi Tn komaHabl AddOrder
(msgid=476).

o B komaHay IcebergMoveOrder po6asneHo none compliance_id (cl). [jo6aBneH HOBbIA TUM KOMaHAbI
IcebergAddOrder (msgid=477).

o BHeceHbl fononHeHus B pasgen "5.25. Metog SetSmaPreTradeCheck - YcTaHOBKa npeasapuTenibHOV NpoBEpK/
LA 3a59BOK SMA-f1ormHa”.

01.12.2023 BHeCE&HHble n3MeHeHuA:

* I3meHeHO Ha3BaHve fokyMeHTa: BMecTo "Llnto3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".

» [No6asneH pasgen "2.3.2.1. AgpecHbIii peXuM ¢ M3TYMHIOM MO YHUKaIbHOMY Koay".

* B pasgen "2.4.4. MpusHaku, BbiCTaB/sieMble Y 3asBOK U cAenok" fobasneHo onucaHne HoBbIx hnaros:

o Yctapesuwwuii 6uT "InternalHalfTrade (0x80000000)" nepenmeHoBaH B “NegotiatedMatchByRef (0x80000000)" -
Mpr3Hak 3a8BKN WK caenku, ChopMUPOBAHHON B pexume “"AApPecHblii C M3TYMHIOM MO YHUKaNIbHOMY Koay".

16



21.10.2026

PLAZA Il wnto3 Bepcua 9.12

Aata N3meHeHus
» [No6asneH HoBbI NnoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3aBKU. Tabnumupi:
o rejected_orders - OTBeprHyTble B KIMPWHI 3asBkU. Tabnuua MCnosb3yeTcs BMeCTO yCTapeBLuMX Tabnuy,
fut_rejected_orders n opt_rejected_orders notoka FORTS_REFDATA_REPL.
¢ Motok FORTS_COMMON_REPL:
o W3 Tabnuupl sys_events yaaneHo yctapesLuee nosne type. BMecTto Hero cnefyeT Cnosb30BaTh nose event_type.
» MoTtok FORTS_REFDATA_REPL:

o W3 Tabnuupl session yaaneHo yctapesllee none opt_sess_id. BmMecto Hero cnegyeTr ucnosnb3osatb nose
sess_id.

o HauvHas c Bepcum 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders 06bABNAIOTCA yCTapeBLUUMN U
6yayT yaaneHsl B Bepcun 7.21. BmecTo aTuMX Tabnuy, Hafo ucnonb3oBatb Tabnuuy rejected_orders notoka
FORTS_REJECTEDORDERS_REPL.

» Motok RTS_INDEX_REPL:

o N3 Tabnuupbl rts_index ypganeHo ycTapesluee none value. Bmecto Hero cnefgyeT wucnonb3osatb nose
value_highprec.

* VI3MeHeHus B peno3nTopumn cxemM Nogadn KoMaHz;

o YpaneHol megnieHHble Bepcun komaHabl ChangeClientMoney (Bepcuu komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBIEHHbIE ycTapeBLIMMU. Vcnonb3yiite 6onee GbICTPYO BEPCUIO KOMaHApbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023 BHeCE&HHble N3MeHeHUsA:

» Pasgen "3.1.4. YctaHoska NO B cpege Linux" pa36uT Ha ABe yacTu:
o "3.1.4.1. YcTaHOBKa 13 zip-apxuea".
o "3.1.4.2. YctaHoBKa u3 deb-naketa unm rpm-nakera”
» [No6asneH HoBbIn noTok FORTS_USER_REPL - Monb3osatenu. Tabnuubl:
o user - Monb3oBaTenn CUCTEMbI
o sma_master - MNMpusaska SMA-nornHa K MASTER-/10rmHy
o sma_pre_trade_check - HacTpolikv npegBapuTesibHbIX NPoBePOoK SMA-normHa
o sys_events - Tabnvua cobbITuii
¢ lMotok FORTS_PROHIBITION_REPL:
o YpaneHo 3HaueHue "0x20000000 (CnoTbl)" gns nona group_mask B Tabnuue prohibition.
* Motok FORTS_REFDATA_REPL:

o YpganeHa ycTapeBlias Tabnuua option_series. BmecTto 3Toii Tabnuubl Hago MCNONb30BaTb Tabnuuy
sess_option_series.

o B Tabnuuy sess_option_series pgo6aBneHbl nons interest_rate_risk_up, interest rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

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

o W3 Tabnuupl investor yaaneHo yctapesLuee nosne status. Bmecto Hero crnegyeT Mcnonb3oBath nose xstatus.
« Motok FORTS CLR_REPL:

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

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

o JlobaBneHa Tabnuua cobbITnii Sys_events.

* Motok FORTS_VOLAT_REPL:

o JlobasneHa Tabnuua cobbITuii Sys_events.
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» Motok FORTS_INFO_REPL:

o B Tabnuuy option_series_params go6asneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.

» otok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn fo6aBneHo none num_orders.

* YganeHbl koAbl OLWM60K: 9999.

02.06.2023 BHeCEHHble n3MeHeHUA:

» MoTtok FORTS_COMMON_REPL:

o B Tabnuuy sys_events fo6asneHo none event_type.

o HauvHas ¢ Bepcum 7.12 none type B Tabnuie sys_events 06bsB/AETCA ycTapesLuM 1 ByeT yaaneHo B Bepcum
7.18. BmecTO Hero cnegyeT Ucnosb3oBarb rnose event_type.

» MoTtok FORTS_REFDATA_REPL:

o W3 Tabnuupl opt_sess_contents yaaneHsl yctapeslune nonsa d_exec_beg v d_exec_end. BmecTo Hux cneayet
MCMob30BaTh Mosie expiration_date n3 Tabnuubl sess_option_series.

o W3 Tabnuupl opt_sess_contents yganeHo yctapesluee nosne step_price. BMecTo Hero crnefyer 1crnosb30BaTb
none step_price u3 Tabnuubl sess_option_series.

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

o B Tabnuuy sess_option_series gobasneHbl nons step_price_clr n step_price_interclr.

» Motok FORTS_CLR_REPL:

o W3 Tabnuy fut_pos, opt_pos, fut_pos_sa n opt_pos_sa yaasieHsl nons vat_ex u vat_cc.

e Motok RTS_INDEX_REPL:

o HauuHas c Bepcum 7.12 none value B Tabnuue rts_index o6baABNSAETCS ycTapeBLUMM U ByaeT yaaneHo B Bepcum
7.18. BmecTo Hero criegyeT ucnosnb3oBath none value_highprec.

* lI3mMeHeHus B peno3nTopum CXem nogayun KoMaHz;:

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

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

27.03.2023 BHecéHHble n3meHeHus:

* Bpasgen"2.4.4. Tunbl caenok, oopMmpyemMble Npy UCNOHEHWUN U UCTEYEHUM (PbIOYEPCOB M ONLMOHOB" 06aBNEHO
onvcaHue HoBbIX (h/1aros:

o Yctapeswwii 6uT "eREPOCCStatus (0x2000)" nepenmeHoBaH B "DueToCrossCancel (0x2000)" - MpusHak CHs-
TUS NACCUBHOI 3asBKM MpK KPoCC-CAENKe.

* HaunHasa c Bepcumn 7.9 B cucteme SPECTRA cepBuC MH(POPMUPOBAHMA YYACTHUKOB O MPOrHO3HbIX 3HAYEHUAX
pvck-napameTpoB (ForecastlM) 06bsaBNsieTCA ycTapeBLUMM C NOC/eyoLWmnM yaaneHmem cepeurca B Bepcum 7.15.

» Motok FORTS_COMMON_REPL:

o B Ttabnuuy common go6aeneHo none swap_rate.

o JlobaBneHa Tabnuua cobbITuii Sys_events.

» MoTtok FORTS_PROHIBITION_REPL:

o B Ttabnuuy prohibition gno6asneHbl nons section_id n base_contract_id.

o HaumHas c Bepcun 7.9 3HaueHmne "0x20000000 (CnoTbl)" Ans nons group_mask B Tabnuue prohibition o6baBns-
eTcs ycTapeBLMM 1 6yaeT yaaneHo B Bepcum 7.15.

» Motok FORTS_REFDATA_REPL:
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o W3 tabnuy, fut_sess_contents u fut_instruments yganeHo yctapesluee nosne is_percent. BmecTto Hero cnegyet
1cnonb3oBaTh nosne asset_class ns tabnuupbl fut_vcb.

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

m 0x10000000000 - KBasimchnumpoBaHHbI MHBECTOP
m 0x40000000000 - CHATb NaccuBHYyo 3aABKY NpW Kpocc-caenke

o Haumnnas ¢ Bepcumn 7.9 none status B Tabnuue investor o6bsABAAETCA yCTapeBWwnM 1 ByeT yAasieHo B Bepcumn
7.15. BmecTo Hero criefyeT UcnosbL30Barth rnose xstatus.

o JlobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents go6aBneHo nose state.

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

¢ Motok FORTS_INFO_REPL:

o W3 Tabnuubl base_contracts_params yganeHo ycTapesLuee nose is_percent. BMecTo Hero ciefyeT UCNo/b30-
BaTb nose asset_class.

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

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

09.11.2022

BHeCE&HHble N3MeHeHUsA:
» B pasgen "2.3.1. 3asaBku — 06LMe BO3MOXHOCTU" A06aBneHo onvcaHmne 3aasok Tuna Book-or-Cancel (BOC).

» Pasgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu NCMNOTHEHUU K UCTeYEHUN ObOYEPCOB M OMUMOHOB" pa3buT Ha
[Be yacTu:

0 "2.4.4. TIpn3Haku, BbICTaBNsAEMble Y 3a8BOK U CAENOK".
o "2.4.5. Tunbl cgenok, opmmrpyemMble Npy UCNOSTHEHUN 1 UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
* B pasgen "2.4.4. lMpusHaku, BbiCTaBIsieMble Y 3asiBOK 1 CAenokK" fob6aBnieHo onucaHrne HoBbIx hnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asBKU WKW CAEMKA B ayKLUWOHE OTKPbITUS.
o BOC (0x1000000000000000) - 3asnBska Book-or-Cancel (BOC).
» [No6asneH pasgen "2.5.7. AyKUMOH OTKpbITUSA".
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
o B Ttabnuupl user_deal n user_multileg_deal fo6aBneHbl nons xstatus2_buy u xstatus2_sell.
* lMotok FORTS_ORDLOG_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
e Motok FORTS_DEALS_REPL:
o B tabnuupl deal n multileg_deal fo6asneHbl nons xstatus2_buy u xstatus2_sell.
e Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo nose xstatus2.
* lMotok FORTS_ORDBOOK_REPL:
o B Ttabnuuy orders go6asneHo nosne xstatus2.

¢ Motok FORTS_COMMON_REPL:

o B Tabnuuy common fo6aBneHo nose opening_auction_price.
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» Motok FORTS_REFDATA_REPL:
o [lob6aBneHbl Tabnuubl sess_option_series, discrete_auction n discrete_auction_base_contract.
o W3 Tabnuupbl opt_sess_contents yaaneHbl Nons europe, min_step, lot_volume.
o B Tabnuuy user gob6asneHo nose user_level.
o HaunHas c Bepcun 7.6 Tabnuua option_series 06bABNAETCS ycTapesLleii U ByaeT yaaneHa B nocresyoLwmx
Bepcusx. BMecTo 3Toii Tabnuubl Hao ncnonb3oBaTb Tabnuuy sess_option_series.
e Motok FORTS_CLR_REPL:
o B 1abnuupl fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa fobasneHbl Nons pos_exec u charge_exec.
o HauvHas ¢ Bepcun 7.6 nonsi vat_ex u vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa u opt_pos_sa 06baBNs-
1oTCA ycTapeswmmn n 6yayT yaaneHsl B Bepcun 7.12.
e Motok FORTS_INFO_REPL:
o N3 Tabnuubl base_contracts_params ygasneHo nosne subrisk_step.
o N3 Tabnuubl futures_params yaaneHo none subrisk.
* VI3MeHeHus B peno3ntopumn Cxem nogaumn KoMaHz;
o B komaHay IcebergAddOrder po6asneHo none type (i4). Jo6asneH HoBbIi TN komaHAbl IcebergAddOrder
(msgid=472).
» [No6asneHbl HOBbIE KOAbI oLwMboK: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305
* VI3MeHeHbl TEKCTbI KOLOB OWNOOK: 62
15.09.2022 BHeCEHHbIE N3MeHeHusA:

[ob6asneH pasgen "2.3.4. Kpocc-caenku'.

[o6asneH pa3gen "2.4.3. MNpekpalleHne 06a3aTeNbCTB N0 OAHOAHEBHbLIM (hbloYepcam C aBTONPOsIoHraLUvei ("Bey-
HbIM btoyepcam™)".

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

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHW4eckas cAernka BcrieAcTBre J06pOBObHOIO
BbIX0Za U3 BEYHOTo ghbloyepca (Ha OCHOBaHMN NOAAHHOTO NOPYYeHUs).

o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHUYeckas caenka BCreAcTBue NpUHyanTebHO-
ro BbIX0Aa V3 BEYHOTo hblovepca (peasmsaums HeyaoBNeTBOPEHHOIO Cnpoca).

o ePerpetualFuturesExecution (0x800000000000000) - TexHu4eckasi caesnka B CBA3aHHOM MHCTPYMEHTE BCnea-
CTBME BbIX0Aa U3 BEYHOrO (hbrouepca.

MNotok FORTS_FEE_REPL:

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

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

o YpaneHa yctapesLias tabnuua prohibition. BmecTto atoli Tabnuubl Hago ncnonb3osatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.

o [lobaBneHa Tabnumua fut_exec_orders.

o HauuHas c Bepcun 7.3 none is_percent un3 tabnuy, fut_sess_contents u fut_instruments o6bsBNsieTCA ycTapes-
LM 1 6yAeT yaaneHo B Bepcun 7.9. BMmecTo Hero cnegyeT ncnonb3osathk none asset_class us tabnuupl fut_vch.

o HauvHas ¢ Bepcum 7.3 nonsa d_exec_beg n d_exec_end B Tabnuue opt_sess_contents 06bABNSAIOTCS yCTapes-
WM 1 6yayT yaaneHbl B Bepcun 7.9. BMeCTo HUX cnefyeT ncnosb3oBaTh nosne expiration_date n3 tabnuubl
option_series.

Motok FORTS_INFO_REPL:
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o W3 Tabnuubl currency_params yAaneHo none signs.
o HauvHas ¢ Bepcun 7.3 none is_percent B Tabnuue base_contracts_params 06bsiBNsieTca ycrapesLumnm n bynet
yAaneHo B Bepcun 7.9. BMecTo Hero crieflyeT ncnonb3osath none asset_class.
* VI3MeHeHus B peno3ntopumn Cxem nogaun KoMaHs;
o B komaHabl FutChangeClientProhibit » OptChangeClientProhibit so6asneHo none client_priority (i4). lo6aBneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o [lo6asneHa HoBas KomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UCMONTHEHWNE OAHOLHEBHbIX
(PbHOYEPCOB C aBTOMPO/IOHTALMENA.
o B komaHge OptChangeExpiration Tun nons order_id v3meHeH Ha i8. [Jjo6aBneH HOBbIA TUM KOMaHApl
OptChangeExpiration (msgid=471).
» [lo6aBneHbl HOBbIE koAbl owwN6ok: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
* 3meHeHbl TekcTbl kogoB ownbok: 4050-4055, 4060-4067, 4069, 4070.
* YpaneHbl kogbl ownbok: 300-307, 4068.
17.05.2022 BHeCE&HHbIe n3MeHeHus:

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

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

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

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

o W3 Tabnuupbl opt_sess_contents yaaneHo nosne base_isin_id.

o HaunHasi ¢ Bepcuu 7.0 none europe B Tabnuue opt_sess_contents 06bsBNSETCS YCTapeBLIUM U ByaeT yaaneHo
B Bepcuyn 7.6. BMECTO Hero cneayert 1cnosb3oBaTh nosie exercise_style n3 Tabnuusl option_series.

o HauvHas ¢ Bepcun 7.0 none min_step B Tabnuue opt_sess_contents 06bABNASETCS yCTapeBLUMM 1 6yaeT yaaneHo
B Bepcumn 7.6. BmecTo Hero cnefyeTt Mcnonb30BaTb nose min_step n3 tabnuupl option_series.
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o HaumHas ¢ Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06bABNSETCS yCTapeBLUUM W ByaeT yaa-
NeHo B Bepcun 7.6. BmMecTo Hero cnesyeT Ucnonb3oarts nosne lot_volume u3 Tabnuubl option_series.

o HauvHas ¢ Bepcuu 7.0 none step_price B Tabnumue opt_sess_contents o6bsBASETCA ycTapeBLUnm 1 6yaeT yaa-
NeHo B Bepcun 7.6. BMeCTO Hero cnegyeT 1Ucnosb3oBaTh nose step_price u3 tTabnuupl option_series.

o B Ttabnuuy fut_vcb go6asneHbl nons asset_class u board_md.

o B Tabnuue fut_vch ans nons asset_class yganeHo 3HaveHwve: '7' - [lparoueHHble MeTaslbl.

o B Ttabnuuy opt_intercl_info fo6asneHbl nons premium n premium_in_settl_currency.

o B Ttabnuuy opt_vcb go6asneHo none settlement_currency.

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeBLwwas Tabnuua usd_online.

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

e lMotok FORTS_CLR_REPL:
o B Tabnuubl opt_pos 1 opt_pos_sa fobasneHbl Noas premium u premium_in_settl_currency.
o JlobaBneHa Tabnuua option_series_settl.
e lMotok FORTS_VM_REPL:
o B Ttabnuupl opt_vm 1 opt_vm_sa fob6asneHbl Noas premium u premium_in_settl_currency.
e Motok FORTS_INFO_REPL:

o HauuHas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params o6bsBNsieTca ycrapesLumm n byaet
yAaneHo B Bepcuu 7.6. BMecTo Hero cneayeT ncnosb3oBarth nose strike_step u3 Tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.

o B Tabnuue base_contracts_params fna nons asset_class yaaneHo sHaueHue: ‘7' - [iparoyeHHble MeTasbl.

o HauuHas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6bABASETCS ycTapeBLUMM U OyAeT yaasieHo B
Bepcun 7.6. BMecTo Hero cnefyeT Ucnonb3osarb nose sub_risk n3 tabnuupl option_series_params.

o B Tabnuuy option_series_params po6asneHbl nons sub_risk, spread_aspect, enforce_half_netting,
min_step, step_price, lot_coefficient, r, interest_rate_risk_up, interest_rate_risk_down, fixed_spot_discount,
projected_spot_discount.

o W3 Tabnuupl option_series_params ygasneHsl nons a, b, c, d, e, s.

* 3MeHeHbI TeKCTbl KOA0B OLwn60oK: 4067.
05.04.2022 BHeCEHHble n3MeHeHUA:
» [o6asneH pasgen "2.2.2.1. OgHOAHEBHbIE (PbloYEepChl C aBTONPOIOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KIMEHTA", ABAAIOLMIACS yCTapeBLUIMM.
* lNMotok FORTS_REFDATA_REPL:
o B tabnuue fut_sess_contents Ans nons signs nossuacs HoBbIn 6uT: 0x4000 - OAHOAHEBHbIV (IbIOYEPCHDIN KOH-
TpakT ¢ aBTonponoHraumein (CFD - Contract for difference).
e Motok FORTS_CLR_REPL:
o B tabnuuy fut_sess_settl fo6asneHo none swap_rate.
20.10.2021 BHecéHHble n3meHeHus:
» [opaboTka yTnnutbl 4518 cMeHbl napons (change_password.exe):

o B cTpoky 3anycka fob6aBneH napametp app_name (MMs MPUIOXKeHNs).

o B cTpoky 3anycka fo6asneH napameTp local_pass (naposb A1 NoKkaibHOro CoeANHEHNS C POYTEPOM).

o 13 BO3MOXHbIX K/ltoueli CTPOKM 3anycka yaaneH kitou key.
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» [No6aBneH HoBbli NoTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BbiHeceHa B oTAeNbHbIN
MOTOK.

» MoTtok FORTS_REFDATA_REPL:

o Hauunas c Bepcum 6.15 Tabnuua prohibition 06baBnseTcs yctapeBLueii n 6yfeT yaaneHa B Bepcun 7.3. BmecTo
3TOl Tabnuubl HaAo ncnonb3oBaTk Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.

» Motok FORTS_INFO_REPL:

o Haunnas ¢ Bepcum 6.15 none signs B Tabnuue currency_params 06baBnseTcsA ycTapeswnm v 6yaet yaaneHo
B Bepcun 7.3.

« [o6aBneHbl HOBble KOAbl OLIMOOK: 81, 4280-4282.

* 3MeHeHbI TeKCTbl KOA0B OLWn60K: 4160.

* YpaaneHbl Kogpl olwmno6ok: 4168.

23.07.2021 BHeCE&HHble N3MeHeHUA:
» [Nob6asneH pasgen "2.10. Caenkv yperynmposaHus'.
e Motok FORTS_PART_REPL:
o W3 Tabnuubl part yaaneHo nosne balance_money.
» MoTtok FORTS_REFDATA_REPL:
o B Ttabnuupl fut_sess_contents u fut_instruments go6aeneHo none enforce_ims_half_netting.
* Motok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.
o B Tabnuuy option_series_params go6aeneHbl nons margin_style, settlement_type, exercise_style.

» Motok FORTS_FEERATE_REPL:

o B Tabnuubl futures_rate, option_rate fo6aeneHo none exp_clearing_fee. B Bepcuun 6.12 none Bcerga 6yaer co-
nepxatb "0.0". B Bepcun 6.15 310 none 6yaeT 3anoNHATLCA 3HAYEHUSIMU CTaBKM.

* YpaneHbl kogbl owmn6bok: 4120, 4121.

» [o6aBneHbl HOBble KOAbl OLLIMG0K: 80.

14.05.2021 BHeCE&HHbIe n3MeHeHus:

* Bpasgen"2.4.3. Tunbl caenok, oopMmpyemMble Npu UCNOHEHWUN U UICTEYEHUM (PbIOYEPCOB 1 ONLMOHOB" 06aBNEHO
onucaHne HOBbIX (hNaros:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHus WTpada 3a CAeNKN yperynmposaHus.

* YpaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BmMecTo HUX cnegyeTt Ucnosnb30Barb
notok FORTS_TRADE_REPL.

* YpaneHbl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo Hux cnegyet
mcnonb3osatb NOTok FORTS_USERORDERBOOK_REPL.

* YpaneHsbl notokv FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BmecTo HuX c/iegyeT Ucnosnb-
3oBaTb notok FORTS_COMMON_REPL.

* YpaneHbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUX cnefyet Ucnosb30Barthb NOTOK
FORTS_REFDATA_REPL.

* Ypaneubl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGRS50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo Hux cnegyet
ncnonb3osatb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

» MoTtok FORTS_TRADE_REPL:

o W3 tabnuy, orders_log n multileg_orders_log yaaenexo none local_stamp.
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.
o B Tabnuubl user_deal n user_multileg_deal go6asneHbl nons reason_buy u reason_sell.
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* lMotok FORTS_FEE_REPL:
o [lobasneHa Tabnuua penalty.
* MNotok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders fo6aBneHo none reason.
e lMotok FORTS_PART_REPL:
o B Tabnuuy part go6asneHo nosne penalty.
o B Tabnuuy part_sa fo6asneHo none blocked_tax.
* lMotok FORTS_REFDATA_REPL:
o W3 tabnuy, fut_sess_contents, fut_instruments u opt_sess_contents ygasneHo none d_start.
o B Tabnuuy prohibition go6asneHo none xprohibition_id.

o Haunnas c sBepcun 6.9 B Tabnuue prohibition none prohib_id o6basnseTca yctapeswmm n 6yaet yaaneHo B
Bepcun 6.15.

o Hauunas c Bepcun 6.9 Tabnmua usd_online o6bsBASETCA YcTapesLuei n byaeT yaaneHa B Bepcum 6.15. BmecTo
3TOl Tabnuubl HaAo ncnonb3oBark Tabnuuy curr_online notoka MOEX_RATES_REPL.

e lMotok FORTS_CLR_REPL:
o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.
* I3mMeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder ypaneHo none local_stamp. [o6asneHbl HoBble Tunbl komaHg: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), IcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) u IcebergDelOrder (msgid=464).

o YpaneHa yctapeBLlas komaHga FutTransferRisk.
» [lo6aBneHbl HOBble KoAbl owmn60kK: 3001.

* 3MeHeHbI TeKCTbl KOA0B owmn6bok: 4017.

25.02.2021

BHeCEéHHbIe N3MEHEHUS:
* MNotok FORTS_PART_REPL:

o Haumnnas c Bepcun 6.8 B Tabnuue part none balance_money o6baBnsieTcs yctapeswm n 6yaeT yaaneHo B
Bepcun 6.12.

12.01.2021

BHeCEHHblIe n3MeHeHusA:
e Motok FORTS_REFDATA_REPL:

o B Ttabnuuy dealer fo6aBneHo none order_allowed_in_morning_session.
* Motok FORTS_INFO_REPL:

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

o HauuHas c Bepcum 6.7 npoueaypa FutTransferRisk 06baBnsieTcs yctapesLueli u 6yaeT yaaneHa B NocneayoLmx
BEpCUsX.

» [lo6aBneHbl HOBble KOAbI OLLNGOK: 4226.

19.10.2020

BHeCEHHble 3MeHeHuA:

e V3meHeH pa3sgen "2.5. PacnvcaHue TOpros u KavpuHra'.

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

o B Tabnuuax orders_log n multileg_orders_log none local_stamp 06bsiBNsieTCA ycTapeBLwUM 1 ByAeT yaaieHo B
Bepcun 6.9.
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MNotok FORTS_DEALS_REPL:

o B Tabnuuy deal go6aBneHsbl nons xstatus_buy n xstatus_sell.

o B Tabnuuy multileg_deal go6asneHbl nons xstatus_buy n xstatus_sell.

MNotok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy info po6asneHo none publication_state.

Motok FORTS_ORDBOOK_REPL:

o B T1abnuuy info no6asneHo none publication_state.

MNotok FORTS_REFDATA_REPL:

o B Ttabnuuy user gobaeneHo none password_expiration_date.

V3MeHeHNs1 B pENO3UTOPUM CXEM NOLAYN KOMAHA!

o O6HOBMEHHAs KOMaHAa YCTaHOBKW KnmeHTcknx nimmmutos ChangeClientMoney (msgid=458).

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

FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepermeHoBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsaBnsiercs yctapesLlumMM u 6yaeT yaaneHo B Bepcuu 6.9.
[o6asneHbl HOBble koAbl own6bok: 300-307, 4175.

VI3MeHeHbl TEKCTbI KOAoB owmn6ok 4006-4011, 4017.

17.08.2020

BHeCEéHHbIe N3MEHEHUS:

[ob6asneH pasgen "2.3.5. Aiicbepr-3asBku”.

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

o elceberg (0x800000000000) - npu3Hak alicbepr-3asBku, CAENKM MO aiicbepr-3asBke
o eSynthetic (0x200000000000) - NpU3HaK CUHTETUYECKO 3asiBKK

o eOperatorinputSA (0x1000000000000) - 6510kmMpoBKa No PacyeTHOMY Koay
Vi3meHeH pa3gen "2.6.9. Mogaepxka oTpuuaresibHbix LeH B SPECTRA™.

[Lo6aeneH pasgen "2.9. CUHTETUYECKNIA MaTUMHT".

[o6asnen HoBbIW notok FORTS_TRADE_REPL - o6begvHenne FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMNEKTPA 6.5 o6baBnstoTcs ycra-
peBLUMMU, U3MEHEHUA CnefyeT CMOTpeTb B onucaHun FORTS_TRADE_REPL.

Motok FORTS_TRADE_REPL:

o B Tabnuuy orders_log pgo6asnewbl nons  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy multileg_orders_log po6aenenbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

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

oB Tabnuuy  user_multileg_deal  po6aBneHbl nons public_order_id_buy, public_order_id_sell,
private_order_id_buy, private_order_id_sell.

[o6asneH HoBbI noTok FORTS_USERORDERBOOK_REPL - 06beanHeHne FORTS _FUTORDERBOOK_REPL
n FORTS_OPTORDERBOOK_REPL.
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Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CIMEKTPA 6.5 06b-
ABNAOTCA yCTapeBLUNMN, USMEHEHNS cneadyeT CMOTPeTh B onvcaHun FORTS_USERORDERBOOK_REPL.

Motok FORTS_USERORDERBOOK_REPL:

oB Tabnuuy orders po6asneHbl nonA  public_order_id, public_amount,  public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.

B tabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o lMone id_ord nepenmeHosaHo B public_order_id.

o lMone xamount nepenmeHoBaHo B public_amount.

o lMone xamount_rest nepemmeHoBaHo B public_amount_rest.

o [Mone action nepemmeHoBaHo B public_action.

B tabnuuax deal u multileg_deal notoka FORTS_DEALS_REPL:
o Mone id_ord_buy nepermeHoBaHo B public_order_id_buy.

o lMone id_ord_sell nepenmeHosaHo B public_order_id_sell.

B Tabnuue orders notoka FORTS_ORDBOOK_REPL:

o lMone id_ord nepenmMeHoBaHo B public_order_id.

o lMone xamount nepenmeHosaHo B public_amount.

o Mone xamount_rest nepemmeHoBaHo B public_amount_rest.

o lMone action nepevmeHoBaHo B public_action.

o lMone init_moment nepenmeHosaHo B public_init_moment.

o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

[o6aBneH HoBbli notok FORTS_COMMON_REPL - o6beguHeHne FORTS_FUTCOMMON_REPL wu
FORTS_OPTCOMMON_REPL.

Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcuu CIMEKTPA 6.5 06bs1BnstoTCA
ycTapeBLWMU, U3MEHEHNS cneayeT CMOTpeTb B onucaHun FORTS_COMMON_REPL.

Motok FORTS_COMMON_REPL:

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

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

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

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

o B Tabnuue orders_aggr usmeHeHo onvcaHue nons volume n gobaeneHo none synth_volume.
MNotok FORTS_CLR_REPL:

o N3 Tabnuubl money_clearing yganeHo none share.

o W3 Tabnuubl fut_pos yaaneHo none account.

o W3 Tabnuupl opt_pos yaneHo none account.

[o6aBneH HoBbli notok FORTS_REFDATA REPL - o6beguHeHne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL B Bepcuu CMEKTPA 6.5 06b5BN1510TCA ycTapeBsLUm-
MU, U3IMEHEHNA cnefyeT cMoTpeTb B onucaHun FORTS_REFDATA_REPL.
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* lNMotok FORTS_REFDATA_REPL:
o N3 Tabnuubl fut_sess_contents yaaneHsl nons code_vcb, old_kotir, d_pg v last_cl_quote.
o W3 tabnuupl fut_vcb yaanensl nons code_vcb unis_foreign.
o 3 Tabnuubl fut_instruments yaaneHsl nonst code_vch, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o N3 Tabnuubl dealer yganeHo none go_ratio.
o W3 tabnuupl prohibition yaaneHo none code_vch.
o B Tabnuuy fut_margin_type go6asneHo none operator_input.

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

o W3 Tabnuupbl opt_vcb yganeHo none code_vch.
o B Tabnuuy option_series fo6asneHo nosne m_bach.
e lMotok FORTS_INFO_REPL:
o W3 Tabnuupbl base_contracts_params yganeHo none code_vch.
o N3 Tabnuubl futures_params yaaneHsl nons code_vceb, settl_price u settl_price_real.
o W3 Tabnuubl investor yaaneHo none go_ratio.
o W3 tabnuupl dealer ynaneHo none go_ratio.
o B Tabnuuy option_series_params go6asneHo none m_bach.
e lMotok FORTS_PART_REPL:
o W3 Tabnuupbl part yaanensl nons coeff_go, no_fut_discount n num_clr_2delivery.
¢ lMotok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff npo6asneHo none m.
* I3MeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:
o [lob6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o [lo6aBneHa HoBast komaHga DelUserOrders - 06beguHseT FutDelUserOrders n OptDelUserOrders.

o Jlo6aBneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHAbl 415 ynpaene-
HWA aiicbepr-3asBkamu.

o KomaHga ChangeBFParameters nepenMmeHoBaHa B ChangeBFParametersNextSession.

o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.

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

19.06.2020

BHeCEHHbIe 3MeHeHusA:
» [Nob6asneH pasgen "2.6.9. Mogaepxka oTpuuarenbHbix LeH B SPECTRA".
» No6asneH HoBbI NnoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenv bnaka-Loynsa.

» No6asneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl Ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcaupyetcs 0.

e Motok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common fo6asneHo none price_assigned_by_admin.
e Motok FORTS_FUTINFO_REPL:
o B Ttabnuuy fut_vcb go6aeneHbl nons negative_prices, option_model.

* Motok FORTS_OPTINFO_REPL:

o B Ttabnuuy opt_vchb go6asneHbl nons negative_prices, option_model.
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o B Tabnuuy option_series fo6aBneHbl nons a-s_black, a-s_bach.
» MoTtok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params go6asneHo none option_model. Mons has_options n spot_price 06baBNSA-
10TCA yCTapeBLW MU 1 ByayT yaaneHs! B Bepcun 6.6.

o B Ttabnuuy futures_params go6asneHbl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params gob6aeneHsl nons a-s_black, a-s_bach.
e Motok FORTS_VOLAT_REPL:

o B Tabnuuy volat fo6asneHo none option_model.

15.01.2020

BHeCE&HHble N3MeHeHUsA:
» [o6asneH pasgen "2.6.8. BNokMpoBka 6GPOKEPCKOW YacTu KIMeHTCcKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.

» [No6asneH HoBebli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl A58 pacyeTa 6pokepcKoli Komuc-
cun.

e Motok FORTS_PART_REPL:

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

o B Tabnuuy common go6asneHo nose total_premium_volume.
* I3MeHeHVs1 B peno3nTopumn CXem nogauu KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o [lo6aBneHa HoBasi koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB 418 pacueta 6pokep-
CKOI KoMUccun.

» [lo6aBneHbl HOBble KoAbl owm60k: 3000.

10.12.2019

BHeCEHHbIe N3MEHEHUS:

* BHeceHbl n3ameHeHus B pasgen "3.1.3. YctaHoska O B cpege Windows".

12.09.2019

BHeCE&HHble N3MeHeHus:

» [No6asneH pasgen “3.3.10. Tunbl NOTOKOB AaHHbIX". B onncaHus NOTOKoB fo6aBeH TUM, K KOTOPOMY OHW OTHOCATCS.

31.08.2019

BHeCEHHble 3MeHeHus:

» [No6asneH pasgen “3.3.9. MapTULMOHNPOBaHNe MaTymHra".

» Bpasgen "2.4.3. Tunbl caenok, opmypyemMble npy UCNOSHEHNN U UCTEYEHMM (DbIOYEPCOB ¥ ONLMOHOB" f06aBNeHO
onucaHue AByX HOBbIX (b/1aroB, KOTOpble MPOCTABASATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e MNotok FORTS_FUTINFO_REPL:

o [lob6aBneHa Tabnuua instr2matching_map.

e Motok RTS_INDEX_REPL:

o W3 Tabnuupl rts_index yaaneHsl yctapesLwve nons prev_close_value, open_value, max_value, min_value.

* /13MeHeHVsi B peno3nTopumn cXem nojauu KoMaHz;:

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

oB KoMaHgax ChangeBFParameters " ChangeClientParametersNextSession y none
calendar_spread_margin_type n ics_margin_type Tin nons i4 usmeHeH Ha il.

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

20.06.2019

BHeCEéHHbIe N3MEHEHUS:

* MNotok FORTS_FUTTRADE_REPL:
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o N3 Tabnuubl orders_log yaaneHsl nons hedge u trust.
o W3 tabnuubl multileg_orders_log yaaneHsl nons hedge u trust.

o W3 tabnuupbl user_deal yganeHs! nons trust_buy, trust_sell, hedge_buy, hedge_sell.

¢}

M3 Tabnuubl user_multileg_deal yaaneHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

* lMotok FORTS_OPTTRADE_REPL:
o W3 tabnuupbl orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.
* 3 Tabnuupbl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback _amount.
* W3 Tabnuupbl adjusted_fee notoka FORTS_FEE_REPL yganeHo none id_repo.
e MNotok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons hedge u trust.
e Motok FORTS_FUTCOMMON_REPL:

o M3 Tabnuubl common yaaneHo none cur_kotir_real, n nobaeneHbl B Tabnuuy nons settlement_price_open n
market_price.

e lMotok FORTS_OPTCOMMON_REPL:

o B Tabnunuy common go6aeneHo none settlement_price_open.
* lMotok FORTS_FUTINFO_REPL:

o JlobasneHa Tabnuua clearing_members.

o M3 Tabnuupl fut_sess_contents ypaneHsl nons d_exp u price_dir, n pgob6aBneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

¢}

B Tabnuuy fut_vcb no6asneHbl nons base_contract_code, signs.

o N3 Tabnuupl fut_instruments yganeHo none price_dir, 1 go6asneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

[e]

B ta6nuuy prohibition fo6asneHo none base_contract_code.

¢}

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

[e]

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

» Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgo6aeneHsl nons  base_contract_code,  settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.

o B Tabnuuy opt_vcb gobasneHo none base_contract_code.
o B Ttabnuuy option_series gobasneHo nose signs.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl money_clearing n money_clearing_sa go6asneHo none asset_type.
o B Ttabnuuy fut_pos fob6asneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
e Motok FORTS_VM_REPL:
o N3 tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.

» Motok FORTS_INFO_REPL:
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o [lo6asneHa Tabnuuya multileg_dictionary.
o N3 Tabnuupbl base_contracts_params yganeHo none is_usd, n go6asneHsl B Tabnuuy nons base_contract_code,
window_size.
o B Ttabnuuy futures_params go6asneHbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor go6asneHsbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Ttabnuue investor none n_clr_2delivery nepeumeHosaHo B num_clr_2delivery.
o B Ttabnuuy dealer fo6aBneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* lI3MeHeHus B peno3nTopum CXem nogayun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHs! nons du, hedge.
o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.
o B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.
o B komaHgae FutAddMultiLegOrder ypaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenMeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepevmeHoBaHo B base_contract_code.
o flo6asneHbl HoBble komaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepevmeHoBaHa B ChangeBFClientDefaultParameters.
o B komaHay OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HanBuayans-
HbI KO3hpULMEHT Beca cueHapust SOMC".
» [lo6aBneHbl HOBblE KOAbI OLIMGOK 77, 4225.
14.01.2019 BHeCEHHbIe N3MeHeHusA:
» B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo nosne base_contract_id.
* B tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL go6asneHo none base_contract_id.
05.12.2018 BHeCE&HHbIe n3MeHeHus:

» [lo6asneHbl pasgensl "2.7. PasgeneHne cTaTycoB y4acTHMKOB TOProB U YYaCTHUKOB KNupuHra" n "3.3.8. CMeHa
naposns AocTyna B TOProByto cuctemy".

« B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo none ncc_request - npusHak “"3anpoc k HKL, Ha 3akoueHne caenok ¢ y4acTHUKOM
TOproe". A Takke N3MeHeHbl NAeHTUMKATOPbI 3TUX KOMaH[,

» [No6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.

* BkomaHze OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Taioke n3MeHeH naeHTudrKaTop KomaHabl.

» [Nlo6aBneHbl HOBble KOAbI OLLNGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.

* Motok FORTS_OPTINFO_REPL:

o [lo6aBneHa Tabnuua option_series.
o B Tabnuue opt_sess_contents yganeHsl nons is_limited, limit_up, limit_down, exch_pay un go6asneHo nosne
option_series_id.

* Motok FORTS_FUTINFO_REPL:

o YpnaneHsbl Tabnuubl diler n investr.

o B Ttabnuuy dealer go6asneHb! nons firm_id n tm_name.

o W3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6asneHbl B Tabnuuy nons d_exp_start
nd_exp_end.
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o M3 Tabnuubl fut_instruments ypaneHbl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.
» MoTtok FORTS_MM_REPL:
o B Ttabnuue cs_mm_rule none isin_id nepevmeHoBaHo B option_series_id.
* Motok FORTS_MISCINFO_REPL:
o B Tabnuue volat_coeff none isin_id nepemmeHosaHo B option_series_id.
¢ Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n no6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6asneH HOBbIN KOA oLwn6KM 4208.
25.09.2018 [Lo6asneH pasgen "3.3.7. KnueHtckme SMA-/10rMHbI (CNOHCUMPYEMbIA focTyn)".
03.08.2018 M3 Tabnuupl orders notoka FORTS_ORDBOOK_REPL ynaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ypaneHbl Tabnmubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6asneHa Tabnuua option_series_params.
30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yaaneHo none coeff_out.
27.07.2018 BHeCEHHbIe N3MeHeHus:
* 13mMeHeHbI onucaHusa nosneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
* MNepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [Jlo6aBneH HOBBIV kog, oLnbKM 4220.
26.07.2018 BHeCE&HHble N3MeHeHUsA:

« Motok FORTS CLR_REPL:
o W3 tabnuy, fut_pos, opt_pos, fut_pos_sa, opt_pos_sa ygasneHbl nons pos_beg, pos_end

o u3 Tabnuubl pledge_details ypaneHbl nons amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.

» Motok FORTS_DEALS_REPL:
o u3 Tabnuubl deal yaaneHsl nons pos, amount.
o 13 Tabnuupl multileg_deal ynaneHo none amount.

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

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

e Motok FORTS_MM_REPL: n3 ta6nuy, fut_MM_info n opt_ MM_info yaaneHsl nons amount_sells, amount_buys,
mm_amount.

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

* Motok FORTS_ORDLOG_REPL: u3 Ttabnuy orders_log u multileg_orders_log yganeHbl nonsa amount,
amount_rest, status.

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position 1 position_sa yaaneHsl nons pos, buys_qty, sells_gty, open_qty.
* lMotok FORTS_FUTINFO_REPL:

o u3 Tabnuupl fut_rejected_orders yganeHo none amount

o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check
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o ypaneHa Tabnuua fut_sess_settl
o B Tabnuuy fut_margin_type go6asneHo none type
O u3MeHeHbl onucanus nonein UCP_type u prohibit_coeff.
* lMoTtok FORTS_INFO_REPL:
o ypaneHa Tabnuua opt_sess_settl
o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnumupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6asneHo none aspref
o u3 Tabnuy, orders_log n multileg_orders_log yganeHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
o u3 Tabnumubl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6asneHo none aspref
o n3 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nonsa pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6aeneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
* Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asneHbl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.
18.07.2018 [Jlo6asneHbl komaHapl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.
25.06.2018 [o6asneHbl HOBble KoAbl OLWNM60K (76, 4167, 4200 - 4207).
21.06.2018 [o6asneH pasgen "3.3.6. [oTokKM, Nonyyaemble 0TMHAMU pasHbIX NOATANOB".
19.06.2018 Y komaHgbl FutChangeClientMoney yganeHbl Hencnosnb3yemble nons limit_pledge u coeff_liquidity.
21.05.2018 B ta6nuuy diler notoka FORTS_FUTINFO_REPL go6asneHo nosne signs.
11.04.2018 B coobueHunsx OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHbl TUn coobLLe-
HUS U TUN Nons amount.
30.03.2018 B Tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.
22.03.2018 BHeCcEHHble nsmeHeHus:
» B Ttabnuuy dealer notoka FORTS_FUTINFO_REPL pgo6aBneHo nosne signs.
* B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons strike_step, exp_clearings_bf n
exp_clearings_cc.
» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.
* B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHbl nons has_options, msp_type u
currency_id.
* B notok FORTS_INFO_REPL go6asneHbl Tabnumupbl currency_params 1 common_params.
28.02.2018 M3 notoka FORTS_FORECASTIM_REPL ynaneHa tabnuvua part_forecast.
26.02.2018 BHecéHHble n3meHeHus:
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* 13 Tabnuubl fut_vcb notoka FORTS_FUTINFO_REPL ynaneHsl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, exch_pay_spot, exch_pay_spot_repo, sell_fee n buy_fee.

* W3 Tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yaanexbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, is_spec, spec_spread, sell_fee n buy_fee.

21.02.2018 [o6asneHbl HOBblE KOAbl OLIMGOK: 4148, 4149.

3meHeHo onucaHve kofos ownbok: 4127, 4138
20.02.2018 BHeCé&HHble n3MeHeHus:

» [No6asneHo onucaHune komaHAabl FutChangeBFLimit.

» B 1abnuuy part_sa notoka FORTS_PART_REPL pgo6asneHsl nons money_blocked n vm_reserve.
31.01.2018 BHec&HHble nsmeHeHus:

* 13 Tabnuubl money_clearing notoka FORTS_CLR_REPL ypaneHo none ext_reserve.

» W3 Tabnuy, fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yaaneHo none coeff.

* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nons bond_type Ha i4.

* 3 notoka FORTS_FUTTRADE_REPL yananeHsl Tabnuupl deal n multileg_deal.

* M3 notoka FORTS_OPTTRADE_REPL ynaneHa ta6nuua deal.

* 3 Tabnmupl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B 3Ty xe Tabnuuy
no6asnexbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

* 3 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHbl nons limit u spot_signs. B 3Ty xe tabnuuy
[ob6aeneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

* U3 tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared wn max_addrisk. B 3Ty e Tabnuuy pobasneHbl nons exp_clearings_sa, volatility_risk,
volatility_risk_mismatch, time_to_expiration.

* B Tabnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.

* 13 Tabnuubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

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

e 3 Tabnuubl part_sa notoka FORTS_PART_REPL yganeHbl nons pledge_amount u liquidity_ratio. B 3Ty xe Ta-
611y aobaeneHsl nons vm_intercl u fee.

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

» [fo6asneHo onvicaHve KOMaHf, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

* B 1abnuuy diler notoka FORTS_FUTINFO_REPL go6asneHbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.

» B Tabnuuy investr notoka FORTS_FUTINFO_REPL go6asnexo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHsl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

26.12.2017 BHeCEHHbIe 3MeHeHuA:
» B Ttabnuuy position notoka FORTS_POS_REPL gob6asneHo nosne account_type
» B notok FORTS_POS_REPL go6aBneHa Tabnuua position_sa.
21.12.2017 [lo6aBneHbl HOBble KoAbl OLLNG0K (4160 - 4166).
16.11.2017 M3meHeHo onncaHune napameTpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCEHHble n3MeHeHusA:
¢ M3 notoka FORTS_FUTINFO_REPL yganeHa tabnuua delivery_report
» B 1abnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

33



21.10.2026

PLAZA Il wnto3 Bepcua 9.12

Aata

N3meHeHus

* B Tabnuubl opt_rejected_orders 1 opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.

24.10.2017

BHeCEHHbIe N3MEHEHUS:

« B Tabnuuy fut MM_info notoka FORTS_MM_REPL pob6asneHbl nons xamount_sells, xamount_buys,
Xmm_amount

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

28.08.2017

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

23.06.2017

Ypanéx notok RTS_INDEXLOG_REPL.

02.06.2017

BHeCEHHbIe N3MEHEHUS:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.

e B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6aenenbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

BHeCEHHbIe N3MEHEHUS:

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

« B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6asneHbl nons xamount_beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.

15.05.2017

BHeCEéHHble N3MEHEHUS:

e B 1a6numupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6asneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

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

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

05.05.2017

BHec&HHble nsmeHeHus:

» B Tabnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xxpos 1 xamount.

» B tabnuuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo none xamount.

* B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nonis xamount 1 xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl noss xamount 1 xamount_rest.
» B Ttabnuuy deal notoka FORTS_FUTTRADE_REPL fo6asneHbl noss xpos n xamount.

* B tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL go6asneHo nosie xamount.

» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6aBneHb! nons xpos 1 xamount.

» B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.

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

» B 1abnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl nons xpos 1 xamount.

* B Tabnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl noss xamount 1 xamount_rest.

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

24.03.2017

BHeCéHHble N3MEHEHNS:

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

« B T1abnuue opt_vcb notoka FORTS_OPTINFO_REPL nonsa exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHa0TCA 3HAYEHUAMN NO yMON4a-
HUIO (HYNK, NYCTblE CTPOKK).
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28.12.2016 BHeCEHHbIe 3MeHeHuA:
» Nob6asneH pasgen "Motok FORTS_FORECASTIM_REPL - [MporHo3 puckoB nocsie BO3MOXHOI pa3aBykkn'.
* 3 Tabnuupl part notoka FORTS_PART_REPL yganeHo none exp_weight.
21.12.2016 B cooTBETCTBMM C NONNTUKOI AEKOMUCCHM NPOrpamMMHOro obecneveHus ¢ 5 gekabpsa 2016 npekpalleHa nogaepxka
API| P2ClientGate n 6ubnuotek Plaza-2 Bepcuii mnagLe nam paBHbix 198. 3To N3MEHEHNE OTMEHSIET N 06paTHYHO
COBMECTMMOCTb: LL/I03bl C BUGnOTEKAMUN BEPCUI MNagLle uan pasHbiMU 198, a Takke HanvucaHHbIe C UCNO/b30Ba-
Hvem API P2ClientGate, He cmMOryT NnpoAo/mkaTb CBOH paboTy.
30.08.2016 M3MeHEH cnmncok CMHXpOeBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeCEHHble 3MeHeHusA:
e YpganeHo onucaHvne MeTohoB A/ paboTbl co Cnotamu:
o "FutChangeBrokerVcb - N3ameHeHne napameTtpos b® no BA";
o "FutChangeClientVch - V3meHeHve KnneHTckMx napameTpos rno bA";
o "FutChangeMoney - /I3meHeHne nnMmTa Ha NOKynKy cnoToB no 6.
« B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL po6aBneHo none exec_name (Mpu3Hak CpOYHOCTY
OnuMOoHa).
» [No6asneHo onucaHve metoga "OptChangeRiskParameters - YnpasneHue puck-napamerpamu OnumMoHoB".
e 13 coobueHus "FutChangeClientMoney - VI3aMeHeHne KIMEHTCKMX IMMUTOB" yaaneHo none num_clr_2delivery.
[insi cTapbIx BEpCUil COOBLLEHNIA 3TO Nose 6yaeT MTHOPMPOBATLCS B C/lyvae 3anosiHEHUS.
» [o6asneHo onucaHne metoga "FutTransferRisk - MepeHoc pucka”.
» [No6asneHbl kofbl BO3Bpata: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL go6asnexbl Tabnmupl fut_settlement_account n fut_margin_type.
» B notok FORTS_PART_REPL pgo6aBneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL po6asneHbl Tabnumupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL pgo6asneHbl Tabnmupl fut_vm_sa n opt_vm_sa.
» B Tabnuuy part notoka FORTS_PART_REPL go6asneHsl nons num_clr_2delivery n exp_weight.
* 3 Tabnuubl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
e B Tabnuyy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nonsi exp_clearings_bf wn
exp_clearings_cc.
e W3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons allow_use_extra_exp_risk n
calc_extra_exp_risk.
14.10.2015 [o6asneHo onucanme CODHeartbeat.
14.10.2015 B tabnuuy fut_sess_contents go6asneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble Koabl own60k (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" fobasneH pasgen "O6paboTka HewwTaTHbIX CUTyauuii'.
22.01.2015 [lobaBneH pasgen "ABTOMaTUYECKOE CHATME 3asiBOK MPY OTK/TOYEHWM MO/Ib30BaTeNs OT TOpPros".
16.12.2014 OTpefakTMpoBaH CMMCOK KOL0B OLIMGOK.
29.09.2014 [ob6asneHa paclumgposka Tabnuubl prohibition notoka FUTINFO.
18.08.2014 [lo6aBneHbl kogbl owmnbok ASTS.
24.07.2014 B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHCMpyroTcsa 06si3aTenscTBa mMap-
KeT-MelikepoB C AeTasm3aumeit 40 CeMU3HAYHOrO KNMEHTCKOTO KoAaa.
dopmartbl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb MaeHTUYHBI.
M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
25.04.2014 B notok FORTS_MM_REPL pgo6aBneHa HoBas Tabnuua mm_agreement: Tabnvua c Homepamu 1 Tunamy OroBopoBs
Ha oKasaHue MapKeT-MeliKepCcKnX YCnyr.
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15.04.2014

[lo6aBneHbl HOBblE KOMaHAbI:
* TMepeHoc hblo4epCHOi no3numn mMexay b

MepeHoc onuyoHHOM No3unumn Mexay bd

14.01.2014

[lobaBneHbl HOBbIE NONS:

« fulfil_min - npoyeHT MMHMMaIbHOrO MCNOJTHEHUSA 0653aTeNIbCTB 3a TOProBY0 CECCUI0
fulfil_partial - npouUeHT YaCTUYHOro NCNOMHEHNSA 06A3aTENbCTB 3a TOProBY CECCUIO
fulfil_total - npoLeHT NoHOro NCNOMHeHNs 06a3aTeNbLCTB 3a TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHMMaNbHOrO NCNOMHEHUSI 0653aTENbCTB B TEKYLLMUIA MOMEHT
is_fulfil_partial - npn3Hak 4acTMYHOro NCNONHEHNSA 06A3aTENBCTB B TEKYLUMIA MOMEHT
is_fulfil_total - npu3Hak nonHOro ncnosHeHns 06a3aTenbLCTB B TEKYLUA MOMEHT

B Tabnuubl fut_ MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[lo6aeneHo HoBoe none:
* rate_id - igeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbIM noTok orderbook:

* FORTS_ORDBOOK_REPL

[lo6asneHo none:

* ext_reserve - [lonofHATENbHLIN pe3eps

B Tabnmuy money_clearing notoka FORTS_CLR_REPL

Ypanen notok FORTS_CLMONEY_REPL

12.04.2013

[Jo6aBneHo HOBOe nosne:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[lo6aBneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsx

B Tabnmuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:

* rate_id - iaeHTUdmKaTop Kypca

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

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

[ob6asneHa HoBas Tabnuua:

e rates - CnpaBOYHUK KypcOB BaU/THOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3mMeHeHne onncaHnsa Tabnmupl user_deal.

01.11.2012

[Jo6aBneHo onucaHue AByx COBbITUIA AN TabnuLbl SyS_events.

30.10.2012

O6HOBNEHVE JOKYMEHTALMN:

» B pasgene "Metog FutChangeMoney - Mi3meHeHve numuta Ha nokyrnky cnotos no B®" gononHeHo onucaHune na-
pameTpa limit_spot_buy.

» B pasgenax "Metog FutMoveOrder - MepemeLlyeHne aByx 3aaBok” 1 "MeTtog OptMoveOrder - MNepemelleHve aByX
3asBOK" JOMOJIHEHO OMMCaHue Norvku paboTtbl komaHasl MoveOrder.

22.10.2012

OGHOBNEHNE AOKYMEHTALMN:
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* BHeceHbl U3MeHeHus B pasgernsl: "lMonb3oBarenu. MNMpuesska nosb3osarens K yyactHuky Topros”, "Cocras, ycTa-
HOBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy No BKIOYEHWIO paHTalimoB PTC B npuioxe-
HWe nosb3oBaTensa npu pacnpoctpaHeHUn NosbL3oBarenbeKoro MO CTOPOHHMM KoMNaHuaM", "BoccTaHoBieHne U
no3aHui BXog".

* YnaneH pasgen "NHTtepdpeiic TexHMYeckoro LeHTpa ".

10.02.12

OG6HOBNEHNA [OKYMEHTALMN:

* B pasgen "Ocob6eHHOCTN NCMob30BaHus Wiio3a" gobasneH NyHKT "KomaHabl".

» [Nob6asneH pasgen "lMpuocTaHOBKa TOProB A1 paclUMpPeHUst NnMuTa kosiebaHuii LeH caenox”.
* VicnpaBneHa owwnbka B onucaHuy hopmynbl pacyeTa LeHbl hblodepca.

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

09.02.2012

[lo6aBneHo HoBoe none:

* login_from - JlornH nonb3oBarens, NOCTaBMBLLETO 3asBKY

B Ta6MMLbI:

« fut_rejected_orders - OTBEprHyTbie B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a1BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas n CeCCMOHHas uHgopmaums

24.01.2012

B Ta6nuuy orders NnOTOKOB:

¢ FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpe3s cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
[o6asneHbl cnegyoLye nons:

* init_moment - Bpemsi nosiB/ieHns 3a8Bkn

* init_amount - HayanbHOe KONNM4YecTBO B 3aBKe

23.01.2012

[lo6aBneHa Tabnuua cobbITWi Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - [leHbrv B KNUpWHrF

* FORTS_CLR_REPL - KnupuHrosas uHgopmauus

17.01.2012

B ra6nuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 61upxeBoi
c6op no Peno

12.01.2012

[o06aBneH NOToK penvkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NepefarTcsi BCce AeiCTBUS C 3asiBKamy B aHOHUMHOM Buze

02.11.2011

[lo6aBneHbl HOBbIE MOSIS:

» [None comment - KommeHTapwuii Tpeligepa

* Mone ext_id - BHeLHWIT HOMep

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTble B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a1BKA

25.11.2011

[o6asneH pa3gen "Vcnonb3oBaHne TECTOBbIX NPYMEPOB".

7.11.2011

PeBun3us gokymeHTa. [lopaboTaHbl pasgenbl "BeegeHne" 1 "OnucaHve TOprosoro wn3a”. jobasneH pasgen "Kpart-
Knin 0630p cuctembl SPECTRA".

20.10.2011

[o6aBneHsl cneaytolme nossi:

* Mone theor_price_limit - TeopeTnyeckas LeHa onumyoHa, paccumTaHHas UCXoasa U3 KOTUPOBKM (broYepca, orpaHu-
YEHHOW NMMUTOM
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» lMone vm_real, cogepxaliee TekyLyo BM no onuuoHam, paccunTaHHyo UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. MNpun aTuM, 3HaYeHWe B CTApOM MO/E VM PacCcyUUTbIBAETCA UCXOASA U3 OrpaHNYeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[Jlob6aBneHa Tabnuua cobbITUiA Sys_events B NOTOKW:

* FORTS_FUTTRADE_REPL -- ®blouepcbl: 3asBKU U CAESKA

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ U CAENKN

* FORTS_POS_REPL - ViHthopmaums o no3nuusx

* FORTS_PART_REPL - NHdopmauus o cpeacTBax U immmnTax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumnoHbl: cnpaBoYHas u cCecCMoHHas nHthopmaums

* FORTS_INFO_REPL - [lononHuTensbHas cnpasBovHas nHdopmauus

4.10.2011 [lo6aBneHbl NOTOKM pennkaumu:

e FORTS_CLR_REPL - noToK, TpaHCAVIPYIOLLMIA KNIMPUHTOBYHO MHpopMaLmio, B TOM YKcrie nHdopmaumst o cbopax
1 BM Ha MOMEHT KnmpuHra, 3adMKCMpoBaHHble 3HaYeHUs1 KYpCOoB BaslioT, UCMO/b3yeMble AJ1 PacyeTos, a Takke
pacyeTHble LieHbl KTMpUHra

* FORTS_MM_REPL - noTok, cogepxallmii tHhopmauuo 06 obs3atenscteax MM B pexume oH-naiH

M3mMeHeHbl HoMepa KoOMaH/ TOProBbIx onepauuii 4na NOAAEPKKA BO3SMOXHOCTV MOHUTOPUHIA BPeMEH NosHOM obpa-

60TKM, BK/IIOYAs KaHan 40 nonb3oBatens.

14.09.2011 VcnpasneHbl OWKMGKM B 3HAYEHUAX N0 YMOMYaHWUIO HEKOTOPbIX KOMaH4: Ecnv napameTp ABNSETCS CTPOKOBbIM - €70
3HaueHne Nno ymosyaHuio 6epeTcs B KasblyKu
15.04.2011 [o6aBneHbl cnegyowme nons:

* none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam PO n b

* none status Tabnuubl investr notoka FORTS_FUTINFO_REPL - nHdopmauums o KIMEHTCKUM pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM o 3aaBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3meHeHus B cucteMe KOMaH/bl:

* BaxHo: nsamenuncs gopmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B Kaxayo 13 KoMaHg
pobaeneH napametp dont_check_money. V3meHnnncek naeHTudvkaTopbl komaHg. KomaHasl ctaporo coopmara
noAdepXmBatoTca Co CTapbiMy nAeHTUUKaTopamm.

» [No6asneHa komaHga FutExchangeBFMoney, npegHasHadeHHas 415 BbINOMHEHUS NepeBogoB mexay b® pasae-
namu

28.03.2011 B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL fo6asneHro none buyback_amount, cogepxaltliee cym-

My 06paTHOro Bbikyna Ans caenok Peno

24.03.2011 [Lo6asneH notok RTS_INDEXLOG_REPL, TpaHcnupyoLwuii UICTOpU0 U3MeHeHUst niaekcos PTC
01.02.2011 [nsa komangbl FutChangeClientVcb n3ameHéH Tun napametpa code_vcb c c4 Ha ¢25. HoBbIli hopmaTt KoMmaHabl uMeeT
ko coobuieHns 33. Kof 0TBETHOTO COOBLLEHNS A1 KOMaHAbI HE U3MEHUIICS.

B pokymeHTaumio fo6asieH CnpaBoYHMK KOL0B BO3BpaTa KOMaHA,.

27.01.2011 VcnpaBneHa ownbka B fokymeHTauum - napametp check_limit komang OptAddOrder n OptMoveOrder 6bin onucaH

HeKoppeKTHo. MNpaBusibHble 3HaYeHns napameTpa: 0 - He BbINO/IHATL NPOBEPKY, 1 - BLINOMHATL NPOBEPKY.

24.12.2010 VcnpasneH pag owmnb0oK B MIMEHOBaHWUN NOMEN KOMaHS, a Takke 3HaYeHUs1 M0 YMOMYaHNI0 HEKOTOPbIX KOMaH,;:

* 3HauyeHvie No ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHosneHo B 0.

e 3HaueHuns no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp Ans KomaHzbl
FutAddMultiLegOrder yctaHoBneHbl B 0 Un NyCTy0 CTPOKY B 3aBUCMMOCTM OT TUNa cOObLLEHUS.

* 3HayeHne No ymonyaHuio napameTpos pricel v price2 gna komaHabl OptMoveOrder yctaHosneHbl B 0.

* 3HaueHvie no ymonyaHuto napametpa no_fut_discount ana komaHabl FutChangeClientMoney yctaHosneHo B 0.

* 3HauyeHve nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHOBMEHO B -1.
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» B orBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-

ne Message ucnpas/fieHo Ha message /15 AOCTWKEHUS eAMHo06pasns ¢ OCTaslbHbIMU KOMaHAaMu.

26.11.2010 Mi3meHeH chopmaTt arpervpoBaHHbIX CTakaHOB - y6paHo none price2. Tenepb none price NPUHUMAET pas/NyHbIN
CMbIC/T B 3aBMCMMOCTU OT 3HaYeHus npunsHaka 0x1000 nHcTpymeHTa (nosne signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cniyyae ycTaHOBKM NpU3Haka none price CoOAepXuT CTaBKy, UHauye - CBOM-LEHY.

15.10.2010 HoBble npu3Hakn MHCTpyMeHTa (none signs Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL):

* 0x800 - npu3Hak MHcTpyMeHTa RTS Money

* 0x1000 - npr3HaK OCHOBHOW LieHbl 719 COCTaBHbIX MHCTPYMeHTOB (O - KOTUPYETCS B CBOM-LEeHe, 1 - KoTMpyeTcs
B CTaBke)

HoBoe 3HaueHne npusHaka COCTaBHbIX WHCTPyMeHTOB multileg_type (tabnuubl fut_sess_contents noToka

FORTS_FUTINFO_REPL. ins ceonos RTS Money npyHMmMaeT 3HadeHue 2.

HoBsoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTcs A/15 CBOMNOB - B JaHHOE Mos1e 3anucbl-

BaeTCA CBON-LeHa.

14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl 3Ha4EHUS LIeH OTKPbITUS 1
3aKkpbITuA (Nons open_price u close_price).

B notok RTS_INDEX_REPL fo6aBneHbl 3Ha4eHus kanutanmsaumm n o6beéma ana nHaekcos (nons cap n volume).

07.07.2010 B Tabnuuy c nHdopmayuein o ceccum session notoka FORTS_FUTINFO_REPL po6asneHa uHdopmauums 06 nHTep-
Basie nepeHoca no3uuuii (nons pos_transfer_begin n pos_transfer_end)

[lo6asneHbl Tabnunubl:

 fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNA KIMPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eH1sIM1 BONIaTUIbHOCTW U TEOPETUYECKON LIEHbI ONLMOHA
Ha MOMEHT KN1puHra

15.06.2010 VcnpasneHa owwn6ka B onncaHum komaHabl FutAddMultiLegOrder: Tun napametpa isin_id n3ameHéH c25->i4
B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tvna i8.

31.05.2010 B Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6a1uy common go6asneHbl Nons Ans
COBOKYMHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010 [lo6asneHa nHdopmalus 0 napaMmeTpax MHCTPYMEHTOB:

» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jo6aeneHa nHdopmaLysa 0 CTOMMOCTM LLara LieHbl MHCTPYMEHTa B BEYEPHWI KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNMpWHT — nose step_price_interclr Toii xe
Tabnmupl.
19.04.2010 V3MeHeHb!I TUnbl MHOTVX NONEN, B YaCTHOCTU:
* 06bEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8
* HanpasneHue 3asBok i4 -> il
* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4
Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MNepenmMeHoBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
» Tabnuua repo_deal -> multileg_deal
* komaHga FutAddRepo -> FutAddMultiLegOrder
Lo6aBneHbl:
» Tabnvua multileg_dict — cnpaBoYHMK CBA30K
« nons price_dir, multileg_type, legs_qty Tabnuupi fut_sess_contents
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* NONs C UAEHTUMUKATOPOM U LieHOM caenkn B Tabnuupl orders_log chblouepcHyto 1 ONLMOHHYI0

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

CTOSIHUM CTaKaHoB
» Tabnuua broker_params notoka FORTS_INFO_REPL

» Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnvupl usd_online notoka FORTS_FUTINFO_REPL
YpasneHsol:

+ nose state Ta6numupl opt_sess_contents

notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauuei o Tekywem co-

16.03.2010

M3meHeH onuvcaHue komaHbl FutAddRepo: ¢ BMecCTo napameTpa swap_price, Tenepb UCMOMb3yeTcs napamerp

repo_rate

24.02.2010

Lo6asneHo:

* onucaHue Tabnuy repo_orders_log, repo_deals
* OfucaHue cTaTycoB 3asBOK 1 cAenok Peno

* OnVCaHNe HOBbIX CTATyCOB 3a8BOK W CAENOK

* onucaHue komaHapl FutAddRepo

* none last_deal_id B Tabnuyy position notoka FORTS_POS_REPL

18.01.2010

» flobaBneHo onucaHve KomaHg:  FutChangeBrokerVcb,  FutChangeClientProhibit,
OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL

* licnpaBneH psg oWUGOK B ONMCAHUN KOMaH,

FutChangeMoney,

15.01.2010

* l13MeHeHbl TUNbl NAEHTUCVKATOPOB 3asBOK U CAEMOK (i4 -> i8)
* I3MeHeHbI TUMbl CTaTycoB 3asBOK U CAenok (i2 -> i4)

* licnpasneH psag oWM60K B ONUCAHNN KOMaHS,

25.11.2009

VicnpaBneH psg owWM60K B ONMcaHny KoMaHz,

03.11.2009

[o6aBneHa noaaepxka 3aaaHus KofoB 6poKepoB Npy OTNpaBke cOo6LLEeHMi

30.10.2009

[Jo6aBneHbl KOMaHAbl YNpaBieHnst IMMUTaMMN KIMEHTOB

10.08.2009

Jo6aBneHbl CNPaBOYHWKN MHCTPYMEHTOB MO OMNLMOHaM

15.07.2009

ﬂO6aBI’IeHO onncaHmne cnpaBOYHbIX MOTOKOB pensinkaunm

17.06.2009

ﬂ,O6aBl’IeHO onncaHne KoMmaHz ynpaBfeHns 3aaBkamMmn ans (*)b}OLIepCOB n onunoHos

27.03.2009

[o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’

20.03.2009

MepBas Bepcus fJOKyMeEHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

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

paccmaTpvBatoTcs CneayoLLye Bonpochl:

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

TUpOBaHWe onepauuii u T.n.

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

HOro obecnevyeHus.

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

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

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

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
ASTS P ToproBo-KNMPUHroBasi cMctemMa hOHA0BOIO PbiHKa
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"”
BA Ba3zoBblii aKTuB
B® Bpokepckas dompma
BM BapuaunoHHasa mapxa
BrTC BHellHee nporpammMHoOe TeXHUYeckoe cpeicTBo
ro lapaHTuiiHOe obecnevyeHne
EPK EfAvHas perncTpauus KNMeHTos
KC KnupuHrosas ceccusa
MM MapkeT-Melikep
HKA HakonneHHBbIN KyNoHHbIA foXop,
HKL, HauunoHanbHbIi KNnpuHroblii LIeHTp
Obo® O6ocobneHHasn bpokepckas dupma
no MporpammHoe O6ecneyeHne
PC PacueTHasa ceccusa
Po® PacueTHas ompma
CYP Cwuctema ynpasneHus puckamm
TKC TOproBO-K/IMPUHIOBbI/ CYET
TC ToproBast cucrema
YK YyacTHUK KnimpuHra
YT Y4yacTHUK TOpros
dBK ®bloyepcHbIi 6a30BbI KOHTPAKT
(H13) LleHHas 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6beKTbl (y4aCTHUKM) TOProB 3T0:

* YyacTHUKM knupuHra (PacyeTHble chpmbl)

* YyacTHuKu Topros (Bpokepckue apMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

OB6bIYHO YYACTHUK TOPrOB M YHACTHUK KNMPYHFA - 3TO OHO U TO Xe NNL0, OH 3aK/oyaeT CAeNkv U ABNSETCA CTOPOHOW NO 3ak/1H04eHHbIM
cAenkam, HUxe peyb NOoNAeT MMEHHO O TakMX y4YacTHMKaX, OfjHakKo, HaunHasa ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbiHKE peann3oBaH
NPOEKT NO pasfeneHnto CTaTycoB YH4aCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, ae (PyHKLMM YyYACTHUKOB MOTyT ObITb BblAeNEeHbl B ABHOM
Buae. bonee nogpo6bHO 0 pasfeneHnn CTaTtycoB YYaCTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. PasfeneHve cTarycoB y4aCTHWKOB
TOProB 1 Y4aCTHUKOB KpuHra. O6pallaem BHUMaHue, YTo peanin3oBaHHblli SPECTRA 6.2 NpoekT no pasgeneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 0OpasoM He 3aTparvBaeT CYLECTBYIOLMX YYACTHUKOB TOProB, A1 HUX NOPSALOK OpraHunsauum
TOProB OCTaETCH MPEXHUM.

2.1.1. PacueTHble (hupMbl

PacueTHble (hMpMbl — 3TO OpraHM3aLmm, HenocpPeACTBEHHO HECYLLIE OTBETCTBEHHOCTL U NOKPbLIBAIOLLIME PUCKU CBOUX K/IMEHTOB 1 cy66po-
KepoB.

PacueTHble hupMbl UMET BO3MOXHOCTK:

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

+ CoBepLuath CAeNKN 0T CBOEr0 UMEHU 1 3a CHET 0BC/YXUBAEMbIX KNINEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpamyto.

» O6CcnyXnBaTh KIMEHTOB, B TOM UnC/ie U Bpokepckne mpmbl.

» KoHTponupoBaTb paboTy KIMeHTOB 1 BpoKepckux rpM B XOAe TOProB.
PacueTHble chupMbl HecyT obs3aTenbcTBa:

e UneHcTBo B CeKumM CPOYHOTO PbIHKA.

* B3HoC B MapaHTUliHbIii hoHS,.

. rapaHTI/IVIHOE obecneyeHne coOH6CTBEHHbIX CAEeNnoK n caenok CBOUX K/IMEHTOB.

2.1.2. bpokepckue pupmbl

B oT/IMume OT pacyeTHbIX hmpM, 6pokepckme hMpMbl HE PACCHUTBLIBAKOTCA MO OnepauysM HanpsMyto ¢ GUPXed, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN 6POKepOB HET TPeHOBaHWI N0 HA/TMYMIO NIMLEH3UIA U MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHA,.

Bpokepckre hvpMbl UMEOT BO3MOXHOCTM:

 CoBepLuaTb CAesnku 3a CBOIA CueT.

 CoBepLuaTb cAenku 3a CYET 06CYXMBAEMbIX K/TUEHTOB.

* BbICTaBNATH 3asiBKv B TOProBOii CUCTEME C KJIMEHTCKOTO TEPMMHAMA.
 KoHTponupoBatb paboTy CBOWX K/IMEHTOB B XO4€e TOProB.
Bpokepckre thupMbl HecyT o6si3aTenbCTBa:

» [apaHTuiiHOEe 06ecneyeHne COBCTBEHHbIX CAEMOK U CAETOK CBOVX K/IMEHTOB.

2.1.3. KnueHThbl
JNo60oe opunanyeckoe 1 hrusnyeckoe MU0 MOXET NPUHMMATL yYacTue B TOprax Ha pbiHKe dobtouepcos 1 onumnoHoB SPECTRA B kayecTBe

KNneHTa. [1na 3Toro HEOGXOAMMO 3aK/IOUNTL AOrOBOP Ha TOProBoe 06CYyXMBaHNE C BPOKEPCKOW hMpMOoli UM HEMOCPEACTBEHHO C pac-
yeTHol conpMmoli. BaxkHbiM atpmbyTom knveHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogupoBka B cucreme
Y4acTHVKV TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBOBHOM CTPOKM BUAa:XXYYZZZ, rae

* XX — Kop, pacyeTHOW hmpMbl
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* YY — Kkop, 6poKepcKoit orpmbl

o ZZ7 — KOf KNeHTa

Kop, 6pokepckoin dorpmbl 00 npegHasHadeH A1 OTPaXEHNs COCTOSIHMS CaMOi pacyeTHol hupMbl.
Mpumep 1.

Q100 — kof, ANA NpeacTaBneHns pacyeTHol dvpmbl Q1

Q1DU - cy66pokep DU pacueTHoli hupmbl Q1

Kog KnueHTa 000 npegHasHayeH 47151 OTPaXKEHWSI COCTOSHWS GPOKEPCKO orpMbl.

Mpumep 2.

Q1DUO000 — Kog, ans npeAcTaB/ieHNst COCTOSIHUSA AeHeXHbIX cpeacTB cy66pokepa DU pacueTHoii chnpmbl Q1L

2.1.5. PackpbiTue niHcopmauum o6 yyactHUKax B cucteme

Cnmncok pacuyeTHbIX U 6pokepckmx compm gocTyneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. CnvcoK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHdopmaLuuy o KmeHTax u 6pokepax orpaHMyeHo npasamu nonb3osaress,
3anpaLumsatoLLero MHopmaLmio.

Kpome TOro, B pas/iMyHbIx Notokax v Tabnmuax ecTb CCbIIKM HA CEMUCUMMBOJIbHbBIE KOAbl YHACTHUKOB W/IN HA YETbIPEXCUMBOJIbHbIE KOZAbI
6poKepoB.

2.1.6. NMNonb3oBarenu. NMNpuBA3Ka Nosib3oBartesifg K yHaCTHUKY TOpros

Monb3oBaTenb WK SIOTUH B CUCTEME MOXET ObITb npmBA3aH K pasHbIM YPOBHAM nepapxmmn yHaCTHUKOB:

* JlorvH pacueTHOli hUpMbI. VIMeeT BO3MOXHOCTb NPOCMAaTpUBaTh MHGIOPMaLIMio 1 (MY HATMYMY TPaH3aKLUMOHHBIX NpaB) coBepLuaTh Top-
roBble onepauuy oT UMeHU lo6oro 6pokepa UK KIEHTa AaHHOM pacyeTHO iMpMbl, a Takke Bbi3biBaTb Onepauuy fAs yCTaHOBKY
PasNUYHBIX IMMUTOB, KaK [/l K/IMEHTOB, Tak U A4/l Cy66pOKEPOB.

« JlorvH 6poKepCKoit oupMbl. VIMeeT BO3MOXHOCTbL NPOCMaTpMBaTh UHGIOPMALIMIO U COBEpLLATh TOProBble onepauy oT UMEHN BCEX K-
€HTOB GpoKepa BHYTPY pacyeTHoOl OMPMbI, a Takke YCTaHaBIMBATb NIMMUTBLI KIMeHTaM 3Toro 6pokepa.

* JIorvH knveHTa. MiMeeT BO3MOXHOCTb COBepLLATh TOProBble onepauyn 0T UMEeHN KOHKPETHOTO KMeHTa BHYTPW GpoKepcko ovpMbl v
npocmaTpuBatb MHOPMALMIO MO 3TOMY K/TMEHTY.

B cxeme coob6LLeHMii-koMaHz (M. pasgen OnrcaHne KoMaHa) ecTb nose 'broker_code'. MpunoxeHue, UCNonb3yoLLee NI0MVH YPOBHS pac-
UEeTHOI (hrpPMbI, 06513aHO NPY OTNPABKE COOBLLEHNS 3aMOMHATL 3TO NOJe YETLIPEXCUMBOJILHBIM KOZOM 6pokepa SPECTRA. MpunoxeHns,
MCMONb3YHOLLYE NTOTVHBI YPOBHS 6poKepa U KWeHTa, 3anosiHAThL 3TO Mosie He 06513aHbl.

2.2. IHCTPYMEHTbDI

MHcTpymeHThl B cucteme SPECTRA “MeIOT nepapxmyeckyto CTpyKTypy. [lasiee npusefeHo onmcaHne MHCTPYMEHTOB, HauYMHasi C KOPHEBOTO
YPOBHSA Vepapxumn.

2.2.1. Bba3oBble aKTUBbI

BasoBblli akTUB NpeAcTaBAseT co60l CyLHOCTb, K KOTOPO NPYBS3bIBAETCA KOHKPETHBIN KOHTPAKT — akuuio, KOTOpYH Heobxoanmo byaet
nepegarb WM NOAYUYATb 471 UHCTPYMEHTOB (DOHAOBOI CeKuymn, ToBap — [A/19 MHCTPYMEHTOB TOBAPHOW CEKLMN UKW MHAEKC/KYpC Baslto-
TbI/MHAVKATOP A1 pacyeTHbIX hblouepcoB. Ba3oBbIli akTVB COAEPXUT aTtpmbyThbl, 0OLIME A5 BCEX MHCTPYMEHTOB, NPUBA3aHHbIX K HEMY,
a UMEHHO:

* HaumeHoBaHWe TOProBoOW CeKLmu.

 Pa3Hoo6pasHble CTaBKU KOMUCCHIA.

 Tun nocTtasku Mo KOHTpakTam (nogpobHee — cM. pasgen, MocTaska akTMBOB U 3KCMMPaLWsi OMLUMOHOB):
0 noctaeka COGCTBEHHO aKTVBa;

] paC‘-IeTHbIVI T™Mn — Nno utoram 06an.l,eHI/IFI nepevncnarTCa TO/IbKO AEHEXHble cpeacTBa B pasmMepe pasHulbl Mexay CTOMMOCTbH
OTKPbITUA NO3NLUMN U paCLIeTHOVI LJ,eHOVI akTmBea.

+ Bantota ans pacueTa CTOMMOCTY Lara LeHbl. B HACTOSILLMIA MOMEHT MOXET NPUHUMATb 3HAYEHUS:
o RUB — cTOMMOCTSb LUara LieHbl yKa3blBaeTcs B pybnsx 1, kak NpaBuio, He MEHAETCA B TeHeHWe BCEro CPoKa AeNCTBUS KOHTPaKTa.

o USR — cToMMOCTb Luara LieHbl yKka3blBaeTcs B py6/six, C nepecyeToMm rno Kypcy 4o/1apa, paccumTbiBaeMoro no Metoamke MocKoBCKO
Bupxu: http://moex.com/n6126

e ®opma TOpros — C 3a/10roM Unn 6es. [Mpwu Toprosne c 3a/10roM 4acTb Aeno3uTa nog nosuLmio MOXHO BHOCUTL nyTeM nepegayn HKL, B
3anor aKLI,VIVI N Opyrnx UeHHbIX 6yl\/|ar N3 yTBEPXAEHHOIO Cnncka.
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Ba3zoBblii akTne HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

VHdhopmaumsa o 6a30BbIx akTMBax cogepxutca B Tabnuue fut_vcb notoka FORTS_REFDATA_REPL.

2.2.2. dbloyepchbl
®broYEepCHbIe KOHTPaKTbl — OCHOBHOW TVN TOPrOBbIX MHCTPYMEHTOB B cucteme SPECTRA.

®btovepchbl NprBA3aHbl K KOHKPETHOMY 6a30BOMY akTuBY. Kakaplii hblouepc MMEeeT YHUKaslbHble aTpubyThl CPOYHOCTM (faTbl NOCTaBKM),
N0Ta, LWara LeHbl 1 CTOMMOCTM Lara LeHbl.

[aTbl NOCTaBKN (ObOYEPCOB B TOPTOBOI CUCTEME HA3HAYAKOTCS C TPEXMECSUHbLIM (KBapTasibHble (DbHUepChl) UM MECSAUHbLIM (MecsuHble
(hbtouepcbl) MHTEPBANIOM. 18 KaXA0T0 6a30BOr0 aKTUBA MOXET GbiThb CO3aHO HECKO/IbKO TOPryeMbixX (DbloUepcoB C pasHbIMK AaTamu
UCMOSNHEHNSI.

®bloyepchl C pasHbIMY JaTamMmy UCNIOSTHEHUS! HA OfIVH U TOT Xe aKTUB MOTYT BXOAWUTb B Tak Ha3blBAEMbIi MEXMECSUHbIV NN KaneHAapHbIi
cnpea. B aToM cryyae, Npy pacyeTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIeH Ha Takue (hblodepchbl Mexzay co6oii 1 rapaHTuiiHoe o6ecneyeHue
noA No3nLMI0, COCTOSILLYIO 13 HECKO/BKMX (PbIOUEPCOB, BXOASALLMX B CNpes, MOXeT GbiTb 3aTpe6oBaHO MeHblUe, YeM CyMMa oGecrneyeHuii
NoA KaKayto OTAeNbHYI0 NO3NLMIO.

®bloyepchbl KOTUPYHOTCS B MyHKTaX LieHbl. LieHa B py6six 3a KOHTPAKT BblUMC/ISETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

, roe

* PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHMM&/TILHOTO LUara LieHbl;

* min_step — MWHUMaSIbHBINA Lar LeHbl B NyHKTaxX.

[nsa dhbroyepcos ¢ BasoTo cToMMocTy Wwara USR, 3anonHATCS elle ABa AONOMHUTENbHbIX NONS:
» CTOMMOCTb LUara LeHbl B UCXOA4HOI BauTioTe (T.e. B gonnapax CLUA);

* CTOMMOCTb LWara LeHbl B py6sisx, 3advkcMpoBaHHas 415 KNvpuHra.

Kaxzblii TOProBblii UHCTPYMEHT NPW NOSIBNIEHAN B CUCTEME AOCTYMNEH B TOprax ¢ AaTbl Ha4yasia TOproB (NapameTp Ha MHCTPYMEHTE), WH-
CTPYMEHT AOCTYMNeEH B TOprax ¢ NepBoro AOCTYMNHOIO TOProBOro Nepuosa ykasaHHoi kaneHaapHoii fatsl. O AOCTYNHOCTU MHCTPYMeHTa ANnst
TOProB/IN B OCHOBHYO U/ AOMOSTHUTE bHbIE TOPFrOBbIE CECCUM MOXHO Y3HaTb M3 nons trade_period_access Tabnuubl fut_sess_contents.

MHdhopmaumsa o doblodepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

» MNotok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CoaepXMT CMMCOK KOHTPAKTOB, Ha3HAYEHHbIX B
TOPrX B TEKYLLEM TOPrOBOM JHe.

* MNotok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cofepXuvT ypesaHHyo nHcopMaumio 060 Bcex blovepCHbIX KOHTpakKTax
B TOProBOl CMCTEME, B TOM YMC/IE HETOPIyEeMbIX.

* MNotok FORTS_INFO_REPL, Tabnuua futures_params — cofepXuT nHpopmarmio o dobiovepcax B oopmarte, He06XoAMMOM /15 3arpys-
KM ee B K/IMEHTCKWIN MoAy/ b pacyeTa puckos (SpectralM).

2.2.2.1. OgHoaHEeBHbIEe PbIOYEPCHI C aBTOMNPOJIOHrayuei

B TC SPECTRA cyLecTByOT (blo4epChbl, KOTOPbIE MO CBOEMY MOBEAEHNI0 HECKO/IbKO OT/IMYAIOTCA OT 0ObIYHbIX - 3TO OAHOAHEBHbIE (PblO-
YyepCHble KOHTPaKTbI C aBTOMPO/IOHraLveli. BAM3kvmMm aHasioraMmm Takmx KOHTPAKTOB Ha pbiHke MoryT cnyxuTb CFD (Contract For Difference)
nnn NDF (Non-Deliverable Forward).

BasncHbIMM aKTMBaMV OAHOAHEBHBIX (DbIOUEPCOB SBSKTCS KYPCbl MHOCTPAHHBIX BaJTHOT MO OTHOLLEHWIO K poccuiickomy py6/ito, (hoHA0BbIE
MHIEKCHI, paccunTbiBaeMble MAO MockoBckasi Bupxa, ToBapbl (AparoLeHHble MeTasl/ibl) U akLMM POCCUNCKUX SMUTEHTOB.

OCHOBHblEe 0COB6EHHOCTU TaKmX NHCTPYMEHTOB!

* Y 0OQHOAHEBHOTO hblovepca HeT AaTbl UCNOSTHEHMS ("BEUHBIN
Janeko B byayLiem.

obroyepc). TeEXHUYECKM e NocnefHas aara Topros byaeT ycTaHOBNEeHa

 PacyeTHble LieHbl (HOPMUPYIOTCH HA OCHOBAHWUM PbIHOYHBIX AAHHbLIX C BantoTHOro 1 ®oHA0BOMO PbiHKOB MOCKOBCKOW BGUPXN.

* BapuauyoHHasi Mapxa B KNMpWHIoBYyto CECCUI0 ONPesensieTca ¢ y4eToM AONOMHUTENbHOW CocTaBnsoLWwei - paHanHra. ®aHauHr - 3To
nnata 3a OTK/IOHEHME LieH BeYyHOro bloyepca oT cnota 60sbliue 3aaHHOT0 Ha KOHTpakTe YpoBHA. Ero Lenb conmnsuntb LeHbl BEYHbIX
KOHTPaKTOB 1 6a30BbIX aKTMBOB. 3Ha4YeHWe daHamHra nybnvkyetca B wio3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B
nose swap_rate.

* [InA UHAWKATUBHOW BapuaLyOHHON Mapxu haHAMHI paccUnTbIBAETCA OTAENbHO M NybnvKyeTca B LWo3e B Tabnuue common notoka
FORTS_COMMON_REPL B none swap_rate.
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* [InfA BeyHbIX hblo4epcoB Ha (POHAOBLIN MHAEKC UM akuuio BapnaumMoHHas Mmapxa B KNMpUHroByto CECCUMI0 pacCUMTbLIBAETCS C yYETOM
OVBUAEHAHON MonpaBku, KOTOpasi KOMNEHCUPYET U3MEHEeHNE 3HAaYeHUs MHAEKCa MM CTOMMOCTM akuuu, Bbl3BaHHOE AVBUAEHAHLIMM
oTcevkamu. 3HayeHne nonpasky Ny6vkyeTcs B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

* NHAuKaTvBHOE 3HayYeHWe haHavHra U AUBWAEHAHON NOMNPaBKY MO TEKYLLEN KIMEHTCKOW MO3ULMM paccuMTbiBaeTCA U NyonnkyeTcs B
LU/TH03€e B MOTOKE MHAMKATUBHOW BapualMoHHOM Mapxu no nosvuumn FORTS_VM_REPL.fut_vm/fut_vm_sa B nonsx swap_rate nindex_div,
COOTBETCTBEHHO.

®opMynbl 1 AeTaslbHOEe ONUcaHe MOXHO HaliTW B cneuuduKalysx KOHTPaKToB.

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

2.2.3. ONuunoHsbI

ELLie 0ffHUM TVMOM NPOV3BOAHBIX (OMHAHCOBBIX MHCTPYMEHTOB B cicTeMe SPECTRA siBNSHOTCS ONUMOHBI. B 0T/IMuMe oT ¢hblouepcoB OnLyoH
03HayaeT He 06513aHHOCTb, & MPaBO Ha MOKYMNKy (Mpofaxy) 6a30BOT0 aKTBa, KOTOPOE MOXET ObITb PEASIN30BAHO UK HET.

PazniMuatoT Ko/ U MyT ONuUUOoHbl. ONUMOH KON (ONLMOH Ha NOKYMKY) — KOHTPaKT, NPeAoCTaBNsiowmniA AepxaTesto (NoKynaTesnio) onumoHa
npaBo KynuThb 6a30BbIii aKTVB B yKa3aHHbIl CPOK B GyAyLLeM No (OMKCMPOBAHHOM LieHe — LieHe UCMOIHEHMS onumMoHa (CTpaiik). OnuuoH nyT
(onumoH Ha NpoAay) — KOHTPAKT, NpeAoCTaBNAoWMiA AepxaTento (MoKynaTesnto) onuyuoHa npaso npoaTb 6a30BbIii aKTUB B yKa3aHHbIi
Cpok B 6yaylieM no (oMKCMPOBAHHON LieHe — LieHe MCNOSIHeHUs onuMoHa (CTpaiik). B kauecTBe 6a30BOro akTvsa A/l OMUMOHOB MOTYT
CNYXUTb aKTVBbI (DOHA0BOIO W BA/IOTHOTO PhIHKOB (KWW, UHAEKCHI, Ba/IIOTa 1 T.N.), & Tak e CPOUHbIE (PbOUYEPCHBIE KOHTPAKTbI.

OnNUVOHbLI MOTYT GbITb MaPXMPYEMOTO TUNA, C YN/IATON BapnaLMOHHON MapXu MeXay y4acTHUKaMmy TOProB Ha OCHOBAHWUWN PaCUYETHOW LieHbI,
onpeaensieMoii B 3apaHee 3adinkcMpoBaHHoe pacnucaHmem Bpems (19:00), n npemMmnasibHOro Tvna, ¢ ynsiatoin npeMmm NnognmMcUrKy onuuoHa
B MOMEHT COBEpLUEHNS cAenku (B KNMPUHIOBYIO ceccuto).

Mo cnocoBy UCMOMHEHNs ONLMOHbI NOAPA3AeNsoTCcA Ha eBponeiickue 1 amepukaHckve. EBponelickme onuyoHbl MOXHO UCMOTHUTbL TOMLKO
B [IeHb UCTEUEHMS CpOKa fAelicTBMS onuMoHa (AaTy aKkcnvpalum). AMEPUKAHCKME OMLMOHbI OT/IMYAKOTCS TEM, UTO AepXaTe/lb MOXET pea-
NM30BaTh CBOE NPaBO Ha NPoAaXy/MoKynky 6a30BOro akTMBa B /060 MOMEHT, HE AOXMAASCL HACTYN/IEHUS AaTbl UCTEYEHNS ONLMOHA.

OnNUWOHbI MOTYT 6bITb NOCTABOYHLIMMW U paCYETHLIMU. MOCTABOYHbIN ONLMOH NpesycMaTpyBaeT hm3nyeckyto NocTaBky. PacyeTHbIi onuuoH
He npegnonaraeT NOCTaBKW, a NpeAycMaTpuBaeT nepepacyeT NpubbINN/YOLITKOB MeXay YYacTHUKaMu B BUAE HAYUCNIEHWS U CIMCAHUS
[EHEXHbIX CPeacTB.

B HacTosimii MOMeHT B cucteMe SPECTRA NOAEPXMBAOTCS amMeprikaHCKUe MapXupyemble NOCTaBOYHbIE OMUMOHbLI Ha (hbloYepPChI 1
eBpornelickvie NpemMmasibHble pacyeTHbIE OMLMOHbI Ha CMOT-aKTVBbI (aKLUMWU, MHAEKCHI, BA/IOTY U T.N.) 1 dhbloyepchl.

OnuyOHbI TaKKe Kak 1 (PbloYepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (Db0YepCOB CYLLECTBYIOT HEAE/bHbIEe ONLUMUOHbI, C
UCMOMHEHVEM B cepefiuHe Gnnxaiilueii Hefenu n B BK NATHULBI (ONLMOHBI HA aKLyy aMeprkaHCKUX KoMNaHwid).

[lns onuuMoHOB B TOPrv Ha3HaYaeTcst HeKOTOPOoe MOAMHOXECTBO CTpalikoB, KOTOPOE JIEXUT B OKPECTHOCTM TEKYLLE pacueTHoOl LieHbl 6a-
30BOr0 aKTKBa, K KOTOPOMY MPVBS3aH OMNLUMOH, MO3TOMY CMUCOK OMUMOHOB, HA3HAYEHHbIX B TOPr1, B OOLLEM C/yvae Kaxablil AeHb MOXeT
ObITb pasHbIM.

MHpopmMaLms 06 onupoHax CoAEPXMTCS B ClIefyolWmxX Tabnmuax ToproBoro uHTepdelica:

» MNotok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuT CMUCOK KOHTPaKTOB, Ha3HaYeHHbIX B
TOPrY B TEKYLLLEM TOProBOM AHeE.

» Motok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepxut cnpaBoyHnK 6a30BbIX KOHTPAKTOB /151 OMLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAEPXUT CMUCOK OMNLMOHHBIX CEPUIA.

* Motok FORTS_INFO_REPL, Tabnuua options_params — COAepX1T nHdhopmaLimio 06 onumoHax B hopmare, HE06X0AMMOM AJ151 3arpy3kum
ee B KNIMeHTCKUA Mogynb pacuyeTa puckos (SpectralM).

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

2.2.4. CocTaBHble UHCTPYMEHTbI (CBSA3KN)

Toprosas cuctema SPECTRA noagepxusaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/ILKMX B3aUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NO3BO/ISET PeasiM30BbIBaTb LUMPOKO UCMOMb3yeMy CTpaTernio TOProB/v Ha pbiHKe, Koraa
Npy BbIMO/THEHUW CAENKN MO CBA3KE Y KIMEHTa NOSABMASAOTCS NO3ULMK N0 ABYM WK 6onee MHCTPYMeHTaM. B HacToALWMIA MOMEHT B Buae
COCTaBHbIX MHCTPYMEHTOB peasi30BaHbl KasleH4apHble crnpeabl Ha dboyepcbl.

CrnncoK MMEeLMUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nonyudTb 13  Tabnuubl fut_sess_contents noTtoka
FORTS_REFDATA_REPL, nposepsis none multileg_type. 3anucu, co 3Ha4eHWeM 3TOro Nons He pasHbiM O, ONMCLIBAIOT COCTaBHbIE WH-
CTPYMEHTBI.

[lns nonyyeHns cocTaBHbIX YacTeil MHCTPYMEeHTa creflyeT nonb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA _REPL, B ko-
TOPOI ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLecTBYET ABe un 6onee 3anunceil, onvcbiBatoLLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBASOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [1a KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3huLMeHT, Ha KOTOpbI YMHOXaeTcs
06bEM MCXOAHON 3asBKM AN5 NofyyYeHns ob6bEMa 3asBKM N0 COCTABHOM YacTu. 3HaK 3Toro KoadpduumeHTa ykasbiBaeT Ha Hanpas/ieHue
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3asBKM MO COCTaB/AOLLEN — MOMNOXUTENLHOE 3HAYEHWE 03HAYAET, YTO COCTaBNALAs ByAeT Hanpas/eHa B Ty Xe CTOPOHY, YTO 1 3asiBKa
N0 COCTABHOMY WHCTPYMEHTY, OTPULLATENIbHOE — B NPOTUBOMOIOXHYIO CTOPOHY.

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 —
510 GAZR24 GAZR-24.09.10 0 g M
515 GAZR28 GAZR-28.09.10 0 -—
— 1200 GAZPTOT3 | GAZR-23.09.10R5 1
M 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 -1 M

—>{ 1200 515 1
1201 510 -1 M

—>{ 1201 515 1

Puc. 1. CoctaBHbl€ NUHCTPYMEHTbI

2.2.5. UpeHTUuKauma MHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugmkaropa:
1. Mone isin_id — yHUKaNbHbIA YNCNOBOWN MAEHTUMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUGIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKNiA CUMBObHBIA KO, UHCTPYMEHTa A/19 MH(DOPMAaLMOHHbIX CUCTEM.
4. INone name — [/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. dbrovepc Ha uHAekc PTC ¢ ucnonHeHnem B gekaépe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®bYEPCHbI KOHTPAKT Ha uHAeKe PTC c ncnonHeHvnem 15 gekabps 2010 .

3HaueHue isin_id — NepBuYHBbI YHUKaMbHbIA AEHTU(UKATOP UHCTPYMEHTA B cucTeMe. Bo BCex CTPYKTypax AaHHbIX, COAEPXALLMX CCbIKY
Ha UHCTPYMEHT, UCMO/b3YeTCsl UMEHHO 3TO 3HAUYeHMe.

Mone isin — OCHOBHOI CMMBO/IbHbIi KOf, KOHTpakTa. VIMEHHO 3TOT KOf, YKa3blBaeTca B KOMaHe Ha NOCTaHOBKY 3asBKW. apaHTupyeTtcsa
YHUKa/IbHOCTb N HEU3MEHHOCTb BO BPEMEHWN 3HAYEHUA isin.

Mone short_isin — anbTepHaTUBHbIN CUMBO/IbHBIN KO KOHTPakTa. Bbl1o BBeAEHO 415 yNpoLeHns paboThbl ¢ AaHHbIMM SPECTRA MUpoBbIM
MHhOopMareHTCTBaMm.

2.2.6. IHCTPYMEHTbI C OrpaHUYeHUAMMU NO KBa/IM(pMKaLMM MHBeCTOpa

B cooTBeTCTBME C TPEGOBaHMAMMW perynstopa A8 onpefeneHHbIX MHCTPYMEHTOB paspelleHa TOProB/s TOMbKO KBaMULMPOBaHHbIM
nHBecTopam. Mog KBaMMLMPOBaHHLIM MHBECTOPOM B ccTeMe SPECTRA MOHVMMAETCS KIMEHT, Y KOTOPOro BbICTABMEH CMeLnabHbIi
npusHak "KsanuncvumnpoBaHHbIii nHBecTop” (6ut 0x10000000000 B none xstatus Tabnuubl investor notoka FORTS_REFDATA_REPL). 31oT
npv3HakK ycTaHaB1BaeTcsa caMuM GPOKepoM C MOMOLLbIO cucTeMbl EPK. I3MeHeHMe npusHaka NpMMeHsieTcs B cucTeme B KMpUHroByto
Ceccwio, 15 CYLLeCTBYIOLLMX M HOBbIX (aKTMBaLMs 60/1BaHOK) KIMEHTOB.

Y MHCTPYMEHTOB C OrpaHnYeHnsiMU Mo KBasmdpukaLym nHBecTopa BbicTaBiseTcs npusHak "1 ksamuumpoBaHHbIX MHBECTOPOB". Mpu-
3HaK ycTaHaBnuBaeTcs Ha ypoHe ®BK (6ut 0x8 B none signs tabnuupl fut_vcb notoka FORTS_REFDATA_REPL) v geiicTByeT Ha Bce
VNHCTPYMEHTbI 3T0ro ®BK. 3TVMU MHCTPYMEHTaMM MOXET TOProBaTb TOSIbKO KBaU/IM(PULIMPOBaHHbIN MHBECTOP, NPW MOMbITKE BbICTABUTHL 3a-
ABKY N0 TaKOMy UHCTPYMEHTY, KnmeHToMm 6e3 npusHaka "KsannduumposaHHbIi MHBECTOP", 3asiBKa aBTOMATUYECKM OTBEPraeTcs CUCTEMOIA
C KOAOM OLM6KM "4227 - lomkeH 6bITb NPU3HaK KBaIMULIMPOBaHHOMO MHBECTOPA A/151 COBEPLLEHUS CAENKN".

Oc06eHHOCTUN NOAAEPKKN MHCTPYMEHTOB C OFrpaHUYEHUsIMI N0 KBandhmKauum HBecTopa:

» 3anpeLieH nepeHoc nosuumm knneHTa (komaHga TransferClientPosition ) N0 UHCTPYMEHTY C OrpaHNYeHnsIMK Mo KBandukaLum nHee-
cTopa K K/IMEHTY, y KOTOPOro HET Npu3Haka KBasMMLMpoBaHHOMO HBECTOPA.
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* B cnyyae Heo6Xo4MMOCTYN CHSATUA C KMeHTa NpUsHaka "KBannguumpoBaHHbIii MHBECTOP" Y HA/IMUUS Y HETO HA TOT MOMEHT NO3ULMK NO
VHCTPYMEHTY C OrpPaHMYeHVsIMM NO KBa/IMhUKALIMM UHBECTOPA, NPEeANosaraeTcs ceayownii anroputm AeicTanii:

o BpoKep CTaBWT 3anpeT Ha OTKPbITUE NO3NLUIA N0 UHCTPYMEHTY
o Bpokep yBe#OMIISIET K/IMEHTA W AAET BPeMsl HA CaMOCTOSITE/NIbHOE 3aKpbITUE MO3NLMK
o Mpv HeOBXOAMMOCTU BpoKep CO CBOETO fIOTMHA 1 OT UMEHU K/TMEHTA NOAAET 3asiBKU Ha 3aKpbITVE NO3ULMIA

o Bpokep cHMMaeT npusHak "KBanmgmumpoBaHHbIii MHBECTOP" € KIMEHTa (NpUMeHsieTcst B KNMPUHIOBYH Ceccuio)

2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3asBKa - 3T0 NpKKa3 y4acTHUKa TOProB B TOProBYO CUCTEMY Ha COBEPLUEHUE CAEMKM MOKYNKWA UK NPOLAXKN MHCTPYMEHTA N0 onpesenéHHol
LeHe. 3asiBKa MOXET ObITb aApecHoi nnu 6esagpecHoi.

BesagpecHble 3asBku - 3TO 06bIYHBIN BN 3asBOK, KOTOPbIE BCTAKT B oHepeab U BUAHbI BCEM MOS1b30BaTe/15iM, OHN o06s3aTeNIbHO y4yacTByrOT
B ayKUMOHE 1 CBOAATCA CO BCTPEUYHbIMWN 3asBKamu. ECnv y 3aaBKM €CTb KOHTPNPeA10XeHne ¢ Ll,eHOVI nquue|7| nnn paBHOVI LeHe 3asBKu,
TO TakKne 3asBKM CBOAATCA B CAENKY C LI,EHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaiokeHnn. YacTb 3asBKu, KOTopas He cBenachb B CAENKY
OCTaeTcA B BnAe 3asdBkU, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3asBku 6biBaloT KoTMpoBouHble (Day), BcTpeuHble (Immediate-or-Cancel), 3assku Fill-or-Kill u 3asBkn Book-or-Cancel. KoTuposouHas 3a-
aBka (Day) ocTaeTcs B ouepean He3aBMCKMO OT TOr0, CBeNach /M OHa YaCTUYHO, UK He cBenach coBceM. BeTpeuHas 3asBka (I0C), ecnn
OHa He CBenach B CAENKY, YAIAETCA U3 CUCTEMbI NOC/Ie NPOBEAEHNS ayKLmMoHa. MNpu YacTUYHOM CBEIEHUM BCTPEYHO 3asiBKW, HECBEEH-
Has ee yacTb Takke yaansetcs. 3assku Fill-or-Kill (FOK) - aTo BCTpeuHble 3asBK/, KOTOpblE NpeanonararoT TO/IbKO NO/THOE UCMOSTHEHNE
(cBeseHue B caenky). 3asBka Book-or-Cancel (BOC) - 3T0 pa3HOBUAHOCTb KOTUPOBOYHOI 3asiBKW, KOTOPasi NP BbICTABMEHUN TNGO Lenun-
KOM BCTa€T B CTaKaH, IM60 OTKMOHSETCA cMcTeMOii. Takasi 3asiBka MOXET GbITb TO/IbKO NACCMBHOM CTOPOHOI B caenke (Maker).

C TOUKM 3pEHUS BPEMEHN XM3HU 3asiBKN NOAPA3AENATCA Ha 00bluHbIe U MHOrogHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
4yeHua 3asABKM He 3ajaHa, Takve 3asBKn (HEUCMONMHEHHbIE) "KMBYT" A0 KOHLA TeKyLLEero ToproBoro AHA. [ MHOrO4HEBHbIX 3asBOK yKa-
3blBAETCH faTa UcTedeHus (AmanasoH AaT - [0 rofa). Takme 3asBkUM aBTOMATMYECKM NepeBbICTaBAATCSA B Cedytowwuii TOProBblil AeHb,
nostlyyasi npy 3TOM HOBbIVi HOMEP U1 CCbINIKY Ha HOMEpP camoii NepBoVi BbICTaBIEHHON 3aaBku. MNpu nepeBbICTaBAeHUN AeNaloTca NPpoBepKn
Ha Ha/IMumne NHCTPYMEHTa, KNNeHTa, JO0CTaTOYHOCTY CPefCcTB. 3asaBku C UCTEKLUe AaToi aBTOMATUYECK CHUMAIOTCA Nocsie 3aBepLueHust
TOProBOro AHs.

N5 Hyxa pa3paboTyuMKoB B 3asiBKax NPeAyCMOTPeHb! ABa AOMNOMHUTENbHBIX aTpubyTa:

* none comment - Ctpoka B 20 cumBos10B. Mone He [O/MKHO coaepxaTb ynpasnstowmx cumonios (0x00-0x1F n Ox7F) n none fo/mKHO
KOHBepTMpoBaTbes 13 cpl251 B utf-8.

» none ext_id - YeTbipex6aiiToBoe 4ncso, Kyaa npeanonaraeTcs BCTaBNATb MAEHTU(UKATOP 3asBKM B N0/1b30BATE/IbCKOW CUCTEME.
MpumeyaHue: YHUKaNIbHOCTb 3HA4YEHWI [OMOSTHATENbHBLIX aTpUByTOB 3asiBKM TOProeoit cuctemoii SPECTRA He aHa/msmpyeTcs.
MHdhopmanms o 3asBkax cogepxutcs B Tabnvuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 3TO MCTOpPUS U3MEHEHWIN 3asIBOK, Ha Kaxoe M3MEHEeHVe 3asBKu [06aBnseTca oTaenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/bko no “"cBomM" 3asiBkaM. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
eTcs:

o [Ina norvHa KNneHTa - 3TO 3asBKM TOMNbKO 3TOr0 K/IMEHTA.

» [ins norvHa 6® nnm PO - 310 BCce 3as1BKM KNMEHTOB 3To B® nim PO.

JaHHble No CBOMM 3asBKaM pacKpbiBarOTCA NOMHOCTLIO, BKOYaA Cl'ly)Ke6HbIe M Nonb3oBaTesibCkme nons.

Mpu xxenaHny nonb3oBaresib MOXET NoANMcaTLCA Ha nosydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B aTOM cny4yae OH
6yfeT nosyyaTb BCO UCTOPUIO UMEHEHUIA MO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUAE.

Bo3MOXHbI CcrieayroLme onepauuy Hag, 3asiBkamu:
» [o6aBneHve 3asBKH.
* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

« TMepepnpmxka 3asBku (onepaumus MoveOrder). Mepeagrkka 3asBKM peanin3oBaHa kak napa onepauuii - yaaneHue ctapoii 3asBku v fo-
6aB/eHne HOBOi 3a8BKM (C HOBbIM HOMepOoM). COOTBETCTBEHHO NO/IL30BATESI0 B OTBETHOM CO06LLEHMI Ha onepaLmio MoveOrder Bcerga
BO3BpaLLaeTCsi HOMep HoBoli 3asBku. Onepauun MoveOrder B Tabnuue orders_log Bceraa CoOOTBETCTBYET Kak MUHUMYM [BE 3arnucy -
ynaneHue u go6asneHue.

OpgHoit onepauyeit MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTH [ABe 3asBku (MONE3HO A1 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napametpos (order_id1, order_id2) ans asyx 3asBok. [pu 3TOM cam MeTo ABNSETCSA YHUBEPCa/IbHbIM
- €C/n ABUraeTcsi ogHa 3asBka, 3ano/HATCA napamMeTpbl TOMbKO A5 order_id1l.
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« MaccoBoe yaneHue CBoX 3asiBOK Mo 3aaHHbIM NoJ/ib30BaTesniemM yc/ioBusiM. B kauecTse yCnoBuit MOryT 6biTb 3aaHbl:
o HanpaeneHue onepauuy - NOKynka, npogaxa.
o Tun 3asBKu - agpecHas, 6esaapecHas.

o Kopg kiveHTa.

[e]

Kog, 6a30BOro akTuBea.

o

ext_id - naeHTUMKaTop 3asBKM B N0OMIb30BATE/NLCKON CUCTEME.
o Kog MHCTpyMeHTa.

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

2.3.2. AapecHble 3asiBKU

AfpecHas 3asiBKa - 3T0 3as1BKa, aApecoBaHHas KOHKPETHOMY MoJib30BaTesto. Mo cpaBHEHMIO ¢ 6e3a4PecHbIMU 3TY 3asiBKU UMEIOT HEKOTO-
pble OrpaHnYeHsi B BO3MOXHOCTY YNpaB/ieH!s 3asiBKaMm 1 B BbIGOPE KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JI0rMHa 6pokepckoii ovpMbl. Mpu BbICTaBNEHUM afpecHoii 3asiBKU B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKY0 hupmy.

 [ns onpefeneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi kog PTC komnaHum-koHTpareHTa (none broker_to). He Bce 6pokepckue chupMbl
MMEIOT TaKoii Kof, COOTBETCTBEHHO, 3TVM (PUPMaM Heslb3s BbICTABUTb afpeCcHYH 3asiBKy.

 [1Ns aipecHbIX 3asiBOK HEBO3MOXHa onepauus MoveOrder. MOXHO TO/IbKO BPYUHYH YAQIUTH U BbICTABUTL HOBYIO 3a5IBKY.
» B agpecHbIix 3asiBKax Hefb3s yKasblBaTb faTy MCTeUeHUs 3asiBKU, T.e. OHU He MOTYT GbITb MHOTOHEBHbIMK (GTD).

» AfpecHble 3asBK/ CBOAATCSA B CAENKY NPW YC/0BUM TOYHOTO COBNafeHns B HUX 3HaueHust nons match_ref (cm. onvcaxune nons B pasgene
Metog AddOrder - lo6aBneHne 3asB0K ). BO3MOXHO YacTuyHoe CBefeHUe aipecHbIX 3asBOK.

2.3.2.1. AApecHbIii PeXUM ¢ M3TUMHIOM MO YHUKAJSIbHOMY KOAY

B fgaHHOM pexuMe yyaCTHUKM BbICTaBNAT afpecHble 3asBKM C 06s3aTeNbHbIM 3anonHeHnem nons match_ref n ykasanvwem B none
broker_to koga HKL, (koa dmpmbl ¢ donarom dealer.status 0x10000 — HKL). B none match_ref 3agaeTcs yHukanbHas nocnefoBaTenibHOCTb
CUMBO/10B, O KOTOPOW CTOPOHbI CAENKN OTAENbHO (BHE TOProBOI CUCTEMbI) OrOBApUBAIOTCS, YUTO OHa GyAeT NCNOb30BaTLCS B UX 3asiBKaX.
CBsefieHVe 3a51BOK B CAe/1KV OCYLLLECTB/ISIETCA MO COBNaAeHto 3Ha4eHnii nons match_ref B 3asiBkax. CoBnageHvie 3HaveHnst nons match_ref
ABNAETCA NOATBEPXAEHNEM COracksa KOHTPAreHTOB Ha COBEpLUEHME CAEMKM Ha YCOBUSAX, YKa3aHHbIX B caenke. B pexuvme "AgpecHsbiii
PEXMM C M3TUMHIOM MO YHUKaNIbHOMY KOAY" KOHTPareHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTku CAENKM (3asBKa, MITUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afjpecHble 3asiBK B TAKOM PEXVME TOPTOB MMEIOT Te e OrpaHuNyYeHnsl, YTo U 0BblUHbIE afpecHble 3asBKu. NS OTAnYus
TaKMx 3asiBOK OT 0ObIYHbIX apPECHbIX Y HUX B AOMNOMHeHUe K npu3Haky Address (0x4000000) BeicTaBnsietcsa doniar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenku

Crenkv B TOProBoii CUCTEME 3aK/THUaloTCs Noc/e MOCTAHOBKM 3as1BOK B C/ly4Yae, e/ LieHa B 3asiBKE OHOTO HaNpaB/ieHNs N0 UHCTPYMEHTY
Y[I0BNETBOPSIET LieHEe 3asiBKW [PYroro HanpasfieHusi Mo TOMY Xe WHCTPYMeHTY. LIeHoi cenku cunTaeTcs LeHa 3asiBKv, BbICTaB/IEHHOI
paHbLue. Caenku 6bIBAIOT aApecHble 1 6e3aapecHble. MHorve atpubyThbl CAe/0K 3KBUBA/IEHTHbI aTpUbyTam 3asiBoK. CAeNKu He U3MEeHSIIoTCS
1 HE YAANSIOTCS U3 CUCTEMBI.

MHhopmaLms o co6CTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. flaHHble
B Tabnmuax npefcrasneHbl B OTUILTPOBAHHOM BUAE: MO/b30BaTelb BUAUT NPUBATHYIO MH(DOPMALMIO TOMBLKO MO CBOEI YacTu caenku
(nokynatens unu npogasua). Ecnv nonb3osartenem ssnsetca b® unm PO n caenka coBeplueHa ee KAMeHTaMu, To Nosib3oBaTeb BUAUT
npuBaTHyo MHdopmaLuio no o6enm yactam caenku. MiHgopmaumsa 060 Bcex caenkax B CUCTEME pasfaeTcs BCEM MOMb30BaTeNsaM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeActas/ieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOPrOBbIX CAEIOK B TabNMLAX CAE/TOK COAEePXaTCsA AOMNOMHUTENbHbIE 3aMnCK, KOTOPbIE B OPUAMYECKOM CMbIC/E caenKamm
He SIBNSIL0TCA, HO OTPaXatoT HEKOTOPbIe onepaluy B CUCTEME, MEHSIIOLLME NO3NLMK yYaCcTHUKA. [laHHbIe CAEKM HA3bIBAOTCS TEXHUUYECKUMMU.
OTMUUTL TOProBble CAEKM OT TEXHUYECKMX MOXHO N0 3HaueHuto noneii xstatus_sell n xstatus_buy tabnuy user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unu no npusHaky nosystem B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- CM. pasgen MpusHaku, BbICTaBseMble Y 3asBOK 1 CAEMNOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, NMOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, 6o NoAaHHbIX C PasHbIX Pasgenos
C ofiMHaKoBbIM MIHH. M0 yMON4YaHWio CoBepLUeHNe KPOCC-CAENO0K 3anpeLLeHo, 3asBKa, HaTKHYBLLASIC Ha KPOCC-CAESKY, OTK/IOHSIeTCs CU-
cTemoii. [lonyckaeTcsi B MHAMBUAYaNIbHOM NOPsiAKE paspeLleHme Kpocc-CAeNoK A1 afpecHbIX 3asBoK. Takke B CUCTEME NpesycMoTpeHa
BO3MOXHOCTb, YTO6bI NPY KPOCC-CAE/KE BMECTO OTK/IOHEHWsSi BHOBb NOCTYNMBLLEN 3asBKM (OHA XE aKTUBHAs), CHAMaIach NaccuBHas 3a-
sIBKA, HA KOTOPYO OHA HATKHY/aCh.

[ns onpefeneHns Norvku o6paboTku KPOCC-CAEMOK B cMCTeMe NpedyCcMOTPEHO ABa dhara:
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* "PaspelunTb Kpocc-CAenku" - PaspellaeT Kpocc-CAe/kn ANl afipecHbiX 3asiBoK. UT06bI Kpocc-cAenka npoLuna AaHHbli dnar fomkeH
6bITb BbICTaB/EH Y 060MX CTOPOH caefku. B 6e3aapecHom pexumMe coBepLIeHne Kpocc-CAeN0K 3anpeLLeHo Bceraa.

» "CHsTb NacCMBHY0 3as1BKY NPy KpOcc-caeske" - PaspeluaeT npu Kpocc-cAesnke BMECTO OTK/TOHEHUSI BHOBb NMOCTYNMBLLEN (OHA Xe aKTUB-
Hasl) 3asiBKV/ CHMMaTb MaCCUBHYH, Ha KOTOPYH OHa HaTkHysacb. CHATME NMacCUBHOI 3asBKM NoApasyMeBaeT NPOAO/HKEHNE CBEAEHNS
aKTUBHOI 3asBKM B paMKax TpaH3akuuu. Ecnv B npoLecce CBEAEHMS TpaH3aKLMsA HE MOXET 3aBepLUMTLCS YCMNELHO, TO CHATbIE NaccuB-
Hble 3as1BK/ BOCCTaHaB/IMBAKOTCS.

Yka3aHHble hnarv BbICTaBASKOTCA HA YPOBHE CEMMU3HAYHOTO KIIMEHTCKOTO pasgesia Ha OCHOBaHMN 3asiBNIEHUS y4acTHUKA. BbiCTaBneHHbIe
dhnaru TpaHC/IMPYOTCSA B LWK03€ B None xstatus Tabnmupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue nprBeAeHb! CLeHapuy NoBeAeHNs 6e3aapecHbixX 3a8BOK, MPUBOAALLMX K KPOCC-CAeNKaM, A1 PasINyHbIX TUMOB 3asBOK
1 3HauYeHuin chnara "CHATb MAcCUBHYHO 3a8BKY MPU Kpocc-caenke™:

Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOIi 3aABKU ro pasgena - asTopa
NaccuBHOI 3asiBKU

KoTupoBouHas 3asBs- | "CHATb naccuBHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHasA: B npoLiecce cBefeHNs JOXOANT A0 3asBKM C TaknMm xe VIHH, 3aTtem oTkarbl-
BaeTCs 06paTHO No BCeM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHATb NaccuBHY!10 3asBKy | MaccuBHasn: CHUMaeTcs.

npu Kkpocc-caenke"=A4A AKTMBHas: B npoliecce cBefeHUst AOXOAMT A0 NacCUBHOW ¢ TeM xe VIHH, ninuumpyet
CHATWE NacCUBHOI, NPOJO/KAET CBEAEHNE Aasiee B CTaKkaHe Uan 0CTaeTCs Kak KoTMpo-
BOYHas B CTakaHe.

Ecnu pganee B TpaH3akLyn CBELEHNE aKTUBHOW 3asiBKM HE MOXET 3aBEpLUNTLCS yeneLl-
HO (HanpuMep, NO NPUYMHE BCTPEYU C eLle OAHON KPOCCOBOI 3asiBKOW, MO KOTOPOI HET
paspeLLeHns CHUMaTb ee), TO BCe 3asiBKM, BK/OYas KPOCCOBYIO MACCUBHYH, BOCCTaHa-

B/IMBAIOTCA.

BcTpeuHass 3asiBKa | "CHATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.

(I0C) npu kpocc-caenke"=HET | AKTUBHasA: B npoLiecce cBefeHNs JOXOANUT [0 3asBKM C Takum xe NHH, 3atem octartok
CHUMaeTcH.

"CHATb NaccuBHyto 3asBky | [laccuBHasa: CHMMAETCA TO/IbKO B TOM C/lyvae, ec/ii akTUBHAs MOXET CBECTUCL XOTS
npu kpocc-caenke"=AA | 6bl 0AVH pa3 co cneaytoLleli B o4epeamn nocne KPOCCOBOWA.

AKTUBHas: B pamkax 0fiHOl TpaH3aKLUMM AOXOAMT A0 NaccuBHoOi ¢ Tem xe VHH, nHu-
uumpyeT npefsapuTesisHoe CHATUE NacCMBHON, 3aTeM NPOLO/MKAET CBeAeHne Co cre-
OyloLWmMMY 3asiBKaMu B ovepeamn U3 cTakaHa.

Ecnv nocne cHATUSI NaCCUBHOM, B paMKax AaHHO TpaH3aKuun, He NPOU30LLISIO H OfHO-
ro CBeAeHus, To 0CTaToK akTuBHOW IOC cHUMaeTcs, a nacCuBHasi BOCCTaHaB/IMBAETCS.

3anBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | [laccuBHaa: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHUs 40X0AUT A0 3asBK/ € TakuM xe NHH, 3atem otkarbl-
BaeTCs 06paTHO NoO BCEM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHATb NaccuBHyto 3asBKy | laccuBHana: CHUMAaETCA TOMIbKO B TOM C/lyvae ec/iv akTUBHas MOXET CBECTUCH MOJHO-
npw Kkpocc-caenke"=AA CTbHO.

AKTUBHas: B pamkax o4HOV TpaH3aKLum fOX0AWT A0 NaccuBHOM ¢ TeM xe VIHH, nHnum-
npyeT npeABapuTenibHOEe CHATUE NAacCUBHONM, NPOAO/IKAET CBeAeHNe Aasee B CTakaHe.

Ecnun nonHbiii 06beM He coGpaH no akTMBHOM, TO BCe npeaBapuTesibHO CBeAEHHbIE U
CHATbIE NacCUBHbIE 3aABKM BOCCTaHaB/MBarOTCA O6paTHO B CTakaH.

[na agpecHbIX 3adBOK 10rMka 06paboTkv cuTyauuii ¢ Kpocc-caenkamu aHaniornyHa. Ecnm kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3peLumnTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCUMOCTY OT 3Ha4YEHUs Npr3Haka "CHATb NacCyBHYHO 3as1BKY NpuW Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3asBku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka IMbo CHUMAaEeTCs naccuBHas.

B cnyyae CMHTETMYECKOro MaTuuHra, Aga CTakaHa C 3asBkaMu aHa/IM3nMpyrTCa He3aBUCKMO — T.e. MOTYT ObITb CHATbI Kak OAHa Tak 1 fBe
naccuBHble 3asBku. Ecnm ons obenx naccuBHbIX 3as1BOK CHATUE He paspelueHo ("CHATb NaccuBHYHO 3a8BKy Npu kpocc-caenke"=HET), To
OTK/IOHAIETCS aKTUBHAasA 3a5BKa, MHaye CHUMatoTCa (He3aB1CKMO) NMacCUBHbIE 3asBKY, [/18 KOTOPbIX CHATUE paspeLleHo ("CHATb NacCUBHYIO
3asBKy npu Kpocc-caenke'=aA).

Y CHATbIX NaCCUBHBIX KPOCC-3as1BOK B M0/1e Xstatus BbICTaBASAETCS OT/IMUMTENbHbIN Npu3Hak DueToCrossCancel (0x2000).

2.3.5. OCOGEHHOCTU TOProBN CBA3KaMU

ToproBasi cuctema SPECTRA noafepXvBaeT CocTaBHble MHCTPYMEHTbI (CBSI3KM) - MHCTPYMEHTBI, KOTOpbIe COCTOSAT 13 HECKO/bKMX B3au-
MOCBSI3aHHbIX YaCTei (aToMapHbIX MHCTPYMEHTOB), YTO NMO3BOJISIET PEA/IM30BbIBATb LUMPOKO UCTIO/Nb3YEMYH0 CTPATErM0 TOPrOB/IN Ha PbIHKE,
KOrZa npu BbINOMIHEHUW CAEMKM MO CBA3KE Y KIVEHTA NOSIBASKOTCS NO3ULMK MO ABYM Uv Goee MHCTPYMEHTaM. B HacTosILLMii MOMEHT B
BUE COCTaBHbIX MHCTPYMEHTOB peasn30BaHbl KasieHAapHble Cripeabl Ha (hbloyepcsl.

OCHOBHble 0CO6eHHOCTH TOPros/n CBA3KaMu:

* [MopAAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3/iMuHbIM (MPSAMOi UK 06paTHBIN).
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* [pu BbICTABNEHNN 3as1BKM N0 CBSI3KE Y K/IMEHTa BO3HWKAIOT 0653aTe/bCTBa Mo ABYM Unv 6o/iee aToMapHbIM UHCTPYMEHTaM, c/iefoBa-
TeNbHO, pacyeT o6ecneyeHr st o Takyto No3uumio GyAeT NPOU3BOANUTLCS COOTBETCTBYIOLLIMM 06pa30M.

» [lns cBA3OK HEBO3MOXHA Onepaums nepeasumkkn 3asBoK.
2.3.6. AiicGepr-3asaBKu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHOI 3as1BKU, Y KOTOPOIA onpefeneHHas yacTb 06beMa CKpbITa OT pbiHKA (T.e. B CTaKaHe),
UTO6bI MUHUMMW3UPOBATL BUSHME HA PbIHOYHYHO LIEHY KPYMHbIX OTHOCUTE/IbHO pbIHKA 3as1BOK. Alic6epr-3asiBku NosIBNSOTCA B CTakaHe
nopuusimm (BUAMMAas YacTb). Korga Buayumas 4acTb 3asiBKU NOIHOCTbIO CBOAUTCS B CAE/KW, TOrAa "BCM/ibIBaeT" ouepeaHas nopuus. Tak
MOXET MOBTOPATLCSA A0 TeX Mop, Noka BCs CKpbITas YacTb 3asBKY He ByaeT ucuepnaHa.

OCHOBHbIE 0COGEHHOCTM alic6epr-3asBok:

* Alicbepr-3asBKkn MOTyT GbITb TO/IbKO 6e3aapecHbiMU. C TOUKU 3pPEHNS BPEMEHN XU3HW aiic6epr-3asBku MOTyT 6bITb 0ObIYHBIMW 1 MHOTO-
[HeBHbIMK. [0 TNam aicoepr-3asBku AeNaTcs Ha KOTMPoBOYHble (Day) u 3aaBku Book-or-Cancel.

 [Mpu go6aBneHun aincbepr-3asnBKky B Hel AONONHUTENBHO YKa3biBaKOTCA NapameTpbl 41 pacyeTa pasmepa Ben/ibiBatoLlen yactu. Bennbi-
BalLLas YacTb COCTOUT M3 NMOCTOSIHHOM cocTasnstowei (disclose_const_amount) 1 ciyyaliHbiM 06pa3oM paccUnTbiBAEMO Haa6aBKu.
3HaueHve HagbaBkM - 3TO CryyaliHasi BeNinyHa C paBHOMEPHbLIM pacnpegeneHnem m3 gvanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amnMTyaa OTK/IOHEHMUS
oT o6bema NOCTOAHHON YacT. COOTBETCTBEHHO, Npu Aob6aBneHnn aincbepr-3asBky B HEM yKkasbiBalOTCS ABa napaMmeTpa:

o disclose_const_amount - 06beM NOCTOSIHHOIM BCM/IbIBAOLLEN YacTu. [JaHHbI napameTp He MOXET ObITb 60/blue 06beMa BCEro aiic-
6epra, N MeHbLLE HEKOTO MUHUMAaSIbHOTO 3HAYEHWs1, ONpesensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa U TMna MHCTPyMeHTa (3Have-
HUST NYG/IMKYIOTCS Ha caiiTe GUpPXK).

o variance_amount - BE/IMYMHA C/Ty4aiiHOro OTK/IOHEHNS 06beMa BCMJ/IbIBaKOLLEl YacTu aiicbepr-3asaBky (ONUMOHasIbHO). 3Ha4eHre na-
pameTpa Takke orpaHN4YeHO CHU3Y Hy/IeM, CBEPXY - YMC/IOM, NYG/IMKyeMbIM Ha caiiTe. Mo yMo/iyaHuio napameTp He 3ajaH.

Bce ykasblBaeMble napaMeTpbl MOryT NPUHUMATL TOMbKO Lie/ble 1 NOMOXUTESbHbI 3HAYEHUSA.
» lapaHTUiiHOE 06ecneyeHne Npu fobaBneHNn 3asBKU G10KMPYETCS Noj BECb 06beM alicbepr-3asiBKiu.
* Tpy N3MEHEHUMN BbICTABNEHHON alic6epr-3asaBkU MEHSTLCA MOXET TOJbKO LieHa, 06bEM He OCTYNeH A1 U3MEHEHUS.
* TMpy yaaneHum nnm usMeHeHU ainc6epr-3asBku yaaNseTcst UM MEHSIETCS BCs alicGepr-3asBka Lie/IMKOM, BK/Yasi BUAUMYHO YacTb.

» B Tabnuuax cBoux 3asiBOK U CAENOK alicOepr-3asiBK1 U cAesKU Mo HAM B Nonsx xstatus v xstatus_sell / xstatus_buy nomeuatotcsa cneym-
abHbIM Npu3Hakom "lceberg” (0x800000000000).

2.3.6.1. AiicGepr-3asiBK1M B MUH(hOPMaLMOHHbIX MOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHns 3asBKu: Ny6/IMYHOE - 3TO BUAMMAs YacTb aiicbepr-3asiBki, 1 NpMBaTHOe - BCS ailcbepr-3asiBka
Lie/IMKOM, BK/toYas BUAMMYH YacTb. COOTBETCTBEHHO, B Tab/MLax CBOMX 3asiBOK W CAEM0K NPeAycMOTpeHbI ABa Habopa noneli (ID 3asBku,
KO/IMYECTBO B Onepaumn, OCcTaTtok, AelicTBme u Aap.):

1. My6nnuHble faHHble TPAHC/IMPYHOTCA B NONSX ¢ npedmkcom “public_™:
» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Buavmolii yactu aincbepr-3asBku.
o public_amount - KonnmuecTBo KOHTPaKTOB B OMepaLyn ¢ BUAMMON YacTbio alicbepr-3asBKu.
o public_amount_rest - OcTaBLLeecs KoNM4ecTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - [elicTBue c BUAMMOII YacTbio aiicbepr-3asiBKu.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactu aincbepr-3ansku nokynatens.
o public_order_id_sell - Homep Bng1moii 4actu alicbepr-3asiBku npogasLa.
2. MpuBaTHble AaHHble TPaHCAMPYOTCA B MONAsX ¢ npedhukcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - iAeHTUMKALMOHHbIV HOMEp BCell aiicbepr-3asBKu.
o private_amount - Kofim4yecTBO KOHTPAKTOB B ONepaLyun co Bceli ancbepr-3asnBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPaKTOB BO BCeil alicoepr-3asBke.

o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asBku.

» Tabnuupl user_deal n user_multileg_deal:
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o private_order_id_buy - aeHTudmkaTop Bceil aiicbepr-3asBku nokynatens.

o private_order_id_sell - aeHTudhukaTop Bceii aiicbepr-3asBku npogasLa.

Hwxe npuBegeH NpMMep 3anucu B NOTOKe BbICTAB/IEHWS W MaTyMHra aiicbepr-3asBku ¢ amount=1000 1 BMAUMOI YacTblo, paBHoi 100
(6e3 chunsTpaumm):

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

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

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

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

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

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

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

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

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

104 100 0 2 312 |2019-01-11| 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58

103 100 49 2 310 |2019-01-11| 2 |FS01020 103 100 49 2 Match
16:58:58 standard Order

105 100 100 1 312 |2019-01-11| 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg

105 49 51 2 312 |2019-01-11| 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58

103 49 0 2 310 |2019-01-11| 2 |FS01020 103 49 0 2 Match
16:58:58 standard Order

105 51 0 0 312 |2019-01-11| 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicCHEHWSI K Tabnnue:

Knnent ODO01123 BbicTaBnsieT alicbepr-sasiBky o6bemom 1000 u Bugumoli yacteto 100. B cuctemy pobasnsietcs 3asiB-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 n BuAMMON 4YacCTbio
public_amount=100.

[Janee knnenTbl PJ99888 1 FS01020 nocnefosartenbHO 06aBNSI0T B CUCTEMY CBOV 0ObIYHbIE 3a8BKM, MpUyeMm 3asaBka kineHta FS01020
- 9TO 3asiBKa BCTPEYHOro Hanpas/ieHus, yaoBeTBopstowas no ueHe AsyMm npeablayLunm 3asBkam.

Mpoucxogut ceefeHne BUAMMOI YacTu aiicbepra (private_action=2) c 3asiBKoii BCTPEYHOro HanpasneHus knneHta FS01020, pasmep
ocTasLLerocs aiicbepra private_amount_rest=900.

[anee cBoaaTcs 06bl4HbIE 3a8BKN KNneHToB PJ99888 n FS01020.

BcnnbiBaeT cnepytolas nopums ancbepr-3assku (private_action=3), kotopas TyT xe cBoauTcs (private_action=2) ¢ ocTaBLLelics YacTblo
3aaBku knmeHTa FS01020, pa3vep ocTaBLuerocs alicbepra private_amount_rest=800.

BcnnbiTne ovepeaHoii nopuum aiicepra (private_action=3) n cBefieHve ee ¢ ocTaTkamu 3asBku knmeHTa FS01020, pasmep ocTasLuerocs
aicbepra private_amount_rest=751.

[Lanee knneHt OD01123 cHsan alicbepr.

O6paTvTe BHUMaHWe, Y4TO NPU BCN/IbITUM OYEpeaHOl nopumu aiicbepra, ero BuaMmas yactb umeet Homep (public_order_id), oTAnYHBbINA
OT naeHTudmMKaTopa camoli aincbepr-3ansku (private_order_id).

[N 06bIYHBIX 3a5IBOK NPUBATHBIE 1 NMYG/IMYHbIE MO/S 3aN0/HAIOTCA OAMHAKOBLIMU 3HAUEHUAM U COiEPXaT NPUBbIYHbIE ID, KONNYECTBO B
onepawum, 0CTaToK 1 KoZ, onepauuu no 3asBke. MnacTpaums 3anoHeHus noneii 4na npumepa, NpuBeieHHOro Bbllle:
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public_ | public_| public_ | public_|id_ord | xamount | xamount_ | action |private_|private_ | private_ |private_ comment
order_id| amount | amount_| action rest order_id| amount | amount_| action

rest rest

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

B aHOHMMHbIX NOTOKax 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6}'|l/NHbIe nonsa, Tam Bcerga To/ibko BUaAnMan 4actb a|>'1<:6epros.

2.3.6.2. Onepauun Hap, alic6epr-sasaBKkamu

B03MOXHbI C/ieaytoLime onepaumn Hag, aiicbepr-aasiBkamm

« [lo6aBneHne 3asnBku (komaHga IcebergAddOrder).

* YpaneHue 3aaBku (komaHga IcebergDelOrder). Komanga moxeT oTpabaTtbiBaTh kak no public_order_id, Tak n no private_order_id.

* N3meHeHune 3asaBku (komaHza IcebergMoveOrder). KomaHaa MmoxeT oTpabaTbiBaTb kak no public_order_id, Tak u no private_order_id.

BHumaHue! KomaHgbl IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6oTatb TONbKo, ecnu BuAMMas YacTb C TakuM
HOMEpPOM elle ecTb B cucTemMe (He 6blna cBefdeHa), B NPOTUBHOM crlydae GyaeT BO3BpalleHa owmbka 06 OTCYTCTBUW 3aABKW C TakuM
Homepom. [oToMy pekomeHayem paboTtaTh ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa npeHTuMKkaTopoB 3asiBOK NpuU onepauusax Hag alic6epr-3asiBKO

Mpu BbICTaBNEHUN aicbepr-3asBkn y Hee naeHTudmkaTop sugmmon yactu (public_order_id) n Bceit alic6epr-3asBku (private_order_id) co-
Bnagaet. MNpwv BCnbITUM HOBOI YacTy eli NpucBavBaeTcs HOBbIN naeHTudmnkaTop (public_order_id), naeHtudmkarop Bceli ancbepr-3ansku
He meHseTcs. [Mpyn n3mMeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTAB/IAETCA HOBbIN private_order_id.

[ina MHorogHeBHbIX (GTD) alicbepr-3asBoK Npy NepeBbICTaBEHUN B KNPUHIOBYHO CECCUIO BbICTAB/MSETCA HOBas aincbepr-3asBka c HOBbIM
private_order_id, y koTopoii B kauecTBe ncxogHoli 3asBku (none id_ord1) ykasbiBaeTcs private_order_id camoil nepBoii alicbepr-3assku.

MprMep M3MEHeHWst MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Hag aiicbepr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private action id_ord1l
[ob6asnexHve 100 1 100 1
CefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MNepesbicTaBneHve B KC 1106 1 1106 1 100
Mepensuxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus1 Kk Tabnuue:

« Nlo6aBneHue - fobaBnseTcs aiicbepr-3asska (private_action=1) c ngeHtudmkaropom private_order_id=100 n Homepom BUANMOI YacTu
public_order_id=100.

« CBegeHue B cAesKy - CBefeHne BUAMMOI YacTu aiicbepra (private_action=2) ¢ 3asiBKO BCTPEYHOIO HanpaBieHus.

* BcnnbiTue HOBOIi vacTtu
public_order_id=105, ngeHTudmkaTop Bceil aiicbepr-3asaBkm He MEHSIETCS.

- Npu BCN/bITUM HOBOM 4acTu (private_action=3) eii npucBavBaeTcsi HOBbLIN WAEHTUCMKATOP

* NepeBbicTaBneHue B KC - npy nepeBbicTaBneHnn B KIMPUHIoBYHO ceccuio BbiICTaBNSIETCA HOBas alicbepr-3asska (private_action=1) ¢
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxoaHoii 3assku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
aiicbepr-3asBku.
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» MepepBxka (Move) - Npy NepeaBuxKe aiicbepr-3asaBkyM NPONCXOANT yaaneHne ctapoli 3ansku (private_action=0) n go6aeneHne HoBol
(private_action=1) ¢ HoBbIM private_order_id=1200.

3HaueHus "public_action™:

* 0 - 3aaBKa yganeHa

» 1 - 3anBka gobasneHa

* 2 - 3asnBKa cBefieHa B cAesKy
3HaueHus "private_action":

* 0 - 3anBKka yganeHa

» 1 - 3anBKa fobasneHa

* 2 - 3anBKa cBefieHa B cAesky

+ 3 - BcnnbiTve HOBOI BUAMMOI YacTu

2.4. NMocTaBKa aKTUBOB U JKCnupauyusa onumnoHoB

2.4.1. NocTtaBka no pbrovepcam
B paspese noctasku thbloyepchbl ObIBAKOT TPEX TUMOB:

» PacueTHble dobtovepcbl (bloHepchbl HA MHAMKATOPbI) — MO UTOram 06paLLeHUst NePednCcAsioTCA TONIbKO AEHEXHbIE CPeAcTBa B pasmepe
pasHULLbl Mexy CTOMMOCTLH OTKPbITUSI NO3MLMK 1 TeKyLell pacyETHOM LieHOoW akTuBa. MocTaBka 0hopMASIETCS TEXHUYECKOW CAE/KOiA
3aKpbITUS NO3ULLMK, KOTOpas B TabnuLe cAenok nomeyaercs cnelmasibHbiM NpUu3HakoM B nonsx xstatus_sell n xstatus_buy (nogpobHee
— cM. pasgen MpusHaku, BbiCTaBsseMble Y 3asBOK U CAENOK).

+ ToBapHble dbloyepchbl (hblovepchbl Ha peasbHble akTUBbLI) — N0 UToram 06paLLeHns NePeYncsOTCA COOGCTBEHHO aKTUBbI U AeHeXHble
cpeacTBa. MocTaBka ohopmaseTcss TEXHUHECKOW CAENKOW 3aKpbITUSi NO3uLMK, KOoTopas B Tabnuue cAenok noMevaeTcs cneuuasibHbIM
npu3HakoMm B nonsx xstatus_sell n xstatus_buy.

* ®bloyepcbl Ha akuuM — Npu NocTaBke NO3uLUMsA Mo bloyepcy nNpeBpalLaeTcs B NO3ULMIO Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBcKoi 6upxu. MocTaBka 0HOPMISETCA TEXHNYECKON CAENKOM 3aKPbITUA NO3NLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITASA NO3K-
LUun Ha pbiHKe T+. Caenka 3aKkpbITUSA No3uLMK Ha CPOYHOM PbiHKE B Tabnuvue cAenok nomevyaeTcs cneuuasibHbIM NPU3HaAKoM B MOsAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUSA NO3ULMKN Ha pbiHke T+ co3gaéTcs B cucteme ASTS hoHA0BOroO pbiHKa. bonee nogpo6bHo
cM. nofpasgen "Peanusaumsa noctaBkm pboYEPCHbIX KOHTPAKTOB CPOYHOIO pPbliHKA Ha (DOHAO0BOM pPbiHKE (pexum T+1)".

2.4.1.1. Peannsayus NoctaBku (pbOYEPCHBIX KOHTPAKTOB CPOYHOIO PbIHKA Ha (pOHA0BOM pbliHKe (pexum T+1)

VcnonHeHne Bcex NOCTaBOYHbIX IbIOYEPCHBIX KOHTPaKTOB MPOM3BOAWUTCA NyTEM aBTOMATMYECKOro 3ak/llo4eHnst caenok T+1 B cekTope
"OCHOBHOI1 pbIHOK" MoCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupwuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii opMoii, KoTopas XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 YUYacTHUKa,
3aKpennseTcs Kog thMpMbl 1 TOProBO-K/IMPUHIOBBIV CHET (Aaniee — TKC), 3apernctpmpoBaHHble B TOProBo-k/IMPUHIOBO cucteme groHA0-
BOrO pbIHKa (ganee — ASTS ®P), ¢ ykazaHnem KOTOpPOro A0/MKHbI ObITb 3ak/Il0ueHbl CAeNnkn T+1 B LeNIAX NCNOSTHeHNs 06a3aTeNbCTB No
obloYepCHBIM KOHTPakTam. 3a K/IMEeHTCKM pasfesiom pernctpa yveta nosunuuii MoxXeT 6biTb 3aKkpennéH otgenbHblii TKC 1 Kof knveHTa,
3aperncTpmposaHHoro B ASTS ®P.

3apaHee Mo 3as1BNeHNI0 YyacTHuKa permctpupytotcs B SPECTRA Tpu TKC ©P (T.H. "nto6umble” TKC): oanH Ansi yueta CO6CTBEHHbIX 065-
3aTeNbCTB, OAVH A1 yYeTa 06513aTeNbCTB KNIMEHTOB, OAUH AN yyeTa obasaTtenscts AY. "liobumbie” TKC npukpennsotcs kK B cootseT-
CTBYIOLLLETO TUMa Mo YMOJTHaHUIO.

Cpaenkn T+1 3akntovatotca B ASTS OP Ha otaensHOM pexume ToproB (SPEQ) ¢ kogom pacuétoB Y1. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB qhOHAOBOIO pbiHKa. HMKakoro A0NOoNHUTENIbHOTO NOATBEPXAEHMS OT yYacTH/KA TOProB (OOHA0BOMO PbiHKA He Tpeby-
ertcs.

B cnyuae, ecnu caenka T+1 He MOXET ObITb 3ak/04YeHa No NpUYMHE OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KKU K chupme n TKC,
cpenku T+1 6yayT 3akoyeHbl ¢ ykasaHneM "nobumoro” TKC cooTBETCTBYIOLLETO TMNa (COBCTBEHHBIV, knueHTckuit, 1Y). Ecnu caenkn T
+1 He MOryT 6bITb 3aK/toUeHbI C YKkazaHneM "ntooumoro” TKC (OH Takke He yKkasaH WM yka3aH HEBEPHO), TO 06513aTe/ibcTBa y4YacTHuKa
KIMPUHra no nocTaske no hbioyepcy Ha akLum B YacTu No3unLuii AaHHo B cumTatoTcst HeBbINOMHEHHLIMU, U B3UMaeTCs LWTpad B pasmepe
'O No HencnosIHeHHbIM dhbloyepcam.

Mocne 3aknoyeHns CAenoK NocTasky No akuusam B cucteme (hOHA0BOTO PbIHKA, B C/lydYae [0CTaTO4HOCTM 06ecrneyeHns nog COBOKYMHYHO
no3uumio Ha pbliHke T+1, cbblovepcHas nosmums B cucteme SPECTRA 3akpbiBaeTcs, 1 obecneveHune nog Ty nosuumio ocsoboxgaetcs. B
Cny4ae HeoCTaTOYHOCTM 06ecrneyeHns Nog COBOKYMHYO NO3ULMIO Ha PbiHKe T+1, hblouepcHas no3uumsa n obecrnedeHmne nog Heé octatotcs
3a6n0knpoBaHHbIMK B ccteMe SPECTRA 10 MOMEHTa UCMNOSTHEHNA MapXUHa/IbHOTO Tpe6oBaHNsA Ha pbiHke T+1.

Mocne ncnonHeHus boYEPCOB Ha akLMU TEXHUYECKWe CAEMKN 3aKpbITUS NO3ULMIA NO hbloyepcaM Ha akuum TpaHcampyoTesa B Tabnuue
cpenok. Ans aTux caenok B nonsix xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiICTaBNsiEMble Y 3aABOK U CAenok). TexHuueckme caenku, 3akpbisatoLne dbiodepcHyo Nos3uumio, yayT Takke
oTO6paxaTbcsl B 0OTYUETAX CPOYHOro pbiHka f04.csv u fut_deal.csv B AeHb Ux hopmupoBaHus.
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Bonee noapo6Hyto MHGopMaLMIO MO0 MEXaHU3MY peasin3aLmm NoCTaBKy Bbl MOXETE HaTK Ha caiiTe — http://moex.com/s1262
CueHapuii UCNONHEHUS NOCTaBKU (PbIOYEPCHOrO KOHTPaKTa
NHCTpyMeHT: ®blouepCHbIl KOHTPaKT Ha 06bIkHOBeHHbIe akuun MAO «AapodnoTs (kog Tvkepa AFLT-2.26, kpatkuii kog AFG6).
1. YYaCTHUKUN 1 PEKBU3UTDI
CpouHblii pbiHOK (FORTS):
* Kopg yuyactHuka: XX00000
» Kopg 6pokepckoii hupmbi: XX01000 (Tun pasgena — «KnneHTCcKuii»)
« Paspen KnveHTa c OTKPbITOW no3uuyueii: XX01002
®DOoHAO0BbI PbIHOK (PeXXuMm ToproB T+):
* Koa compmbl yyactHuka: MCO00XX00000
+ 3akpennieHHble pecypcbl A1 NOCTaBKMK:
o Cuet geno: L01+00001F00 (Tyn «KNneHTCKmit»)
o Kop knueHTta: 76543
2. 3tan chopmupoBaHUA cnucka no3muuii Ha noctaeky (MocnegHuii AeHb o6paleHns hbroyepca)
B nocnegHuin AeHb obpalleHns hblouepca B Xo4e KIMPUHIOBON ceccumn (oOpMMPYeTCst CNMCOK MO3WLMIA Ha MOCTaBKY.
McxogHaa no3nuyma yyacTHMKa Ha CPOYHOM PbIHKeE:!
* NHcTpymeHT: AFLT-2.26 (AFG6)
* O6beM: 4 koHTpakTa (100 aKumii B KOHTpaKTe)
* LieHa: 6 000 py6. 3a not

Cpenku noctaBskm (T+) 3aK/to4atoTcst aBTOMATUYECKM 63 NoAaUn 3asiBOK B TOProBbIi fieHb, CeaytoLyii 3a nocnefHUM AHEM o6paLleHus
(hblouepca, B Xo4e cneumasnbHoii ceccun. [eHb UCTIONHEHNs (obloyepca He COBNaJaeT C NMOC/eAHM AHEM €ro 06palLeHus.

3. AeHb nocTaBKku (JeHb NCNONHeHus)

PopMupyOTCA CAENKN MOCTaBKM MO CNUCKY 0683aTenbeTB. ECaM yyacTHUK o6ecneynn KOPpeKTHOCTb NPUBA30K K peksusntam ®P v fo-
CTaTO4YHOCTb cpeAcTB Ha PP, To caenkn (hopMUpYyTCA A0 HaYaia 0CHOBHOM TOProBoi ceccun. Ecnv npyBA3KU HEKOPPEKTHBI MW CPEACTB
He XBaTaeT — TO CAe/kM hopMUPYIOTCA NOC/Ie BHECEHUS KOPPEKTUPOBOK. OTYET 0 npuBA3ske cyeToB Ha CP 1 ®P toegXXYY.csv hopmu-
pyeTca 1 paccblnaeTcs ydacTHUKaM exeHeBHO.

B ToproBoii cucteme ®oHAOBOrO pblHKa 3ak/tovatoTcs caenkm T+1 ¢ HKLL.

CocTosiHue B LWto3e POHA0BOIO PbIHKA:

B Tabnuue caenok otobpaxaetcs cpopMmupoBaHHas caenka ¢ HKLL (KnMpuHroBbIM LEEeHTPOM):
* NHcTpymeHT: AFLT (AKums 06blkHOBEHHas AsapochoT)

* Lena: 60,000000

* KonuuectBo: 400 LT.

» O6BbeM: 24 000 py6.

e Cyet: LO1+00001F00

* Pexum Topros: SPEQ ([MocTaska no CK (akuuw))

* Kop pacuetoB: Y1

B Tabnuue agpecHbIx 3asBOK 0TO6pakatoTcs ABe BCTPEUHbIE 3asBkU C KOHTpareHToM HKLL:
* WNHcTpymeHT: AFLT

* Pexum Topros: SPEQ

* Kop pacuetoB: Y1

* Cuyert: LO1+00001F00

* Lena: 60,000000
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¢ KonunuectBo: 400 .

Mocne 3aknoyeHns caenok Ha ®oHA0BOM PbIHKE MPOU3BOANTCA NpoBepKa EAMHOrO MMmmTa No cTaHAapTHOMY alropuTMy A1 caenok T
+. Ecnu eguHbIi IMMAT Ha hoHA,0BOM pbIHKE Ha ykasaHHoOM cyeTte (L01+00001F00 B 3TOM NprMepe) He OTpULaTe/bHbINA, TO B TOProBoii
cucteme CpoOYHOro pbiHKa 3aknodaroTes caenku ¢ HKLL.

CocTosiHue B LW1to3e CPOYHOTO pPbIHKA!

B Tabnuue caenok otobpaxaeTtcs cpopMupoBaHHas caenka ¢ HKLL:

* NHcTpymeHT: AFLT-2.26

* LeHa: 60,000000

* KonuuectBo: 4 nota

* Kop npopasua: XX01002

* MpusHak: He cuctemHas caenka

» Craryc: Nons xstatus_sell n xstatus_buy cogepxaTt 3HayeHune "Caenka ucnonHeHuns gioyepca”

Mo3unuus Ha CPOYHOM PbIHKE 3aKpbIBAETCS, MPOUCXOANT BbICBOOOXAEHWE rapaHTUIIHOTO 06ecneyeHus.
4. OTYeTHOCTb

Ana yyacTHuka ®oHgoBoro pbiHka (MC000XX00000):

CdhopMmpoBaHbl OTHYETbI CO CAENKaMy NOCTaBKY

» lMone SystemRef cogepxuT koA pasfaena perncTpa yyeta nosuumii Ha CpoYHOM pbiHKe: XX01002

o [ina cpenok T+, 3aK/0YEHHbIX B pe3ysibTaTe UCMOoTHEHWsI NOCTaBOYHbIX (hbiouepcoBs, B nose Boardld ykasaH kog, pexuma Topros Y1
(BbigeneH pexvm SPEQ — "lMocTtaBka no CK (akumn)™)

Ana yyacTHuka CpoyHoro pbiHka (XX00000):
CdpopmuposaH oTveT f04 co caenkamu nocTasku
e type =11

« [Mone signs coaepXuT COOTBETCTBYHOLLYIO GUTOBYIO Macky

2.4.2. 9kcnupauma B Toprax (mo pacnucaHuio) U B KNUPUHT

OKCMMpaLVsi KOHTPAKTOB MOXET NPOW3BOANUTLCS B TOprax (C 3akpbITeM NO3ULMM OHIalH) 1 B KNMpuUHroByto ceccuto. Cnoco6 akcnpaumm
KOHTPaKTa 3a/1aeTcsi Ha YPOBHE (DbHOUEPCHOT0 UHCTPyMeHTa 1 OC. Takke ANt MHCTPYMEHTOB, 3KCNMPUPYEMbIX B TOprax, AO/MKHO 6biTh
3a4aHo Bpems akcnupaumn (3agaetcsa Ha yposHe ®BK 1 OC).

KcnupaLma KOHTPaKTOB B TOprax MOXeT Npou3BOAUTLCA ABaXAbl B AeHb B 14:00 1 19:00 no MOCKOBCKOMY BpeMeHU. MoryT sKCnvpupo-
BaTbCA B TOprax:

» PacueTHble d)blo4epCHble KOHTPaKTbI
* Mapxupyemble ONLUUOHbI, KOTOPbIE SKCMUPUPYIOTCSA B OAWH feHb € UX Ibloyepcom
. npeMMaﬂbeIe OnuWnOHbI
* Mapxupyemble ONUMOHbI, faTa 3KCnMpaLymn KOTOpbIX HE COBNaAaET C NX 6a30BbIM (PbOYEPCOM
Okcnupauus B pamkax KnupuHroeoii ceccum:
* [ocTaBoYHbIE (hblOYEPCHbIE KOHTPAKTbI
» [locpoyHasn peanunsaums npasa gepxaresieM amepukaHCcKoro onumMoHa
* Bbixog 13 "BeyHbIX" hblouepcoB
2.4.2.1. dukcauma MHANKATUBHbLIX KYPCOB AJ11 SKCnupauv

[lna pacuyeTa KOHTPaKTOB, KOTUPYIOLLMXCS B BaslloTe, TPEOYIOTCS 3aiMKCMPOBaHHbIE 3HAYEHUS] MHAVKATUBHBIX KypCOB BaoT A1 onpeje-
JIeHNs1 CTOMMOCTM Lara LeHsbl (B KNVPWHT 1 418 akenupauum). VIHaYKaTuBHbIE KypCbhl BaUIHOT COMKCHPYIOTCA ABa pasa B AieHb B 14:00 n B 19:00.
CooTBeTCTBYHOLWME 3adNKCUPOBAHHbIE 3HAYEHUSI CTOMMOCTY Lara LeHbl 4151 K&XA0ro KOHTpakTa 6yayT oTpaxeHbl B none step_price_clr
B Tabnmuax fut_sess_contents n sess_option_series notoka FORTS_REFDATA_REPL:

o [N15 3KCMMPUPYEMbIX MHCTPYMEHTOB - B 14:00 1 B 19:00;

* [Ns oCTasIbHbIX MHCTPYMEHTOB - 19:00, B MOMEHT domnkcaumm Kypca A8 KNMpuHroBoii ceccum.
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2.4.3. kcnupauyusa onynoHoB

B HacTosilmii MoMeHT cuctema SPECTRA nogaepXvBaeT aMmepuKaHCKue NocTaBoYHbIe OMUMOHBI Ha (blYepChl 1 eBponeiickue pacyer-
Hble OMUMOHBI Ha CMNOT-aKTVBbI (aKLMWU, MHAEKCHI, BA/IIOTY U T.NM.) U (hbloyepchbl.

2.4.3.1. 3kcnupayus amepuKaHCKMX NOCTaBOYHbIX OMLUMOHOB Ha (hblovepChbl

Mpun 3kcnupauuy onuMoHa No3uLua Mo ONuMOHY NpeBpaLLaeTcsi B NO3MLMIO MO (bloyepcy C LIEHON, paBHOM CTpaiiky aKCnpupyemoro
onuMoHa. JKcnMpauys ONuUMOHOB OCYLLECTBAETCS B KNMPUHIOBYIO ceccrio. TEXHUYECKM aKCnvpaums ohopMAsSETCA CAENKON 3aKpbITUst
Nno3nLMK No ONLMOHY M CAENKON OTKPLITUS NO3nLMK No hbouepcy, KoTopble B Tabnuue cAenoK NoMeyatoTcs cneluanbHbIM NpU3Hakom B
nonsax xstatus_sell n xstatus_buy (nogpo6Hee cMm. pasgen MNpr3sHaku, BoicTaBAsieMble Y 3a5BOK U CAEMOK).

OKCMMpaLysi ONUVOHOB BO3MOXHA B ABYX PEXMMAaX:

« [JocpouHasi, BbIMosIHAEMasi Mo 3anpocy y4YacTHUKa. Mokynaresib MOXET B /060 MOMEHT NPeAbsBUTL NPoAaBLy Tpe6oBaHue 06 Ucnos-
HEHWW OMLMOHA, MOCNaB C CUCTEMY MOpyYeHre 06 akcnmpauun (nogpo6Hee cM. pasgen Metog OptChangeExpiration — MopyueHus Ha
3KCMMpaLWio ONLUMOHOBY). MopyYeHnst Ha AKCNMPaLMI0 COBMPAIOTCS B TEUEHUE BCEro TOProBOrO AHS U UCTIOMNHSIOTCS BeYepoM B KnnpuH-
TOBYIO CECCUIO.

 ABTOMaruyeckas, B ieHb 3aBeplUeHsi 06palleHu st onuuoHa. B nocneaHnii 4eHb 06palleHnst ONuyoHbl, HaxoasaLmecs "B AeHbrax" (Kos-
Tbl, CTpalik KOTOPbIX CTPOTO MEHbLLE PACYETHOM LieHbl oblouepca, v MyTol, CTPalik KOTOPbIX CTPOro 60/bLUe PACHETHOM LieHb! (oblouepca),
3KCMUPUPYHOTCS aBTOMATUYECKM.

[ns onumoHoB "Ha AeHbrax” (KoMnbl 1 NyTbl, CTPaK KOTOPbIX CTPOTO PaBeH LieHe UCMOMHEHUA dbloyepca) aBTOMaTUYeCcKoe UCMNOMHEHNe
OCYLLEeCTBNSIETCA AN NOMO0BUHbI OTKPbLITON OMLUMOHHOW NO3MLMK C AaHHbIM CTpaiikoM. Eciv BenmumnHa OTKPbLITON No3vummn ABnseTcs
HEUYETHbLIM YNC/IOM, TO NPU PacyéTe BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONIOB NPUMEHSIETCS okpyrieHne Beepx (0.5=1), ans nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTUYECKas IKCNMPaLMsA MOXET OCYLLIECTBATLCA Kak B Toprax (Mo pacnucaHuio), Tak v B KNMpuHIoByto ceccuto (3a4aeTcs Ha ypoBHe
OMUVOHHOW cepun).

B TOproBoil cuctemMe ecTb BO3MOXHOCTb OTKa3aTbCsi OT aBTOMATUMYECKOM 3Kcnupauum — Ans 3TOf0 B LU/IKO30BOM KOMaHze
OptChangeExpiration B nosie amount HE06X0AMMO BBECTM KONMYECTBO KOHTPAKTOB, 3KCNMpaLms KOTOPbIX HexenaresibHa, kak oTpuua-
TefbHOe (CO 3HaKOM MUHYC).

2.4.3.2. 3kcnupauusa eBponenckux pavyeTHbIX ONUUOHOB

[N ONUMOHOB, KOTOPbIE ABMSKOTCS €BPONENCKMMM 1 PaCcUETHLIMM, NPeLyCMOTPEHA TO/TbKO aBTOMAaTMYeckasi akcnvpauus. B nocnegHwii
[leHb 06palleHNsi UCMIOMHSTCS TONbKO OMLMOHLI, HaxoAasLimecs "B feHbrax". CoOTBETCTBEHHO, MOPYYEHUsl Ha UCTIONHEHUE/0TKa3 OT uUc-
NO/IHEHUS! CUCTEMOI HE MPUHUMAIOTCSI.

2.4.3.3. PacueT ONUUOHHbIX PUCKOB nepeg, akcnupauueii

CyLecTByOLLWIA aNropuTM pacyeTa o6ecnedeHuns nepes akcnvpauueli MoXeT co3aaBaTb Pe3kuii Ckauyok 06eCNeUeHNs Y KMEHTOB. [Ansi
6osiee rMGKoro ynpas/eHVsi afIfOpMTMOM B TOPTOBOW CUCTEME BBOASATCS AOMOMHUTE bHbIE MApaMeTpbl, KOTOPbIE NO3BOJIST GPOKEPY camo-
CTOATE/BbHO 3a4aBaTb a/ITOPUTM pacyeTa 06ecrneyeHmnst Npy aKCI1paLmMy No ero KIMeHTam.

MapaMeTpbl CLEHapUs aKCNMpaLmu:

» exp_clearings_bf - gaHHbIl napameTtp yctaHaBnvBaeTcs HKL, Ha Becb pbIHOK 1 onpegensieT (4715 ONUUOHHOR cepun) komuecTso Kiu-
PVHIOBbIX CECCWiA Nepes aKcnupauyei, B TeYEHUN KOTOPbIX MO GPOKepcKoli dimpme HauHeTcs 6/10KMpoBaTbCA obecneyeHne, NocUnTaH-
Hoe A/1a Bceil 6pokepockoii chvpMbl MO MoAenn akcnnpauun. [,o aaTtel akcnupaumn muHyc (exp_clearings_bf/2), npumensietcs mogens
BOMATU/bHOCTW. HOBOE 3HaYeHVe napameTpa NpuMeHsieTcs B KNMPUHIOBYIO ceccuio.

 exp_clearings_sa - onpegensieT KonmyecTBo KIMPUHIOBLIX CECCUil nepes, akcnnpaumeil, B KOTOpbIX 6yAeT NPUMEHEH cLeHapwii aKkcnu-
pauuu Ans pacyeTHOro KoAa. YCcTaHaBNMBaeTcs U uaMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS B KNMPUHIOBYHO CECCUIO.

+ exp_weight - Bec puck-npoduns ¢ yUeTom cLueHapmes aKCnvpauuy.

o exp_weight (client): MoxeT MeHATbCA OGpokepckoli MPMOK NyTem NOAAuuM  HETOProBOW  LU/HO30BOW  TpaH3aKumu
OptChangeRiskParametersNextSession no kaxaomy KAMeHTy, NpuMeHseTcs B 6nmxaiillyto KnmpuHroByto ceccuto.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHOV (OMPMOI 4yepe3 [AOKYMEHTOO60POT C 6Gupxeid n KomaHAoi
ChangeBFParametersNextSession. B Takom ciyyae napametp exp_weight (broker) npumeHsieTca gns pacyera rapaHTUMnHOro obec-
neyeHusi 6pokepa, y KOTOPOro BK/IIOYEH PEXVM MapXMPOBAHWSA HETTO.

o exp_weight_client_default: MoxeT ycTaHaBnmBaTbCs pacyeTHOW (MPMOI Yepe3 [OKYMEHTOO60pOoT C Oupxeid M KOMaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napametp exp_weight_client_default npumeHseTcs Ha Bcex kneH-
TOB H6pokepa, Yy KOTOpbIX He ycTaHoBMeH exp_weight (client), To ecTb paboTaeT AN TakMX KNIMEHTOB Kak 3Ha4YeHWe No YMOMYaHUIo.

B cnyuae, ecny y4acTHUK He Nofias COOTBETCTBYIOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOGUs, KO BCEM ET0 KMeHTaMm GyayT
NPUMeHEHbI NapamMeTpbl, YCTAHOB/EHHbIE N0 yMon4aHuio HKLL.

» exp_clearings_cc - onpegenser konn4ecTso KNMpYHroBbIX Ceccuii nepes akcnupaumeil, B KOTOpbIX 6yAeT NpuMeHeH BecC pyuck-npodinns
exp_weight ansa knneHToB B®. YctaHaBnueaetcsa n nameHsetcs HKL, Ha Becb pbIHOK. [MpumeHsieTcs B KNMPUHIOBYIO CecCuio.
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* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaEeT Gpokepckas chrpma nyTeM nofayn HETOProBol LL30BOW TpaH3ak-
unm ChangeBFParametersNextSession. O3HauaeT KonnmyecTBo KMPUHIOBbIX Ceccuii nepes akcnvmpaumei, B KoTopbix 6yAeT NpuMeHeH
Bec puck-npogunsa exp_weight (broker) ana pacueta rapaHTuiiHOro ob6ecneyeHns 6pokepa B c/lyyae Bbi6opa pexnMa MapXnpoBaHus
HeTTOo. ViMeeT npuopuTeTHOE 3HaYeHne Haj npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery
(broker) meHbLLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBnnBaTbCcsi pacyeTHoOl OMpMOIl Yepe3 AOKYMEHTO060pOT ¢ Gupxel n KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cnydae napametp num_clr_2delivery_client_default npumeHseTca gnsa scex
KTMeHTOB 6poKepa, Yy KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB KakK 3HauYeHue Mo yMon4YaHuio.

2.4.4. NpekpalieHne 06s3aTenibCTB N0 OAHOAHEBHbLIM (hblouepcaM C aBTONPOJIOHraLuen
("BeyHbIM hblouepcam”)

MpekpalyeHme 06a3aTeNnbCTB MO BeUHbIM dbtodepcam (BP) MOXET OCyLLecTBASATLCS N0 TpebOBaHNIO OAHON U3 CTOPOH NyTeM nogayn no-
pyyYeHUs Ha ncnonHeHve. BeuHblli obloyepc NCNOMHAETCA B 6/1MKaiLLnin N0 CPOKY MCMOSTHEHUS 06bIYHBINA (DbIOYEPC Ha TOT e camblii CNoT-
akTuB. MNopyyeHnss Ha NCNOMHEHVE BEYHOTO (hblovepca MOryT nojaBaTbCs B TEYEHWE BCEro TOProBOro AHS 3a AEeCATb TOProBbIX AHENR A0
nocnegHero AHA obpalleHns dblovepca, B KOTOPbI ncnonHsetca B (pacnucanve nybnvkyetcs Ha caiite 6upxu). MNogaya nopyyeHnii
npoun3BoAMTCA C NOMOLLb LUI030BOI KoMaHabl FuturesExecutionRequest. MogaHHble B TOProByr0 CUCTEMY MOPYYEHUS TPAHCVPYOTCS B
wnto3e B Tabnumue fut_exec_orders notoka FORTS_REFDATA_REPL.

B KAMPUHTOBYIO CECCUIO AHS NOAAYM NOPYYeHUii NPOM3BOAUTCS UCMOMHEHNE, KOTOPOEe COCTOMT U3 CBEAEHWSI BCTPEUHbLIX MOpyYeHuid Ha
UCMOMHEHWE W, B C/ly4ae HaMumus HeyaoB/IETBOPEHHbIX NOPYYEHUit HA MCNOMTHEHUE 1 OTKPbITbIX NO3ULMIA C NPOTUBOMNO/OXHOI HanpaB/eH-
HOCTbIO Ha pbIHKe, NpoLeaypbl UX NPUHYAUTENBLHOTO YA0BNETBOPEHUS.

Mpy MCNOMHEHUM MO3ULYMSE MO BEYHOMY (hbloYepcy MpeBpaLLaeTCsi B MO3ULMIO N0 06bIYHOMY (DbHOUEPCY, YTO TEXHUYECKU OhopMsieTcs
CLEJIKOIi 3aKpbITVSi NO3ULMK B BEYHOM (hbloYepce W CAE/KOI OTKPLITUS NO3MLUM B 06bIMHOM (hblouepce, KOTopble B TabuLe CAenoK no-
MeyatoTcsi cneLlyaibHbIMY Npru3Hakamm B nonisix xstatus_sell u xstatus_buy:

 PerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHu4yeckas cAenka BCneacTame 406poB0O/IbHOIO BbIXO4A U3 BEYHOIO (hbto-
yepca (Ha OCHOBaHUW NMOAAHHOW 3anBKK);

» PerpetualFuturesExecutionForced (0x400000000000000) - TexHW4eckas cAenka BCNeACTBUE MPUHYAMTENbHOMO BbIXOA4A U3 BEYHOro
hbtouepca (peanmsaums Hey0BNETBOPEHHOTO CNpoca);

» PerpetualFuturesExecution (0x800000000000000) - TexHu4Yeckasn cAenka B CBA3aHHOM WHCTPYMEHTE BC/1eACTBME BbIXOA4A U3 BEYHOro
hblovepca,;

 PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000) - TexHuyeckas chesnka Bbixoda U3 BEYHOro oblovepca ¢ NpuUHyamn-
Te/bHbIM 3aKPbITVEM NO3ULUW OLHON N3 CTOPOH.

Y4yacTHMK, HanpaBuBLLKIA NOpyYeHe Ha UcnosniHeHne B®, koTopoe BNOCNEeACTBUM 6bl10 UCMNOMTHEHO MYTEM NPUHYAWNTENIBHOTO 3aKPbITUS
NPOTMBOMNO/IOXKHOM NO3MLUMM Y YUYacTHUKA, He NoAaBaBLLErO MOPYYEHWE Ha UCNOMHEHNE, 06513aH e AHOBPEMEHHO YN/1aTUTb B MO/b3y YyacT-
HMKa, He NojaBaBLUEro NopyyYeHne Ha UcrnosiHeHne BO, neHexHble cpeacTsa (EAMHOBPEMEHHBIV NaaTex npy UCMOMHEHUW OLHOAHEBHbIX
(hbloUEPCHBLIX KOHTPAKTOB C aBTOMPOJ/IOHTaLUMeil) B pa3mepe, onpeaensieMoM B COOTBETCTBUM CO cneuudmkalmell KoHTpakTa. Lienb Takoro
nnarexa - KomneHcaums Y4acTHUKY, Y KOTOPOro NPUHYAUTENbHO 3aKpblin NO3ULMI0, ANS UCNOHEHUS BCTPEUYHOIO NMOPYyYeHns Ha BbIXO[,
13 Bo.

EAVHOBPEMEHHbII NnaTex 3a NpuHyauTeNbHoe ncnonHeHne B aBToMaTUUeCKy YNiaunBaeTcsl B KIMPUHIOBYHO CECCUIO MPU UCTIONIHEHUM
ropyyeHuii Ha BbIxog U3 BO. Mnatex 3a NpuHyaUTENbHBINA BbIXOA U3 BO TpaHCIMpYETCs B LUHO3E!

* B notoke FORTS_CLR_REPL B Tabnuue fut_pos B nonsix:
o pos_enforcement_exec - KonmuecTBo NpuHyAUTENbHO UCNOSTHEHHbIX NO3ULWMIA ANs Bbixoaa 13 B,
o pay_enforcement_exec - Cymma nnartexa (C y4eToM 3Haka) 3a NpUHyAMTENNbHOE UCNOSHEHNE.

* B notoke FORTS_CLR_REPL B Tabnuue fut_sess_settl B none exp_enforcement_pay - Cymma nniarexa (B py6nsix) 3a 1 KOHTpakT no
cAenkam npekpaweHns 06s3aTenseTs nNo BO, B cyyae NpUHYAWTENBHOTO MCMNOMHEHUS, OT CTOPOHbLI NOAaBLLE NOPYyYeHWe Ha BbIXOZ, U3
B®, cTopoHe, KOTOPYH NPUHYAUTENBHO 3aKpbIIN.

2.4.5. PacueT caenku no 3asaBKe ¢ ykasaHuem cnpega TAS (B mekyweli sepcuu 0aHHbIU cep-
BUC HeOoCmyrieH)

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb WY NPOAATL hbloUepCHbI KOHTPaKT Mo ByayLueli pacyeTHON LieHe TeKyLLero
TOProBOro AHA N/KC HEKUIA CNpes, KOTOPbIA y4aCTHUK TOTOB 3aniaTuTb/yCTynUTb JONOMHUTENBHO OT PACYETHOM LieHbl KOHTPakTa. IMEeHHO
cnpeg SBNSEeTCA cornalleHnem KOHTPareHToB B CAeNKe W ykasbiBaeTcs B 3asBke TAS B kayecTBe LieHbl. TexHnyecku TAS B TOpProBoii cu-
CTeme peasin30BaH kak 06bI4HbIV (hbOYEPCHBI KOHTPAKT C yka3aHneM cnpega TAS B kauecTse LieHbl B 3asBke (TAS-hbtoyepc), 6a3ncHbIM
akTnBoM (BA-hbo4epCOM) KOTOPOrO CYXWUT UCKOMBIA (hbroYepCHbI KOHTPaKT ((hbouepc Ha dobtodepc). CoBepluasi caesky no 3asBke C
ykazaHuem cnpega TAS, yyacTHUK nosyyaet nosuumio no TAS-hblouepcy.

PacyeT caenku no 3asBke ¢ ykasaHuem cnpega TAS ocyliecTensieTca B KNprHrosyto ceccuto. B pesynbrare nosvums no TAS-cbiouepcy
npespatiaeTcs B no3vumio no BA-biouepcy, YTo TeXHUYEeCKkn 0hopMIAETCS TEXHNYECKON CAENKON 3akpbiTnsa nos3uuun B TAS-tblouepce
no ueHe O 1 cAenkoi oTkpbITUA no3vumn B BA-tbblouepce no pacuyeTHol ueHe BA-dblovepca. Caenku B Tabnvue cAenok nomevarTcs
cneumanbHbIM Npu3HakoM B nonsx xstatus_sell n xstatus_buy (6ut 0x10000 (TASSettlement) - PacyeT caenku no 3asiBke C ykazaHueMm
cnpega TAS).
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2.4.6. Mpu3Haku, BbicTaBNsieMble Y 3asiBOK U CAE/OK

lMpu3Haku, BbICTaBNsEMblE Y 3a59BOK U CAENOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka OnucaHue

TuUnbl PbIHOYHBLIX 3asABOK

Auction 0x1 KoTupoBouyHas 3asBka (Day).

Opposite 0x2 BctpeuHas 3asska (IOC).

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

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

Tunbl KTUPUHTOBLIX CAENOK

NonQuote 0x4 Mpu3Hak 3asBku/cOenku, Kotopas He yda-
CTBYET B pacyeTe KOTMPOBOK. [pu3HaK Bbl-
CTaB/IAETCA B afPECHbIX 3asBKaxX 1 chesKax,
TEXHUYECKUX CAeSfiKax, KIMPUHIOBbLIX ches-
Kax, cefikax no Horam MyJsisTU/IETOB U CAEN-
Kax RFS.

Exec 0x20 Cpenka, BO3HUKLWANA B pe3yfibrate UCnosHe-
HWA onuuoHa. ®dnar ctaBuTca ANS OMNLMOH-
HbIX CAENOK 1 N5 hbloYepCHbIX CAENOK, KO-
TOpble NOABUANCH B pe3ysibTare akcnupaumm
OMLUMOHOB.

Expiration 0x80 VicTeyeHne BpeEMEHU XWU3HU WHCTPYMEHTa,
(hbtouepca nnn onumoHa.

DUFlow 0x800 Cpoenka nepeHoca 1Y mexay P®.

TASSettlement 0x10000 Pacyet caenkv no 3asBke C ykasaHWeM crpe-
fa TAS. (B mekyweli sepcuu HeAocmyriHo)

OptionLapse 0x800000 Cpaenka ucreyeHns onumoHa.

ClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caenka, chopmu-
poBaHHasi BHe TOpros. BbicTaBnsieTcs y Bcex
K/IMPVHIOBbIX CAEMOK.

FuturesExecution 0x40000000 Cpaenka ucnosHeHus gbrovepca.

Collaterallnstrument 0x400000000 Cpaenka no KonnarepasibHOMy UHCTPYMEHTY.

PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHunyeckass cpenka BceacTsvme [o06po-
BOJ/IbHOTO BbIXO4a M3 BEYHOTO (hbtovepca (Ha
OCHOBaHUV NMOAAHHOTO NOPYYEHUS).

PerpetualFuturesExecutionForced 0x400000000000000 TexHnyeckan cpesnika Bcneacrtsve nNpuHyau-
TEeNbHOro BbIX0Aa 13 BEYHOTO (hblovepca (pe-
anv3auus Heyl0BNETBOPEHHOIO CNpoca).

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan cpaefika B CBA3aHHOM WHCTPY-
MeHTe BC/IeACTBYE BbIXOAa U3 BEYHOTO (Pblo-
yepca.

PerpetualFuturesExecutionPartialVoluntary | 0x2000000000000000 TexHuyeckas cpenka BbIXO4a U3 BEYHOrO
(hbloyepca C NPUHYAWUTENbHLIM 3aKpbITUEM
no3nLUy OAHON 13 CTOPOH.

AppecHble 3asiBKU U CAEeNKN

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumnii mexay b®.

Address 0x4000000 Mpu3HaK aapecHoii 3asBKW, apecHoi caen-
Kn, caenkm RFS nnn 3as8Bku, doopmmnpyemMoii
no pesynesraram NpoBepPKN KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpw3Hak 3asBKv NN caenkn, cChopMUpoBaH-
HOl B pexume "ALpecHbIi C M3TUYMHIOM MO
YHUKa/IbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOYHMKA NnepeHoca No3numnii me-
xay b&.

Onepauun Haf, cBA3KaMu

REPOBack 0x4000 Mpu3Hak onepauun Hag BTOPOWA HOroW CBSA3-
Ku.

Strategy 0x8000000 Mpu3Hak 3aaBKv Unu caenku no cesaske. Cta-
BUTCA Y Onepauuii Haf Horamun CBA3KK.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

Apyroe

DontCheckMoney 0x10 He npoBepsiTb 06ecrneyeHne no KIMEeHTCKO-
MY YPOBHIO.

ExternalUseEveningExecution 0x100 Mpu3Hak 3aaBKM WK CAENKA B BEYEPHIOD
ceccuio.

DontCheckLimits 0x200 He npoBepsiTb IMMUTLI MO OMNLMOHAM.

Charge 0x400 KoHeL, nornyeckoit TpaHsakuuu. ®nar cra-
BUTCSA AAPOM Ha 3asBKM, 4TOObI N0 opAep /10-
ry MOXHO 6bI10 NOMYYUTb YMCNO (U rpaHu-
Libl) TPAH3aKLMiA, TO ecTb NnocnefoBaTe/bHO-
CTW 3asBOK, NOPOX/EHHbIX OAHOM TpaH3ak-
upveit.

LastRec 0x1000 Mpu3Hak nocnegHein 3anucy B TpaH3akuun
MaTyuHra.

DueToCrossCancel 0x2000 Mpu3HaK CHATUA NaccUBHON 3asBkU Npu
KpocC-Caenke.

MoveOperation 0x100000 Mpur3Hak nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 Mpy3HaK 0AMHOYHOTO yAaNeHNs 3asBKN.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHus 3asBoK.

OppositeOrderTailDeleteDueToCrossTrade |0x20000000 Mpu3Hak ypaneHusa octatka 10C-3aaBKu Mo
NpUYMHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepaunn yganeHus 3asaBkun cepau-
com Cancel On Disconnect.

FineOperation 0x1000000000 MpocTaBnseTca npu CHATUKM 3asiBKM B pe-
3ynerate wrpada B RFS.

UKSBulkDeleteOperation 0x2000000000 Mpu3Hak CHATMSA 3as8BOK MO  KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 [Mpu3Hak Toro, 4TO ONepauus ABNSETCA cnea-
cTBueM nogayu nopyveHunsa HKL,

NCCBulkDeleteOperation 0x8000000000 MpusHak CHATMS 3asiBOK MO KOMaHge
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3as1BKM UK cAenkun, chopmmnpoBaH-
HOI1 B npoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTUBHasi CTOpoHa B caenke. 3asBka, npu-
BefLuasn K caenke npyn Ao6aBneHnn B CTakaH.

PassiveSide 0x40000000000 [MaccuBHasA cTopoHa B cpenke. 3asBka U3
CTakaHa, y4acTByloLLas B CAeske.

Synthetic 0x200000000000 Mpu3HaK CMHTETUYECKOW 3asIBKM U CTOPOHbI
CAEeNKn, COOTBETCTBYIOLLEN 3TON CUHTETUYE-
CKOVi 3asiBKe.

RFSOrder 0x400000000000 3anaBka 13 cuctemsl RFS.

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

OperatorinputSA 0x1000000000000 Mpu3Hak 3a8BKM UK CAenKn, ChopMUpoBaH-
HOW Npu 6N1oKVpoBKe No PacyeTHOMy Kogy.

DontFineRF 0x80000000000000 MpusHak HeB3WMaHusi wTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 MpusHak TOro, 4To cAefnka coBeplLleHa B
YTPEHHIO TOProBYO CECCUIO.

SyntheticPassive 0x200000000000000 Mpr3HaK NacCUBHON CUHTETUYECKON 3asBKU.

DuringDiscreteAuction 0x4000000000000000 Mpu3Hak 3asBKN W CAENKN B ayKLMOHe OT-

KpbITUA.

[na oTnnuna agpecHsIX CAENOK OT CAENOoK, hopMmUpyeMblX NO pesysibTatam NpoBepKM KOTMPOBOK RFS, cnepyeT npoBepsATh He TOMbKO 6UT
Address, HO 1 npu3Hak RFSOrder. B 3asBkax 1 caenkax, 3ak/io4eHHbIX B pe3ynsrare cBefeHUs KOTUPOBOK 13 cucteMbl RFS, 6uT RFSOrder
NOAHAT, TOTAA KakK B afjpPecHbIX cefikax 3TOT 6UT CHAT.
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2.4.7.

[ns yno6ceTBa paboTbl 63k-00ncoB nHdopmauma B PLAZA |l wnio3ax n oTyeTax CMHXpoHU3NpoBaHa. Ans atoro B otyetax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yotcs nons signs_buy u signs_sell. 3T nons nocTpoeHbl Ha OCHOBE 6U-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCAMPYOTCA TONbKO B OTYeTax.

HaumHasi ¢ Bepcumn 7.9, crnegyroliye Npru3Haky 3asiBOK U CAEMOK, He UCTOMb3YIOLLMECs B HacTosilLee BpeMsi, GyayT nepeonpeaeneHsl 1
MCNONb30BaHbI A4S APYrUX Leneii:

SpotTransfer (0x8000);

REPO (0x20000);

IQSOrder (0x800000000).

Tunbl caenok, opMmupyembie NPU UCMOMTHEHUN N UCTeUYeHUN (hblouepcoB N ONUMOHOB

Tunbl cAeNoK, popMMpyeMble Npu UCTIOSIHEHUU 1 UCTeUYEHNI (DbIOYEepCOB 1 ONLMOHOB, NepedncieHbl B cieayioleli Taénuue:

Tun onepauun

Cpernka 3akpbITUsi NO3ULUU

Cpernka OTKPbITUA NO3ULUK

AaTta n Bpewmsi, Ko-
raa caenky nosssAT-
Csl B OTYETE M Lu/o3e

McnonHeHne noctaBo4HO-
ro chbtovepca

B wnto3ax 1 oTuéTax 6yAeT YHUKa/IbHbIV
HeHyneBoii id.

LieHa cAenku OKpyrnisieTcsl ¢ TOYHOCTbIO
[10 MUHAMA/ILHOTO Lara LieHbl.

TexHnueckasi cfenka, HpuanYecku He
ABNAETCH CAENMKON.

B wnio3ax n otyétax B 6GUTOBOW Mac-
ke npusHakm: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

YTpom B [€Hb WCMOMHe-
HUA

VicnonHeHne pacyeTHoro
obroyepca

B wto3ax n oTyéTtax 6yaeT YHUKasbHbIN
HeHyneBo id.

LieHa CAenK1 OKpyrnsieTcsl C TOUHOCTbIO
[10 5 3HaKa nocne 3ansToi.

TexHuyeckan cpaesnka, lopuanyecky He
ABNAETCA C,qu'IKOIZ.

B wn3ax n otuétax B 6GUTOBOIN Mac-
Ke npusHakm: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

Beuepom B fieHb UcnosHe-
HWA dblovepca

VicnonHeHne noctaBoyHO-
ro onunoHa

B wnto3ax 1 oTuéTax GyAeT YHUKa/IbHbIN
HeHynesoii id.

¢ B wnio3ax n otyétax 6yner yHu-

KaU/lbHbIA HEHyNeBoiA id.

Beuepom B fieHb UCTOSHe-
HUs1 onuMoHa

¢ LleHa cgenkn paBHa 0. ¢ LleHa caenku okpyrnseTcs ¢ TOYHO-

CTbI0 A0 5 3HaKa nocne 3ansToi.
e TexHnyeckass cpaenka, puanyeckn He

ABNSAETCS CAENKOMA. * HOpuanuyeckmn sBNSETCS CAENKOIA.

B wnio3ax n otyétax B GUTOBOM
mMacke npusHaku: NonQuote, Exec,
ClearingTrade.

« B wno3ax W OT4éTax B OWTOBOM |*
Macke npu3Haku: NonQuote, Exec,
ClearingTrade.

VicnonHeHne pacyeTHoro | Het

ornunoHa

B wnto3ax 1 oTuéTax GyAeT YHUKa/bHbIN
HeHynesoii id.

Beuepom B ieHb UCTIONHe-
HUS1 OnLMoHa

 LleHa caenkv oKpyrnsieTcs ¢ TOYHOCTbIO
00 5 3HaKa nocse 3ansToi.

e TexHuyeckasa cpenka, puanyeckn He
ABNAETCA C,D,eflKOVI.

e B wnmo3ax u oT4éTax B 6GWTOBON
Macke npusHaku: NonQuote, Exec,
ClearingTrade.

VicteueHve onunoHa e B wno3ax n otuétax 6yaeTt yHUKanbHbIi | Het

HeHyneBoii id.

Beuepom B ieHb NCMosHe-
HWA dblovepca

¢ LleHa caenkn paBHa 0.
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Twun onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3vuun

Aata n Bpemsi, KO-
raa caesnikv nosiBsAT-
csl B OTYeTe U L/io3e

TexHuyeckan cpaesnka, puanyveckn He
ABNAETCA c,qenK0|7|.

B ws3ax n otuétax B GUTOBOI Mac-
Ke npusHakm: NonQuote, Expiration,
ClearingTrade, OptionLapse.

MNepeHoc nosuuun Ob®

B wnto3ax 1 oT4éTax GyAeT YHUKa/bHbIN
HeHynesoii id.

LleHa caenku pasHa 0.

TexHuyeckan cpesnka, Ipuanyveckn He
ABNAETCA Cﬂ,eﬂKOVI.

B wno3ax u otyétax B 6GMTOBOWA
Macke npusHaku: NonQuote, Address,
TransferClientPosition, ClearingTrade.

B wnto3ax 1 otyétax 6yaer yHu-
KaU/lbHbIA HEHyNeBoiA id.

Llena caenku pasHa 0.

TexHnyeckasn caesnka, opuanyecku
He ABNAeTCA C,Cl,el'IKOVI.

B wno3ax n otyétax B 6UTO-
BO/ Macke npusHaku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

[l06pOBO/bHbLIN BbIXOA M3
BEYHOro dbtoyepca (Ha
OCHOBaHMV NOAAHHOTOo No-
pyyeHus)

B wnto3ax 1 oT4éTax 6yAeT YHUKa/IbHbI
HeHyneBoii id.

LieHa caenkn paBHa pacuyeTHON LeHe
BEYHOrOo (hblouepca.

TexHuuyeckas chenka, topuanyeckm He
ABNSAETCHA CAENKON.

B wno3ax u otyétax B 6UTO-
BOVW Macke npusHaku:  NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade,
PerpetualFuturesExecutionPartialVoluntg

B wn3ax n otyétax GygeTr yHu-
KaUslbHbIA HEHyNeBoiA id.

LleHa coenkn paBHa pacyeTHO Le-
He BeYHOro (hbloyepca, YMHOXEH-
HOI Ha KO3(PPULIMEHT, yunTbIBatO-
LWMIA pasHnLy B pasMepHOCTAX WH-
CTPYMEHTOB.

HOpuaunueckn sIBNSETCS CAENKON.

B wno3ax n oTyétax B OUTO-
BO/ Macke npusHaku: NonQuote,

ry. PerpetualFuturesExecution,

ClearingTrade.

Beuepom B AeHb nogauu
MOPYYeHNs Ha WCMosHe-
Hue

MpWHYAWTENbHbIA  BbIXOS,
M3 BEYHOro doblovepca
(peannzauma  HeygoBne-
TBOPEHHOTO crnpoca)

B wnto3ax 1 oTyéTax 6yaeT YHUKasIbHbIN
HeHyneBoi id.

LieHa cfefnkn paBHa pacyeTHOl LeHe
BEYHOrO hbloyepca.

TexHuyeckan cpaesnka, lopuanyecky He
ABNAETCA c,qenkof/i.

B wmo3zax wun otyétax B 6UTO-
BOi Macke npusHaku:  NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade,
PerpetualFuturesExecutionPartialVoluntd

B wnto3ax n oTyétax Oyaer yHu-
KaJIbHbIA HEHY1eBOWA id.

LleHa chenkn paBHa pacyeTHO Le-
He BeYHOro (hbloyepca, YMHOXEH-
HOI Ha KO3(PPULMEHT, yunTbIBatO-
LWMIA pasHnLy B PasMepHOCTAX WH-
CTPYMEHTOB.

HOpuUanUECcKn ABNSAETCS CAEMKOIA.

B wno3ax n otyétax B 6GUTO-
BON macke npusHaku: NonQuote,

ry. PerpetualFuturesExecution,

ClearingTrade.

Beuepom B feHb nogauv
MOpyYeHNs Ha uCnosHe-
Hve

Pacuet caenkun no 3aaske
C ykasaHuem cnpega TAS
(B mekyweli sepcuu He-
docmyirHo)

B wnto3ax n oTyéTtax byaeT YHMKa/bHbINA
HeHynesoii id.

LieHa caenku pasHa 0.

TexHuyeckan cpaesnka, puanyveckn He
ABNAETCA c,qenK0|7|.

B wno3ax n otyétax B GMTOBOI Mac-
ke npu3Haku: NonQuote, ClearingTrade,
TASSettlement.

B wn3ax n otyétax bygder yHu-
Ka/lbHbI HeHyneBol id.

LieHa cenku paBHa pacyeTHOIA Le-
He BA-blouepca.

HOpuanuecku SBNsieTcs CAeKoii.

B wn3ax n otyétax B 6GUTO-
BOli macke npwusHaku: NonQuote,
ClearingTrade, TASSettlement.

Beuepom B fieHb UcnosHe-
HusA TAS-chbtouepca

ToproBble CAE/KU OTPAXAOTCS C/IEAYIOLMM 06Pa3oMm:

Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

Cpaernka no gbloyepcy Ha akumMm Ha OCHOBaHUW aipECHON 3asBKMN |

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

FOpuanuecku SBNsSieTcs cAenKoii.
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B wn3ax u oTyétax B 6MUTOBOI Macke: npusHakm NonQuote,
Address.

Cpenka o ghblodepcy Ha akLym Ha OCHOBaHUM 6e3aApecHoii 3as1BKu

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kn OKpyrnsieTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanyeckn SBNseTcs CAesKo.

B wito3ax 1 oTuétax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpaenka no onumoHy Ha hbloYepChbl Ha akumy Ha OCHOBaHWUK afpec-
HOW 3a9BKMN

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

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

Cpaenka no onuuoHy Ha hblouepchbl Ha akuuM Ha OCHOBaHUW 6e3-
aipecHoil 3asBKu

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LieHa cZenku OKpYrAseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanuecku SBNsieTcs cAenKoii.

B wto3ax 1 oTyéTax B GUTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpenka no nepeHocy nosvuui

B wio3ax 1 oTuétax 6yaeT YHVKasbHbI HEHYNeBOiA id.

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

HOpuAanueckn He ABNSIETCS CAEMKOIA.

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

TexHuyeckas caesika Ha ocHoBaHuu 1 yactun a,ﬂ,peCHOVI napHon 3a-
ABKN

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

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

HOpuanyeckn SBNseTcs CAesKo.

B wsmo3ax n otuétax B GMUTOBOI Macke: npusHaku NonQuote,
Address, Strategy.

TexHnyeckas caesnka Ha OCHOBaHMM 2 YacTu aApecHoi napHo 3a-
ABKU

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wnto3ax 1 otyétax B 6UTOBOM Macke: mpusHaku NonQuote,
Address, Strategy, REPOBack.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3aapecHoii napHoii
3asBKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOWA.

HOpuanuecku SBNsieTcs cAemnKoii.

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

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

B wio3ax 1 oTyéTax 6yaeT YHVKasbHbI HEHYNeBOiA id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTLIO A0 5 3Haka nocse 3ans-
TOWA.

HOpuAanueckun SBNSETCS CAENKOIA.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

e B wnio3ax 1 oT4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Strategy, REPOBack.

Cpaenka no gblyepcy Ha akumu Ha OcHoBaHuW caenkm B RFS e B wn3ax n oT4éTax byaeT yHUKabHbIi HeHyeBoli id.

* LleHa czienku okpyrnsieTcsi C TOYHOCTLIO 10 MAHUMAIBLHOTO Wwara
LieHbI.

* lOpuanyeckn SBNsSieTCs CAENKOMA.

* B wno3ax u otyétax B GUTOBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

Cpaenka no onuMoHy Ha (hblYepChl Ha akLMM Ha OCHOBaHWW CAENKM | B Lwiio3ax n oTuéTax 6yaeT YHUKasIbHbIA HEHY1eBOA id.

B RFS

 LleHa caenku oKpyrnsieTcs ¢ TOYHOCTbIO A0 MVHUMASILHOTO Luara
LiEHBI.

* HOpugnueckn ABnsieTca cAeKoii.

e B wnt3ax n otyétax B 6mTOBOIM Macke: npusHakm NonQuote,
Address, RFSOrder.

TexHuyeckas cgenka no 1 yacTy NapHOW 3asiBKM Ha OCHOBaHWM ¢ B Luto3ax U OTYETax BYAET YHUKa/bHBIA HEHyneBoli id.

caenkn B RFS

* LleHa caenku okpyrnseTcs ¢ TOYHOCTbIO A0 5 3HaKa nocse 3ans-
TOWA.

* tOpugnueckn aBnsieTcsa caenKoii.

* B wnt3ax 1 oT4éTtax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, RFSOrder.

TexHuyeckasi caenka no 2 4acTu MapHoii 3asiBKM Ha OCHOBaHWW |+ B LUM03ax 1 OTYETAX 6yAeT YHUKasIbHbIN HeHyneBolii id.

caenkn B RFS
* LleHa caenku okpyrnseTca ¢ TOYHOCTLIO 0 5 3Haka nocse 3ans-

TOiA.

 HOpuAanuecku SBNSETCS CAESKOVA.

e B wnio3ax 1 oTt4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.

2.5. PacnucaHue TOproB U KJIMpUHra

2.5.1. PacnucaHue ToproB. ToproBbie AHU

Topru B cucteme SPECTRA ocCyLLEeCTBAATCA B paMkax TOproBoro AHs. TOProBbli AeHb - Nepros BpeMeHU, B TeUeHUe KoToporo bupxa

npoBOAUT TOpru. TOProBbI AeHb BKIIOYAET B Ce6S:

* AYKUMOH OTKPbITUSA, NPOBOAMMbIM Nepes YTpeHHel [oNoNHUTENbHO TOProBoi ceccuell (B criyyae ero npoBefeHns), Ans peasbHbIX
TOopros Anutca ¢ 6:50 go 7:00 o MOCKOBCKOMY BpeMEeHM.

* YTPEHHIOK AONOTHUTE/bHYH TOPrOBYH CECCUIO (B Clly4Yae ee NPOBEAEHNS), /11 PeasTbHbIX TOProB A4nnTtes ¢ 7:00 go 9:00 no MOCKOBCKOMY
BPEMEHN.

* AYKLMOH OTKpbITWS, NpOBOAMMBIV Nnepes OCHOBHOM TOProBol ceccueii (B cnyyae ero npoBefeHns), AN peasbHbIX TOProB AamTcs ¢ 8:50
00 9:00 N0 MOCKOBCKOMY BPEMEHMW.

* OCHOBHYIO TOProByt Ceccuio, A/19 peasibHbIX TOpros AsmTca ¢ 9:00 o 19:00 Nno MOCKOBCKOMY BpeMEHN.

* BeuepHIol0 4ONONHUTENbHYO TOPrOBYHO CECCUIO (B C/lyYae ee NpoBeAeHNs), AN peasibHbix TOproB gamtces ¢ 19:00 go 23:50 no MOcKoB-
CKOMY BPEMEHW.

* AYKLMOH OTKPbITUSA, NPOBOAMMBIV Nepes JononHNTENbHO TOProBoii ceccreli BbIXOAHOTO HA (B ClyYae ero NpoBeAeHns), 415 peasibHbIX
Topros anutca ¢ 9:50 go 10:00 N0 MOCKOBCKOMY BpeMeHW.

» [lonosiHUTENbHY0 TOProBYIO CECCUI0 BbIXOAHOTO AHA (B Crlyyae ee NpoBefAeHust), 4718 peasibHblX Toproe anuresa ¢ 10:00 go 19:00 no

MOCKOBCKOMY BpeMeHW. [JoNO/THUTE/IbHbIX TOProBbIX ceccuii BbIXO4HOIO AHA MOXET 6bITb HECKOJTBKO.

B npegenax ogHoro ToproBoro AHSA obpallaroTcs O4HW U Te e TOProBble MHCTPYMEHTbI U NMPUMEHSIOTCS OfHW 1 Te Xe napameTpbl Ans
pacyeta obecneueHuns. B npomexyTkax mexay TOproBbIMW AHAMMW NPOU3BOAWTCA pAf BakHehwmnx ana cuctembl SPECTRA onepauui,
Takunx Kak KnmpuHroeas ceccus, ICTEYEHUE CPOKa AEeNCTBNA KOHTPAKTOB, FeHepauus 1 paccblsika OTYETOB U T.N.

PacnucaHune ToproBbix AHeli ny6nvkyeTcs B LW03e B Tabnuuax session u trade_periods B notoke FORTS_REFDATA_REPL.
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2.5.2. OnpepeneHne pacyeTHOW LeHbl U MHAUKATUBHbIX KYpCOB

PacueTHas LeHa ncnonb3yeTca Ans pacyeToB B KnupuHrosyto ceccuio. OnpefeneHve pacyeTHOM LieHbl OCYLLEeCTBASETCS B COOTBETCTBUN
¢ MeToaukoli onpefeneHnst pacyeTHoOW LieHbl CPOYHbIX KOHTPAKTOB, OnncaHHoi B Mpunoxexun 1 k MNpasunam opraHW3oBaHHbIX TOProB Ha
CpouHom pbiHke TTAO Mockosckas bupxa. PacueTHas LieHa onpefensieTcs B 3apaHee 3apukcMpoBaHHoe pacnucaHuem Bpemsi, Bpems
ny6nukyeTcs B Wwto3e B nose settl_price_calc_time (19:00) B Tabnuue session B notoke FORTS_REFDATA_REPL. 3HaueHune PacueTHoi
LieHbI, MOCne ee onpefeneHus, NyonnkyeTca B LWto3e B none settlement_price_clr tabnu, fut_sess_contents 1 opt_sess_contents B noToke
FORTS_REFDATA_REPL. MNMosiBneHne HOBOro 3HaueHusi PacyeTHo LieHbl B TabnuLax MOXHO OTCNIEANUTL NO NPUXOAY CUHXPOCO6LITUSA (47)
settlpricecalc_finished B Tabnuue sys_events.

[o Toukun onpeaeneHns PacyeTHoi LieHbl (settl_price_calc_time) B none settlement_price_clr 6yaet otobpaxatbcs npeablayliee 3HaueHe

PacueTHO LieHbl. Jlorvka 3ano/iHeHNs nons settlement_price He U3MeHSIETCA - Kak U ceiiyac, nosie 06HOBUTCS aKTyaslbHbIM 3HAYEHNEM B
npouecce KNMpUHroBoii ceccum.

2.5.2.1. PacueT AONO/IHUTE/IbHbIX BE/IMUNH UHAUKATUBHOW BapuaLVUOHHOM MapXu U TEKYLLLEro onepaTuBHOrO

pyCKa C yYeTOM pacyeTHOl LeHbl
B fgononHeHune kK ny6ivMkKyeMbiM BeMUMHAM WHAWMKATUMBHOV BapyaLMOHHON Mapxu, KOTopas CYMTaeTCA Ha OCHOBE TeKyLueil pbIHOYHOM
LeHbl, B LU/03e TPaHCMPYETCA 3HaYeHVe UHAMKATUBHOWM BapuaLVOHHOVW MapXu C y4eTOM 3adiMKCUMPOBaHHOW A0 KIMPUHIA pacyeTHOM
LeHbl. PaccunTbiBaemoe 3HadeHne nybnvkyeTca B Wto3e B nose vm_at_settl B Tabnnyax fut_vm, opt_vm, fut_vm_sa, opt_vm_sa B noToke
FORTS_VM_REPL. [lo chukcaummn pacyeTHOl LieHbl, B pacyeTe vm_at_settl ncnonb3yercs Tekylas pblHOYHAs LeHa, nocne dukcaumm
pacueTHOM LieHbl, B pacyeTe vm_at_settl 6yaeT npumeHeHa pacyeTHas LieHa.
Takke B notoke FORTS_RMT_REPL, B Tabnuue rmt_im, ny6ankytoTcs fONOMHUTENbHbIE BEMIMUNHBI: TEKYLLWIA ONepaTyBHbIA PUCK C yHETOM
pacueTHO LeHbl rmt_posrisk_at_settl n nHaMKaTVBHasA BapuaLVOHHas Mapxa C YYeTOM pacyeTHOW LeHbl rmt_vm_at_settl. o cmkcauum
pacuyeTHOM LieHbl, B pacyeTe 3TUX BeIMUMH NCNO/b3YeTCs TeKyLLas pbiHOYHAsA LeHa, nocne mKcaumy pacieTHON LieHbI, B pacyeTe byaert
NpUMEHeHa pacyeTHas LeHa.

2.5.2.2. dukcaymsa MHAMKATUBHbLIX KypCcOB
[insA pacyeTa KOHTPaKTOB, KOTVPYIOLLMXCS B BastoTe, TpebytoTcs 3atnKcMpoBaHHbIe 3HAYEeHUS MHOUKATVBHBLIX KypCOB BaUIIOT AN onpeje-
NIEHNA CTOMMOCTMU Lara LeHbl (B KNMPUHT 1 AN aKenupauum). VIHAMKaT1BHbIe KypCbl BaUTHOT (OUKCUPYIOTCA ABa pa3a B feHb B 14:00 n B 19:00.
CoOoTBeTCTBYIOLIME 3adMKCHPOBaHHbIE 3HAUYEHWNA CTOMMOCTU Lara LeHbl 415 Kak4oro KoHTpakTa OyayT oTpaxeHbl B nosne step_price_clr
B Tabnumuax fut_sess_contents n sess_option_series notoka FORTS_REFDATA_REPL:
e [/19 IKCNNPUPYEMBIX MHCTPYMEHTOB - B 14:00 n B 19:00;

* NS OCTasIbHbIX MHCTPYMEHTOB - 19:00, B MOMEHT domnkcaumn Kypca A8 KNnmpuHrosoii ceccum.

2.5.3. KnupuHroBas ceccusi (mtm)

KnvupuHrosas ceccusi (mtm) npoBoAnTCS MO OKoHYaHuy Toprosoro aHa T B nepuog, ¢ 23:50 go 00:30 MOCKOBCKOro BpemeHu. KnmpurHrosas
Ceccusl HyXkHa g1l pacueTa TpeboBaHuWii 1 06s3aTeNbCTB No pasgenam 7kp-6®, PK no pesysibtataM Topros B TOproBbii geHb T. B KnvpuH-
rOBYO0 CECCUIO NMPOVN3BOAUTCSA:

» OnpegeneHve TpeboBaHWii U 06513aTeNbCTB (BapuaLyoHHas mapxa, npeMun, KOMUccun) no pesynsraty ToproBoro aHs T.

» MepecyeT LEeHOBbIX rpaHuLL.

* MepecyeT 0.

* OKcnupaums B YacTu KOHTPaKTOB.

» CHATUe 3asBOK TEKYLLEro [HA, NOAroToBKa K NepeBbICTaBeHunto 3as80K GTD.

* Vi3meHeHne Aartbl B cCMCTEeMe N Ha3HavyeHne HOBOro TOpFOBOFO AHA, BKNKO4Yas nepeBbICTaB/1eHNE 3aABOK.

« ®opMMpOBaHNE OTHETOB.

2.5.4. PacueTtHasd ceccus

PacyeTHas ceccusl HyxHa AN UCNOMHeHWs TpeboBaHuii 1 0653aTenbCTB, paccunTaHHbIX B KnupuHrosyto ceccuio T no pasgenam 7kp-bo,
PK. PacueTHas ceccusi npoBoauTtcs Bo Bpemsi ToproBoro AHsA T+1 B 20:00 MOCKOBCKOro BpemMeHu 6e3 NpuocTaHoBKMU ToproB. B PacueTHyto
ceccuio NPon3BoAnTCA:

* VcnonHeHune o6s3atensCcTs/Tpe6oBaHUii N0 BApUaLMOHHON MapXe 1 NpemMun, onpegeneHHbIX B NnpeablayLuyto KNvprHroByo ceccuto no
pasgenam 7kp-b®, PK.

* VcnonHeHne 06513aTeNIbCTB MO KOMUCCUOHHOMY BO3HArPaXKAEHUIO MO CAE/KaM, 3akK/H0UEHHbIM B NPeAbIAYLLNIA TOProBbIi AeHb.
» duKcauusa pakToB Ha/IMUMSA 33[40/MKEHHOCTH YUacTHUKOB KvpuHra nepeg HKL,

* ®opmupoBaHve OTHETOB MO pe3ynbTaTy UCMOSTHEHNS.
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2.5.5. OCO6eHHOCTN NOBeAEHNA pa3HbIX CYLHOCTEe B cMCTEME NMPU HasHa4YeHUU HoBoro Top-
roBoro gHs
2.5.5.1. CnpaBouHasa U cecCMOHHaA MHdopmayma

Mpy Ha3HayYeHn HOBOro TOProBOro AHA JaHHblE U3 CNPaBOYHbIX TabnuL, B KOTOPbIX CYLLECTBYET NPUBA3Ka K HOMepy TOProBoro AHA 3aka-
YMBAOTCA BHOBb M3 KnMpuHra ¢ ykasaHuem HOBOro Homepa Toprosoro AHs. B cnpaBoyHble Tabnuubl, B KOTOPbIX HET MPUBA3KN K HOMeEpPY
ToproBoro fiHsA, NpucblnaeTcst Habop U3MEHeHWIA, TO ecTb A06aBNSIOTCA HOBbIe 3anucK, NOSBMBLUMECS A/ HOBOrO TOProBoOro AHA, U yaa-
NATCA 3anucy 419 06bEKTOB, KOTOPbLIX HE A0/MKHO ObITb B HOBOM TOproBoM fHe. CripaBoyHble Tabnuupbl — 3T0 TabnuLbl, NpuxogsLive
B notoke FORTS_REFDATA_REPL. /iITorom Bcex 3aTux M3MEHeHW aBnsetcsa fobasneHvie B TabnuLy session 3anicy ¢ HOBbIM HOMEPOM
Toprosoro AHs.

2.5.5.2. leHbru n nosnuuun

Mpn cmeHe TOpProBoro AHA MHGOPMaLWsa 0 CPeACTBax, IMMUTaX U NO3ULUAX KNIMEHTOB 0OHOBNSETCS B PeXMME NPUMEHEHNS 0OHOBNEHWIA,
TO €CTb MEHSIOTCA TO/IbKO Te 3anucu, B KOTOPbIX BO BPeMS KIMPUHra peasibHO NpousoLwwnn uameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.5.3. 3anABKu

Mpy cMeHe TOProBOro AHS MPOMCXOAUT aBTOMATUYECKOE MEPeBbLICTABEHNE MHOFOAHEBHbIX 3as1BOK, JaTa UCTEYEHUs! KOTOpPbIX elle He
HacTynuna, nyTem yaaneHvsi cTapoii 3asBku 1 [o6GaBNeHNs HOBOI (C HOBbIM HOMEPOM).

2.5.5.4. HCTpyMeHThI

Mpu cmeHe Toprosoro AHA NPOUCXOAUT yAasIeHNe TOProBbIX UHCTPYMEHTOB, C UCTEKLLUMM CPOKOM 06paLLleHVIF|, n ,D,OﬁaBﬂeHVle HOBbIX TOP-
rOBbIX UHCTPYMEHTOB. HOBbIMU UHCTPYMEHTaMU MOXHO TOproBaTb HaunHasa ¢ OCHOBHOV T0pI'OBOVI ceccuun, Nnpy 3TOM AaHHbIEe MHCTPYMEHTbI
NPUCYTCTBYHOT B CUCTEME, Mchopmame Nno HUM NPUXoamT B pennuke. B Ta6nmuax fut_sess_contents 1 opt_sess_contents Takme MHCTPY-
MEHTbI NOMeYeHbl cneunasibHbIM NMPU3HaKOM.

2.5.5.5. MoToku pennukaumm

Ha rpaHuvue ToproBoro AHs NOTOKM Pensikauyn MOryT 6biThb LITATHBIM 06Pa30M 3aKpbITbl 1 NEPEOTKPbITHI 3aHOBO CEpBEpamMu TOProBoii
CUCTEMbI, NPV 3TOM MO HEKOTOPLIM MOTOKAM MOXET NPUIATU YBEAOM/IEHWNE O CMEHE HOMEPA XU3HU CXEMbI.

B HacTosLmii MOMEHT, 6€3 CMeHbl HOMepa XWU3HW MOTYT NepeoTKPLIBATLCS CMeayHoLLMe NOTOKN:
* [1OTOK C 06LMMY PbIHOYHBIMK AaHHbIMM FORTS_COMMON_REPL.

* [1OTOK C TeKyLUMMM 3HaYeHnAMY BonatunsHoctn FORTS_VOLAT_REPL.

* TOTOK C TEKYLLMMW 3HAUYEHUAMMN BapnaLoHHoh mapxu (npemun) FORTS_VM_REPL.
MOTOKM, KOTOPblE He NEPEOTKPbLIBAIOTCA:

« ToTok co cnpaBoyHoii Hdopmaumein FORTS REFDATA_REPL.

« loTok c Toprosoiit nHpopmauuein FORTS_TRADE_REPL.

* [oTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* ToTOKM arperpoBaHHbIX CTaKaHOB.

- Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

* [MoTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

» Motok FORTS_CLR_REPL.

2.5.6. icnonb3oBaHue MexaHn3ma CMHXpOCOﬁbITI/IVI Ana nony4yeHnsa KOHCUCTEHTHOro cocTtos-
HUA AaHHbIX B CUCTEMeE

Ecnu ans paspabaTbiBaeMoii cMcTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [JaHHbIX B
TOProBOI cUCTEME Ha HEKOTOpble «BaXHble» MOMEHTbI BPEMEHM, TO Takas cucTema [Oo/hkHa UCMOMb30BaTh MeXaHU3M CUHXPOCOGbITUIA.
[N cUHXpOHU3aLMN JOCTYNHbI CNeaytoLwme COCTOSIHUSI TOPrOBOI CUCTEMBI:

» [aHHble ans HoBOro ToproBoro AHS 3akaveHbl U paccumTaHbl (~00:24-00:25, MOCKOBCKOro BpEMEHN)
* Hauano KnupuHrosoii ceccum (23:50, MOCKOBCKOrO BpEMEHM)

» [aHHble nocne KNupuHroBoii ceccum nepepaccumntarbl (~00:24, MOCKOBCKOTO BPEMEHM)

» PazfBuxka NMMUTOB (B TEUEHME TOProB)

* Hauano npvema 3as1BOK B ayKLMOH OTKpPbITUA (~8.50, MOCKOBCKOro BpeMeHM)
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OKoHYaHue nprema 3asiBoK B ayKLMOH OTKpPbITUA (~8.59, MOCKOBCKOro BpeMeHu)
3aBeplueHne aykumoHa oTkpbITMA (~9.00, MOCKOBCKOro BpemMeHN)

Hauano PacueTHoli ceccum (20.00, MOCKOBCKOro BpeMeHw)

OkoHuaHue PacueTHoii ceccum (~20.09, MOCKOBCKOro BpeMeHN)

Onpegenexve 1 dukcaumst pacyeTHbIx LieH (19.00, MoCKOBCKOro BpeMeHM)

[LNA yBEJOM/IEHNSA BHELLIHMX CUCTEM O HACTYM/IEHWV ONPEAENEHHOrO COCTOAHSA TOProBOV CUCTEMBI, B NOTOKAX PEN/MKaLWm TPaHCIMpYeTCs
Tabnuua sys_events creaytoLiero goopmara:

Mone Tvn OnucaHve

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcucTemMsl pensmkaLmm
replAct i8 Cnyxe6Hoe nosne nogcucTemsl penvkawumm
event_id i8 YHVIKasIbHbIN MAEHTUIMKATOP COObITMSA
sess_id i4 MpeHTndomkaTop ToproBoro fHs

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpewms cobbitus

Tabnuua TpaHC/IMPYETCS BO BCEX MOTOKAX PEniMKaLymy KpoMe Cleayowyx:

FORTS_USERORDERBOOK_REPL
FORTS_ORDBOOK_REPL
FORTS_MM_REPL
RTS_INDEX_REPL
FORTS_RISKINFOBACH_REPL
FORTS_RISKINFOBLACK_REPL
FORTS_TNPENALTY_REPL
MOEX_RATES_REPL

FORTS_REJECTEDORDERS_REPL

MpaBuna CMHXPOHU3ALUUM JaHHbIX CeayoLMe - NPU HACTYNIEHUN T106a/1bHOTO COBLITUS B TOPTrOBOW CUCTEME, NOC/e TeHepaLlun BCex
[aHHbIX MO 3TOMY COGbITVIO BCEMW NOACUCTEMAaMMU TOProBOW CUCTEMBI, B TAGMWLbI SyS_events BCTABMSETCS 3anNCb C OQHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMy COObITUS:

1 (session_data_ready) - 3aKOHYeHa 3arpy3ka faHHbIX U3 K/IMPUHIOBOM CUCTEMbI B TOPTrOBYHO NEpes, HayasioM HOBOro TOProBOrO AHS;
Co6bITVA faHHOro TvNa TPaHC/IMPYIOTCS BO BCEX MOTOKaXx, e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbl JaHHble Mocfe KAMPUHIOBOW ceccuu; COBbLITWUSI [AaHHOrO TWMa TPaHCMPYKTCS TOMbKO B MOTOKE
FORTS_CLR_REPL

5 (clearing_started) - Hayano KnvpuHroBoli ceccuu; cobbiTUA AAHHOMO TvMna TPaHC/AMPYKOTCS BO BCEX MOTOKax, rge ecTb Tabnuvua
sys_events, kpome notoka FORTS_CLR_REPL

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

17 (clearing_trades_inserted) - cchopMupoBaHbl CAEMKM MO pe3ysbTataM KAVPWHIa; COBbITUA AAHHOTo TWna TPaHC/IMPYHTCA BO BCEX
noTokax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

18 (extension_of_limits_started_for_core) - HayaTa pa3gsmkka NMMUTOB; COBLITUA AAHHOT0 TUNa TPaHC/IMPYHOTCS BO BCEX NOTOKAX, rae
ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

22 (discrete_auction_matching_completed) - 3aBeplleHO cBedeHWe 3asBOK W OMNy6MMKOBaHbl CAESKU ayKUMOoHa OTKPbITUS; CO-
6bITMA fJaHHOrO Tuna TpaHcnupykoTcs B notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL wn
FORTS_REFDATA_REPL

23 (discrete_auction_add_order_started) - Hayano npuema 3asiBOK B ayKLMOH OTKPbITUS; COObITUA AAHHOMO TUna TPaHCAMPYHOTCSA B MO-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

24 (discrete_auction_add_order_finished) - okoH4aHVe npruema 3asiBOK B ayKLMOH OTKPbITUS; COBLITUS JaHHOTO TUMa TPaHCANPYHOTCA B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL
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» 36 (start_of_calendar_date) - Hauano kaneHaapHOro AHs; CO6bLITUS AAaHHOIO TMNa TPaHC/MPYHTCA BO BCeX NOTOKax, rae ectb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

» 37 (settlement_session_started) - Hauano PacueTHoii ceccum; cobbITUA 4AHHOTO TMNAa TPAHC/IMPYOTCS BO BCEX NOTOKAX, r4e ecTb Tabnmua
sys_events, kpome notoka FORTS_CLR_REPL

» 38 (settlement_session_finished) - okoH4YaHne PacueTHoii ceccun; cobbITUS faHHOTO TUMa TPaHC/IMPYHTCS BO BCEX MOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 47 (settlpricecalc_finished) - pacyeTHble LeHbl 3athukcupoBaHbl; COObITUS JaHHOTO TUNa TPaHCAMPYKTCA BO BCEX NOTOKax, rge ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHELLHSISE CUCTEMA, MOXET NOAMMUCATLCS Ha MoslyyeHne TabnuLbl COBbITUY BO BCEX MHTEPECHBIX el MOToKax pensiMkaluum 1 nosyunTb yBe-
[IOMJIEHME O TOM, KOTAa aHHbIe FOTOBbLI. BO BCeX NOTOKAax pernvkaLumy 3anvcu B sys_events, OTHOCSLLMECS K OGHOMY COGbITWIO B TOProBoii
cucTeme GyayT UMeTb OAMHAKOBLIK event_id. B nonsx sess_id 1 message BblAAETCS PacLUMpPEHHasi MH(hOPMaLMsi — HOMEP HOBOTO W/
TeKyLLEro TOProBOro AHsi U TEKCTOBOe coo6LeHMe. O6pallaem 0co60e BHUMaH1e Ha TOHKOCTH:

* He rapaHTvpyeTcst MAEHTUYHOCTb 3HaueHuit cnyxe6Hbix noneit repliD, replRev B pasHbix NOTOKaxX penivukauumn Ans ofHOTO U TOro Xe
CO6bITMA. OPUEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

* YBegomneHue B sys_events npuxoguT MNMOCJ/IE Bcex faHHbIX, B YaCTHOCTM 3TO O3HAYaET, YTO B peXuMe MoslydeHust gaHHbIx on-line
BHELLHAA cMcTemMa NnoyynT cHavasia camy HoBble AaHHbIe, Hanpumep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBbIi TOPTOBbIV AEHb UK nepe-
HeceHHble B HOBbI TOProBbI AeHb MHOFOAHEBHbIE 3asBKY, @ Y)Xe NOTOM — YBEJOMJ/IEHNE B SyS_events.

* He rapaHTMpyeTca KOHCMCTEHTHOCTb AaHHbIX NP UX pasgade B pexumMe snapshot. B cneactsune Toro, 4To NPOTOKON pennnkauun He
3anoMMHAET NOPSALOK NOTyYEHU 3anuceil Mexay pasHbiMK Tabnuuamu B NOTOKe, faHHbIe pa3farTca B NOpsaAke onucaHvs Tabnuy B
cxemMe, MMEeHHO NOo3ToMy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPSiAKe, B KAKOM OHU MPUXOAWAW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOYYEHUA CHAMLLIOTa COBEPLLEHHO He 03HAYaeT, YTO AaHHbIe roTOBbI, Y4u-
TbiBaA BbllLeckasaHHoe, cobbiTve session_data_ready BNosHe MOXeT OTHOCUTLCA K MpeAblayLieMy TOproBoMy AHto. Moatomy ncnosnb-
30BaTb yBEAOM/IEHUs], NpUXoAsLve B Sys_events, 415 OLEeHKA KOHCUCTEHTHOrO COCTOSHWSA AaHHbIX B CUCTEME MOXHO TO/IbKO nocne
nepexoga B pexum on-line.

2.5.7. CepBuC pa3gaun cTaTycoB MHCTPYMEHTOB

B Tekywweli Bepcun SPECTRA BblYMC/IEHME CTATYCOB MO BCEM MHCTPYMEHTAM W UX pas3fadya KfMeHTaM MpPOUCXOASAT C HEKOTOpbIMUK 3a-
AepXKamMy OTHOCUTENIbHO BPEMEHU X (CTaTyCOB) peasibHOro U3MEHEHNS B CUCTEME, YTO HEraTMBHO CKa3blBAETCH Ha NO/b30BaTeNax cu-
cTembl. VIHdhopmaumsa o Tekyliem cTaTyce TOproBoro AHA U MHCTPYMEHTOB AOCTYMHa B LWN03e B Tabnuuax session, fut_sess_contents un
opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamkax nporpamMmmMbl UMNOpPTO3aMeLLEHNS 1 B LIENAX YCKOPEHNS pasgaymn nHdop-
Maumu no ctatycam MHCTPYMEHTOB M Toprosoro AHst B TC SPECTRA B Bepcum 8.3 peasim3oBaH HOBbI cepBuc - CepBUC pasfayn cTaTtycoB
VHCTPYMEHTOB.

CepBVIC pasgavn ctatyCoB MHCTPYMEHTOB NpPU USMEHEHNN COCTOAHNA MHCTPYMEHTOB WUJTM TOProBOro AHA, pacCYUTbIBaET UTOFOBbIE CTATYCbl
WHCTPYMEHTOB U TOProBOro AHA, 1 pasgaeT ux B Buae pensimkm I'IOTpe6VITeJ'IFIM. Ha BbIxofie cepBuC BblAAET TPW MNOTOKA:

* FORTS_SESSIONSTATE_REPL - CocTosiH/e TeKyLLero ToproBoro AHs.
* FORTS_INSTRUMENTSTATE_REPL - Ctatycbl MHCTPYMEHTOB TEKYLLEro TOProBoro AHs.
* FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPYMEHTOB TEKYLLEro TOProBoro AHs.

CepBuC pas3faeT cTaTycbl UHCTPYMEHTOB MO rpynnam UHCTPYMEHTOB. K OfIHOMY MHCTPYMEHTY MOXET GbITb NPUMEHEHO HECKOJILKO rpymnmno-
BbIX CTATyCOB, COOTBETCTBEHHO OZMH UHCTPYMEHT MOXET BXOAUTL B HECKOMLKO rpynn. Pasgavya ctatyca MHCTPyMeHTa no rpynnam no3so-
NAeT 3KOHOMUTL TpadmK (MHCTPYMEHTOB MHOTO, Tpynn Maso), Tak Kak He Hafo MosyyaTb OGHOB/IEHMSI N0 BCEM MHCTPYMEHTaM, a Takke
NOBbILLIAET CKOPOCTb pacyeTa caMoro craryca MHCTPYMEHTOB, Tak Kak NepecyeT BeAeTcsl TONbKO A/151 UHCTPYMEHTOB rpynnbl. Hanpumep, B
KnnpuHroByto ceccuo 0GHOB/SAKOTCS CTaTyCbl MO BCEM MHCTPYMEHTaM ¥ B 3TOM C/lyyae pasgadya no CeTV 3aHUMAaEeT CeKyH/bl, NosyyeHne
cTatyca no 1 rpynne - MUNCEKYHAbI.

Monb3oBaTensM, KOTOPbIM  HyxHa euwe 6onbllad CKOPOCTb  pasfayn  CTaTycoB  WHCTPYMEHTOB, nNpefnaraeTca  BOC-
nonb3oBatbCs  AaHHbiMM notoka FORTS_SECURITYGROUPSTATE_REPL. T[lo cnpaBO4YHMKaM WHCTPYMEHTOB U  Tabnuue
FORTS_SECURITYGROUPSTATE_REPL.security_group_state nosib3oBareni MOryT CamOCTOATE/IbHO, HA CBOEI CTOPOHE BbIYNCNSATL Te-
KyLLe CTaTyCbl MHCTPYMEHTOB.

2.5.7.1. ANropnTm BbI4YUC/IEHUA CTaTyCca MHCTPYMEHTa U3 rpynnoBbIX CTaTycoB

VIHCTpyMeHT BxoauT B ogHy wiamn 6onee rpynn. Kaxgas rpynna nMeeT TOProBblii cTaTyc B none state Tabnuubl security_group_state. Uto-
TOBbI/i CTATYC MHCTPYMEHTA - 3TO XyZLUMNiA (CaMblli CTPOTWiA) U3 CTATyCOB rPynn, B KOTOPble BXOANUT UHCTPYMEHT. CTaTtycbl rpynnbl UHCTPY-
MEHTOB:

* '4' - 3anpeLLeHo BCE.
» '2'- 3anpeLLieHo BCe KpOMe CHATUSA 3aABKU.
* '16' - 3anpeLleHo yBennmyeHme nosvmummn.

» '8'- CH0p 3aABOK B ayKLMOH OTKPbITUS.
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* '0' - Pa3peLlleHo Bce.
Crarycbl nepeuncrieHbl B Nopsake yobiBaHUs npuopuTeTa (CTPOrocTu orpaHnyeHus).
ANTOPUTM BbIYMCIIEHNA TOPTOBOrO CTaTyca MHCTPYMEHTa U3 rpynnoBbIX CTATYCOB:

1. O6pawaem BHUMaHue, YTo AaHHble B notokax FORTS_REFDATA_REPL n FORTS_SECURITYGROUPSTATE_REPL f0/mkHbI ObITb
3aCUHXPOHU3NPOBAaHbI MO CUHXPOCOBLITUAM.

2. Mo notoky FORTS_REFDATA_REPL nosny4aem Cnvcok MHCTPYMEHTOB 1 X NPUBA3KY K PBK, cexumam, pexvmy Topros 1 rpynne nH-
CTpymeHTOB. Mo cob6bITMi0 session_data_ready chmkcupyem CnMcOoK MHCTPYMEHTOB U UX NPUBA30K, B TEYEHUN TOProB 3TOT CMUCOK He
MeHsieTcs.

3. CTpoum  KoHTeilHep instrument_state no 3anucam u3  fut_sess_contents u opt_sess_contents u 3amucam  u3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state. 3nemMeHTbl KOHTeliHepa:

* isin_id - YHuKanbHbIl ngeHTucbmkaTop MHCTpyMeHTa. M3 3anucu B fut_sess_contents/opt_sess_contents.

» section_id - MaeHTndmkatop cekumu. Mo fut_sess_contents.base_contract_code/opt_sess_contents.base_contract_code B fut_vcb/
opt_vcb 6epem section_id.

» base_contract_id - WgeHtndimkatop ®BK (dblouepcHoro 6a3oBoro koHTpakta). Mo fut_sess_contents.base_contract_code/
opt_sess_contents.base_contract_code B fut_vcb/opt_vcb 6epem base_contract_id.

» trade_mode_mask - PexuM TOpros, B KOTOpbIA BXOAWT MHCTPYMeHT. OT 3HayeHue u3 nons fut_sess_contents.trade_mode_id/
opt_sess_contents.trade_mode_id oTHUMaem efnHuLy 1 npeobpasyem B Macky C O4HUM BK/TOYEHHbIM 6UTOM (dhnarom).

 group_mask - Macka, B KOTOPOVi BK/TtOUEHbI 6UTbI (hn1arn) ¢ HoMepamu rpyn, B KOTOPble BXOAWUT AaHHbI MHCTPYMEHT. 3HaueHne 13
nons fut_sess_contents.group_mask/opt_sess_contents.group_mask.

» KoHTeiiHep map<security_group_id, state> security_groups_map. map - 0TCOPTMPOBaHHbI aCCOLMaTUBHBIA KOHTENHEpP, coaepxatuii
napbl Kto4-3HaYEHNE C YHUKAbHBIMU KTH4aMm.

4. ObpaboTka 3anucu n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state BbINo/fHSAeTCA crefyowum obpasom. Ans ka-
OO0 3anvcy no nosto security_group_state.type onpegensiem Tun rpynnoBoro ctaryca u BbiNO/IHAEM COOTBETCTBYIOLLYHO 06paboTKy:

a. security_group_state.type=1 - Ha TOproBblii AeHb.

Bo BCcex MHCTpymMeHTax B KOHTeiHepe instrument_state B KOHTeilHep security _groups_map A06aBAsiemM 3/1eMEHT C MOASMU:
security_group_id, state. EC/in Takoil 3N1EMEHT Y)Xe eCTb B KOHTeHepe, TO 06HOB/IIEM B 3/IEMEHTE 3HaYeHne Nosis state Ha 3HaYeHne
nons state, B3sitoe u3 oobpabdarbiBaemoii 3anmcy ns FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

b. security_group_state.type=2 - Cekuus.

B koHTeliHepe instrument_state Haxo4uM BCe MHCTPYMEHTbI, Y KOTOPbIX 3HaYeHve nons section_id coBnagaeTr co 3Ha4YeHnem nons
section_id 13 obpabatsiBaeMoii 3anucu. B HalileHHbIX MHCTPYMEHTaxX B KOHTeHep security _groups_map Ao06aB/sieM 3/IEMEHT C
nonamu: security_group_id, state. Ecnu Takoli an1eMeHT yXe ecTb B KOHTeliHepe, TO 0GHOB/IAEM B 3/1EMEHTe 3HaueHve nons state Ha
3HaueHue nons state, B3AToe 13 obpabdaTbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security _group_state.

C. security_group_state.type=3 - Cekuusi + PeXxum TOpros.

B KoHTeliHepe instrument_state HaxoAuMM BCe MHCTPYMEHTbI, Y KOTOPbIX 3Ha4YeHWe nons section_id coBnagaeT co 3Ha4YeHWeM nons
section_id 13 obpabaTbiBaeMoli 3anucu, 1 3HaveHne nons trade_mode_mask coBnagaet co 3HadyeHvem nons trade_mode_mask
13 obpabartbiBaeMoii 3anucu. B HaliieHHbIX MHCTpyMeHTaxX B KOHTelHep security_groups_map [o6aBnsiemM 3/1eMeHT C MOASAMU:
security_group_id, state. Ecnin Takoii 31eMeHT yXe ecTb B KOHTeliHepe, TO 0GHOB/ISIEM B 3/IeMEHTE 3HaUeHue Moss state Ha 3HaueHne
nons state, B3fAToe n3 o6pabdatbiBaemoli 3anucu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

d. security_group_state.type=4 - ®bK.

B KOHTeiiHepe instrument_state Haxogym BCe WHCTPYMEHTbI, Y KOTOPbIX 3HauyeHue mnons base_contract_id coBnaga-
eT Cco 3HauyeHmem nonsa base_contract_id u3 obpabatbiBaeMoi 3anvcu. B HaWAeHHbIX WHCTPyMEHTax B KOHTeWHep
security_groups_map fob6asnsiem 37eMeHT C MNonsMu: security _group_id, state. Ecnn Takoil 31eMEHT yXe eCTb B KOHTeld-
Hepe, TO OOHOBMSIEM B 3/1EMEHTE 3HauyeHWe nons state Ha 3HaveHue nons state, B3ATOe M3 obpabaTbiBaeMoW 3anucu K3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

e. security_group_state.type=5 - /IHCTPyMEHTbI U3 pexvimMa TOproB.

B KoHTeilHepe instrument_state Haxogum BCe WHCTPYMEHTbl, Y KOTOpbIX 3HadyeHune nonsa trade_mode_mask coBnaga-
eT co 3HauyeHnem nons trade_mode_mask un3 o6pabaTbiBaemMoli 3anucu. B HalijeHHbIX WHCTPYMEHTax B KOHTelHep
security_groups_map pgo6aBnsieM 3n1eMeHT C nonsmMu: security_group_id, state. Ecnu Takoil 3nemeHT yxe ecTb B KOHTeN-
Hepe, TO OOHOBNSieM B 3/1EMEHTe 3HayeHWe nons state Ha 3HauyeHue nons state, B3ATOoe M3 obpabaTbiBaeMoli 3anucu ©3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

f. security_group_state.type=6 - VIHCTPyMeHTbI U3 pexmma Topros + ®BK.

B KoHTeliHepe instrument_state HaxoayM BCe UHCTPYMEHTbI, Y KOTOPbIX 3HadeHWe nons trade_mode_mask coBnagaer co 3Haye-
Huem nons trade_mode_mask u3 obpabatbiBaemoin 3anvcu, 1 3HadyeHue nons base_contract id coBnagaet co 3HaYeHnem nons
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base_contract_id n3 o6pabaTbiBaeMoli 3anucu. B HaiiieHHbIX MHCTPYMeHTax B KOHTeHep security_groups_map Ao6aBnsem afemMeHT
C nonsMu: security_group_id, state. Ecnv Takoii anemeHT yxe ecTb B KOHTeliHepe, TO 06HOB/NSIEM B 3/1IeMeHTE 3HadYeHue nons state
Ha 3HaueHwue nons state, B3aToe U3 obpabatbiBaemoii 3anncy n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

g. security_group_state.type=7 - pynna UHCTPYMEHTOB.

B KoHTeliHepe instrument_state HaxoguMm Bce MHCTPYMEHTHI, Y KOTOpbIX B Mosie group_mask BkIueH 6uT 13 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) n3 obpabaTsiBaemoii 3anmcu. B HailgeHHbIX MHCTPYMEH-
Tax B KOHTeliHep security_groups_map fobasnsiem anemeHT ¢ nonsmu: security_group_id, state. Ecnv Takoil anemeHT yxe ecTb
B KOHTEWHepe, TO 0O6HOB/ISIEM B 3/IEMEHTE 3Ha4YeHne Noss state Ha 3HaveHue nons state, B3siToe u3 obpadaTbiBAEMOin 3anmcu 13
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

h. security_group_state.type=8 - pynna uHcTpymeHTOB + ®BK.

B koHTeliHepe instrument_state HaxoAWm BCe MHCTPYMEHTbI, Y KOTOPbIX B None group_mask BKAYeH 6UT u3 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) n3 o6pabaTbiBaeMoi 3anucu, ¥ 3HavyeHue nons
base_contract_id coBnagaer co 3HayeHuem nons base_contract_id u3 obpabatbiBaemoil 3anucu. B HalifeHHbIX UHCTpPyMeHTax
B KOHTelHep security_groups_map gobasfisieM 3/1eMeHT C nonsMu: security_group_id, state. Ecnv Takoi anemeHT yxe ecTb B
KOHTelHepe, TO OGHOB/IIEM B 3/1EMEHTE 3HAa4YeHVe Nons state Ha 3HayeHwe nons state, B3AToe M3 obpabaTbiBaeMOi 3anncn n3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

5. OnpefeneHye TEKYLLEro cTaTyca MHCTPYMeHTa BbIMOMHSETCs criefytolwmmM o6pasoM. B anemeHTe koHTeliHepa instrument_state npoxo-
[MM o 3neMeHTaM KoHTeliHepa map<security _group_id, state> security_groups_map 1 onpegensiem TekyLLuii cTaTyc MHCTPYMeHTa Kak
HavxygLwnii B nopsigke y6biBaHWs npropuTeTa (CTPOroCcTH OrpaHNyeHns) Mo 3HauYeHUsIM Nons state.

Takxe B CGate (\SpectraCGate\SDK\samples | /usr/share/doc/cgate-examples) gob6aBneH TeCTOBbI Npumep instruments_state, KOTopblii
[eMOHCTPUPYET pacyeT cTaTycoB MHCTPYMeHTOB no notoky FORTS_SECURITYGROUPSTATE_REPL.

2.5.8. PacnucaHue UTPOBbIX U TECTOBbIX TOProe
MomnMo peanbHoit Toprosoii cuctemsl SPECTRA, cyllecTByeT UrpoBasi cucteMa 1 Tpy TECTOBbIX CUCTEMBI:
* TO - aNA TECTUPOBaHUA JOCTYMNHA BEPCUs TOProBOli CUCTEMbI, COOTBETCTBYHOLLAA 60EBOI
e T+1 - Ansi TECTMPOBAHWS AOCTYNHA BEPCUSI TOPTOBOI CUCTEMBI CNEYHOLLETO penmsa
* T+2 - Ans TECTUPOBaHMWS AOCTYMNHA BEPCUS TOProBO CUCTEMBI, Yepe3 OfHY OT TekyLlei 60eBO cuCTeMbI
PacnucaHune TeCcToBbIX TOPrOB MOXHO MOCMOTPETbL Ha calite bupxu: https://www.moex.com/s438
PacnucaHve pa6oTbl UTPOBOV CUCTEMBI:
» AyKUMOH OTKpbITUSA Nepef YTpeHHel ceccueld: cbop 3asasBok 05:50:00 — 05:59:50
* YTpeHHss Toprosas ceccus: 06:00:00 — 09:00:00
e AyKUMOH oTKpbITMA: 08:50:00 — 08:59:50
* OcHoBsHasa Toprosas ceccus: 09:00:00 — 16:00:00
» [lHeBHas akcnupaumsa KoHTpakTos: 13:00:00
» Onpegenexne PacyeTHoO LeHbl: 16:00:00
* BeuepHssa akcnupayma koHTpakTos: 16:00:00
» BeuepHsas Toproeas ceccus: 16:00:00 — 21:30:00
» PacueTHasa ceccus: 17:00:00
» KnupuHrosasi ceccusa mark-to-market n akcnmpaums KOHTpakToB BO BpeMsi KnupuHrosoii ceccum: 21:30:00
* Paccblnika 0T4eTOB Mo UTOoram AiHA B TeyeHue yaca — fo 22:30
ToproBble AHV COBNAAAIT C TOpramu Ha NPoMbILLNeHHoM cucteme, ICBA He npoBoauTCs.

MonHoe pacnucaHve TOProB Takke MOXHO NOCMOTPETL B Tabnuue session notoka FORTS_REFDATA_REPL nnu B TepmuHane B Tabnuue
"Ceccun”.

2.5.9. AYKLUMNOH OTKPbITUS

Mepepn ocHOBHbIMK TOopramu B cucteme SPECTRA MoXeT NnpoBoauTbCs AyKUMOH OTKpbITHA (AO). [lonyckaeTcs HasHavaTb HeCKo/Ibko AO
BHYTPW OfHOrO TOProBoro AHA. AYKUWOH OTKPbLITUA CYXUT A1 UCK/THOYEHUA aHOMa/IbHOrO CKayka LieH Npoun3BOAHbLIX MHCTPYMEHTOB Mnpu
OTKPbITUM TOProB. [laHHblli MEXaHN3M peanin3oBaH B hopmare AUCKPETHOrO ayKLMOHa 3asBOK NO eAuHoi LieHe aykimoHa oTKpbITus. Lle-
Ha ayKLMoHa OTKPbITUA BbIGUPAETCA U3 YCNOBUSA 06ecneyeHnst CoBepLUEHNs CAeN0K C MakCUMasIbHbIM KOMIMYECTBOM KOHTPAKTOB MO 06b-
AB/IEHHBIM HA MOMEHT BPEMEHM NPOBEfEeHNS ayKLMOHa OTKPbITUA 3asiBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
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YMHra 3as1BOK M0 LieHe ayKLMoHa OTKPbITUSA, OnpeAensiemMoi Ha 0CHOBaHUM MHdopMaLmm 060 BCex 3asBKax Ha MOMEHT OKOHYaHusi nepuoja
cbopa 3asBOK.

OCHOBHble 0CO6eHHOCTH ayKunoHa OTKPbITUA:

* B aykumoHe OTKpbITUA MOTYT y4acTBOBaTb TOMbKO (PbOYEPChbl, BKOYAs BeyHble hblovepchbl. KasieHaapHbIX CrpefoB U OMNuUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTuo B ayKLVOHe OTKpPbITUSI yCTaHaB/MBAaETCS Ha ypoBHe BA 1 felicTByeT Ha BCE UHCTPYMEHTHI
aToro BA.

* B nepvog cbopa 3asBOK B ayKLVOH OTKPbITUS MOXHO BbICTaB/IATL TO/IbKO 6e3afpecHble KOTUPOBOYHbIE 3aaBku (Twun Day), Bkaovas
ancbeprn. 3assku Tvna BOK, FOK, IOC - HegonycTUMbI.

» KOHTpO/b KpOCC-3asBOK: NepeceyeHmne LEeHOBbIX YPOBHEN NPOTMBOMOOXHbIX 3a8BOK ¢ ogHUM VIHH He ponyckaetcs (cHumaeTcs 6onee
No3AHASA 3anBKa), NPU 3TOM HacTpoVikv "PaspeLlunTtb Kpocc-caenkn” n "CHATb MacCyBHYHO 3asBKY NPW KPOCC-CAESKe" He yUMTbIBaKOTCS.

. U|eHbI 3adaBOK A0/DKHbI HAX0AUTbLCA B IMMUTAX LLEHOBOIo Kopuaopa NHCTPyMeHTa.

+ OrpaHuyeHy st Ha BbICTaB/IEHWE 3asiBOK B COOTBETCTBYIOLLMIA TOPrOBbIN Nepuog Ha ypoBHe B®, pacnpocTpaHaTCs 1 Ha ayKLMOH OTKpPbI-
TV, NPOBOAMMbIN Nepes 3TUM TOProBbIM NepUoAOM.

» Be3agpecHble 3a8BKM U3 NpeALlecTByOLLEro TOProBoro neproga y4acTByT B ayKLMOHe OTKpPbITUS, BK/oUas aincbepru u 3asBku Tvna
Book-or-Cancel.

B nepuog c6opa 3asiBOK MOXHO CTaBUTb W CHUMATb (EC/M 3TO paspeLleHo AJist MHCTPYMEHTOB AaHHOTO BA B 3TOM ayKLMOHE) 3asiBKy,
nepecTaHoOBKa 3as1BOK 3arpeLLeHa B ayKLyOHe OTKPbITUSI.

* Bpems Hayana cbopa 3asBoK — 3a 10 MMH A0 cTapTa TOProBOro nepuoga. 3TOMy MOMEHTY B CMCTEME COOTBETCTBYET MPUXOA CUH-
xpocobbiTus discrete_auction_add_order_started B Tabnmupl sys_events notokoB FORTS_TRADE_REPL, FORTS_ORDLOG_REPL,
FORTS_DEALS_REPL n FORTS_REFDATA_REPL.

* Bpemsi OKOHuYaHusi cbopa 3asBOK — cC/y4yaliHoe AN BCEX WHCTPYMEHTOB B MPOMEXYTKE, YKasaHHOM B  Mo-
nax discrete_auction.add_order_finish_from wn discrete_auction.add_order_finish_till Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3TOMy MOMEHTY B CUCTEME COOTBETCTBYET NPUX0[, CMHXPocobbiTus discrete_auction_add_order_finished B
Tabnuupl sys_events notokoB FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL.

+ [Mocne 3aBepLueHUs hasbli coopa 3asBOK 1 10 OKOHUYAHMS ayKLIMOHA He [OMyCcKatloTcsl onepauyu ¢ 3asiBkamu, BKYas yaaneHue.

* Mocne npoBegeHVsA ayKLVOHa 1 3aK/K0HEeHUsI CAEMNOK MO LieHe OTKPbITYSA, OCYLLECTB/ISETCA MaTHMHI OCTaBLUMXCA 3a5BOK C YHETOM CUHTe-
TUYECKOW TIMKBUAHOCTUN U3 KaNleHAapHbIX cnpefoB. LieHbl CAenok ¢ y4eToM CUHTETMHECKOTO MaTUYMHIa MOryT OT/INYaTbCS OT LieHbI OTKPbI-
TMA. Ha aToM 3aTane MoryT CHUMaTbCS 3asBKW N0 KasleHAAPHbIM crnpejam npy HapyLeHUn yCoBrin KPOCCHOCTU. 3aBepLUeHre ayKLmoHa
OTKPbITUSI MOXHO OTC/IEAUTb MO NpUXoAdy cuHXpocobbiTus (22) discrete_auction_matching_completed B Tabnuuax sys_events NOTOKOB
FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL.

* He cBefeHHble B NpoLiecce ayKLyoHa OTKPbITWS 3asiBKV NEPEXOAAT B OCHOBHOW PEXVM TOProB.
MHhopmanms 06 aykumoHax OTKpbITUS B Tabnuuax TOproBoro nHtepdeiica:

* VHchopmauma o0  pacnucaHuyM  HasHAYeHHbIX — ayKLMOHOB  OTKpbITUS  codepxutcsa B Tabnuuax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro uHtepdeiica.

* LleHa ayKumoHa OTKpbITUSA TPAaHC/IMPYETCS B LWK03e B Nosie opening_auction_price Tabnuubl common notoka FORTS_COMMON_REPL
Ha NPOTSKEHUM YTPEHHEN 1 AHEBHOM TOProBOIA ceccuun. B BEUEPHHOK TOProBY CECCUIO LieHA ayKLUMOHA OTKPbLITUS paBHa Hy/H0.

* VHdpopMaumsas 0 COCTOAHUM TOProB MO MHCTPYMEHTY nepefaeTca B nosfe state (fo6aBneHbl HOBble 3HavyeHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y Bcex 3asBOK, MOMaBLUMX B ayKUVMOH OTKPbITUS, U CAENOK, CHOPMMPOBAHHbIX NO pe3ynbTatam 3Toro aykuWoHa, B Tabnmuax 3asBok u
CLle/TOK TpaHC/IMpYEeTCS cneunasbHblii OTAMUMTENbHbIN Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.5.10. Topru B BbIXOoA4HbIE AHU

CvicTema NoAAepXMBAET TOPru B BbIXOAHbIE AHU. JONOHATE/bHAA TOProBasi CeCccusi BbIXogHoro AHA (4CB/), ¢ BO3MOXHOCTbI0 NpoBese-
HUs AO, CTapTyeT B BbIXOAHbIE JHU Y OTHOCUTCA K TOProBoMy AHio, 6nnxalilieMy cneayrolemy 3a AaHHbIMU TOPTroBbIMW BbIXOAHbLIMU. [1s
KaXX[10TO BbIXOZHOIO [iHs OTAe/bHAs AONO/HUTE/IbHAS TOProBasi CECCUS BIXOAHOTO AHs. PacueTbl v KNMPUHIOBbLIE CECCUM B XOAe TOProB
B BbIXOZHbIE HW He NMPOM3BOAATCS. Bce pacyeTbl NPOBOAATCA B 6/vkaiilumnii cneayowmii pabounii aeHb.

BpemeHHOoIi MHTepBan AONOMHUTE/IbHOW TOProBO ceccum BbixogHOro AHs: 10:00 - 19:00. AykUMOH oTKpbITUs (AO) nnaHMpyeTcs NPoBOANTb

nepeg, kaxaoi foNoHNTENBHON TOPTrOBOIA ceccueil BoIXOAHOTO AHS. Bpemsi npoBegeHns aykumoHa: 9:50 - 10:00. MNoapo6Hee o Toprax Ha
BbIXOAHbIX MOXHO 03HAKOMUTCA B pasfene Topry B BbIXOAHbIE [HMU.

2.6. YnpaBfieHMe puckamum v IMMUTUPOBaHMEe TOProBbIX onepawuii

2.6.1. MapaHTMiiHO€e o6ecneyeHne

PeanunsoBaHHas B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMNEHU CHU3WUTbL PUCK HEUCMOJTHEHNS
0653aTeNbCTB M OCYLLECTBATL HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXAoro yyacTHUKa. 4poM crcTembl ABnsieTcs
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a/IropuTM pacyeta rapaHTuiiHoro o6ecneyeHus (initial margin, ganee FO) nog OTKPbITbIE NO3ULUK U 3a5IBKU, YHUTHIBAEMbIE HA NMO3ULMOHHbIX
cyeTax yYaCTHVUKOB KMPWHra U y4acTHUKOB TOProB.

OpHoli 13 KNoYeBbIX 0COBEHHOCTEN CrcTeMbl YnpaeneHusi Puckamu SPECTRA siBNsieTcs MCNosib30BaHWE OHNaliH pacuéta obecneyeHust
nog, 3asiBK/ U No3unuun, NPOM3BOAMMOrO B pamMKax TOProBoi TpaH3akumu. Mpu TakoM noaxofe MosiB/IEHNE B CUCTEME HEOGECNEYEHHbIX
3as1BOK U CAEMNOK NPaKTUYeCKn NCKYaeTes, T.K. 4OCTaTOYHOCTbL 06ecrneyeHns NnpoBepsieTcs 40 TOro, Kak 3asiBka NosiBASETCA B cUcTeMe.

[pyroi BaxxHo ocobeHHOCTbI0 CrcTeMbl YnpasneHus Puckamm SPECTRA siBnsieTcs TpexypoBHeBas cuctema no3vuyOoHHbIX CHETOB.

PacueTHbIii Kof, — CHET BEPXHETO YPOBHS yYacTHUKA KnvpuvHra (PacueTHoin hupMbl). PacyeTHbIin Ko, SBISETCS He3aBUCUMOW eguHuLeit
yyeTa CpeficTB 06ecneyeHnsl, BHECEHHbIX YYaCTHUKOM (UK ero KIMEHTaMK, a Takke 3asBOK, NOAaHHbIX B COBOKYMHOCTY N0 BCEM cHeTam
HWKHWX YpOBHeli (Cyb-cueTam), NpuHaiexallmx pacieTHOMy Koy, CAEeMN0K, 3aK/0UeHHbIX HA OCHOBaHWM 3TVX 3a51BOK, 1 PE3Y/bTVPYIOLLMX
nosunuwiA. Takum 06pa3om, No3nLKs Mo SI06OMY MHCTPYMEHTY, yUnTbiBaEMasi N0 PacHeTHOMY KOy, ABNSETCS HETTO-CYMMOW BCeX No3vLmii
N0 3TOMY MHCTPYMEHTY, YUMTbIBAEMbIX Ha Cy6-cUeTax.

[lna pacyeTHoro koga onpegenseTcs BennyvHa MO He3aBMCKHMO OT ApYriX pacyéTHbIX KogoB. Bee HacTpolikn CYP SPECTRA ans pacyer-
HbIX KOAOB KOHTPOMMPYIOTCA LIeHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHusaumei).

Bo Bpemsi KnnpuHroBoii ceccrn no pacyeTHOMy Koy onpegensiercs pasmep Tpe6oBaHuii 1 0653aTenbCTB yHacTHNKA KNvMpuHra (Bapya-
LMOHHas MapXa, NpemMusi, KOMUCCUOHHbIe cbopbl 1 Np.). [1A pacyeTHOro kofa NPOBEPSIETCA AOCTATOYHOCTb CPeACTB ob6ecneyeHus ans
nokpbITUA TpeboBaHwuii MNO.

PacueTHbIli KOA B 3aBUCMMOCTW OT TOro, YbM CpeacTBa y4nTbliBaOTCA MO HEMY, N 3a yell cyeT 3akyarTcs CaAenKn, MoXxet 6bITb ogHoro
N3 Tpex TUnoB.:

* COGCTBEHHbIIi — 38 CYET YUYaCTHMKA KNVPUHTa;

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

» [lY — 3a cyeT cpeACTB, NepefaHHblX B JOBEPUTE/BHO YNPaB/IeHNe YHaCTHVKY KIMPUHTa.

[nsa Kaxgoro yyacTHuka knmpunra (PacueTHoli dovpMbl) OTKPLIBAETCA Kak MUHVMYM ABa PacyHeTHbIX KoAa: COOCTBEHHBIA 1 KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koaa B Toproeoii cucteme SPECTRA — 5 uudop.

Bpokepckas hupma — cy6-cueT pacyeTHoro koga. Cyet cnefytoLero ypoBHs, OTKpbIBaeMbIli N0 3asiBMIEHMIO yYacTHWKa kupuHra (Pacyert-
HOW chpmbl). Bpokepckas upma NpUHaaNeXnT OAHOMY M TOIbKO OAHOMY pacyeTHOMY Kogy. [MpuBA3ka 6pokepckoit hupmbl K pacHeTHOMY
KOAY MOXET 6bITb M3MEHEHA Ha OCHOBaHUW 3asIB/IEHNS YHACTHMKA KIMPUHIA B KNVPUHIOBYIO OpraHm3aumio. [ns Toro, YTobbl pacyeTHbIi
KoA NofHMMaUncs B Toprosyto cuctemy SPECTRA, 1 no Hemy 6b1/1 6b1 BO3MOXEH YUeT 3asBOK 1 MO3NLMIA, K pacHeTHOMY KoZy A0/MKHa ObITb
npuBs3aHa xoTs 6bl ogHa 6pokepckas hvpma.

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

Pacuet BenmuuHbl MO No GpoKepckoi hMpMe MPOM3BOAUTCS MO YMOSYAHUIO B pexuMe nonyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO pyCKa NO3WLWMIA, yUMTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii mpmsbl. Ans
6poKepcKoli hrpMbl BOMOXEH pacyeT BennuuHbl MO B pexumme HeTTo (margin_type =4 ans metoga ChangeBFParametersNextSession).
B 3TOM pexvme no 6pokepckoit hupme Ans KaKAO0ro MHCTPYMEHTa PacCUTLIBAETCA NO3ULIMS KaK HETTO-CyMMa No3uLuii No 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit hMpMbl, @ Takke yUUTbIBAIOTCSA BCe 3asiBKM B COBOKYMHOCTU, MOJAHHbIE NO pa3genam 3Toi 6pokep-
CKOW hMPMBbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-MNO3ULMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpeseneHne BenmunHsl Mo
no 6pokepckoii hupme.

Bce napameTpbl MapxupoBaHusi 6poKepckoli hupMbl MOTYT HacTpamMBaTbCs yY4aCTHUKOM KavpuHra (PacyeTHoW doMpmMoit) C MOMOLLbIO Me-
Toaa ChangeBFParametersNextSession.

CneuuanbHasa bpokepckasa cmpma (Cneub®) — cneumanbHblii Cy6-CHET pacHeTHOro Kofa, aHa/I0rMYHbIA 06bIYHBIM Gpokepckum dunp-
MaM, U NpeaHasHaYeHHbI 415 yyeTa cpeacTB 06ecneyeHuns, BHECEHHbIX Ha PacyeTHbI Ko y4acTHUKOM U(UK) ero KNeHTaMK, 1 He yuu-
ThbiBAEMbIX Ha pasgeniax 06bl4YHbIX 6POKEPCKUX hUpM.

VHhopMaLms 0 pasMepe yunTbiBaeMoro o6ecneyeHnst 4OCTyNHa B OTYETaX.

Takke y kaxaoin Cneub® cyliecTsyeT oguH pasgen, HasbiBaeMblii NMKBUAALMOHHBIM pasgenom Crneub®. Mo3numy Ha NMKBMAALVIOHHOM
pasgene MoryT co3faBatbCsl TOIbKO Ha OCHOBAHWM CAEMOK, 3ak/1io4aeMblX KIMPUHIOBLIM LIEHTPOM A7 YPerynvMpoBaHns HEMCNOMHEHHbIX
YHYaCTHUKOM KNMpYHra 06s3aTenseTB (Hanpumep, MapXmHaibHOro Tpe6oBaHUA MO pacyeTHOMY KoAy). Y4acTHUK kavpuHra (PacueTHas
dhmpma) He MOXET nogasaTth 3asBKM C yKasaHWeM NMKBUAALMOHHOTO pasaena 3a VCK/TIYeHeM 3asBOK, HanpaB/eHHbIX Ha YMeHbLUeHne
OTKPbITOI Ha pasgene no3unuun. Takke y4acTHUK knvpuHra (PacueTHas compma) MoXeT nepeHocuTtb nosuuuio (Metog, TransferClientPosition)
C NIMKBMAALMOHHOIO pasgena Ha pasgenbl Apyrnx 6pokepckux dvpm.

KnueHtckuii paspgen — cy6-cueT 6pokepckoit ovpmMbl. CUET HWKHEro YpPOBHS, PerucTpupyemblii nNo 3asBKe y4yacTHuka. SABnser-
CA MEepPBMYHbIM CYETOM, Ha KOTOPOM YUMTHIBAIOTCS 3asBKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX CAENKU, W OTKPbITble MNO3WLMU — UMEHHO KAWEHTCKMIA pasgen (KOof KAWeHTa) ykasblBaeTcsl B TpaH3akuMsAX 00bABMeHUs 3asB-
K. Mo 3asBkam W NO3MLMSAM, YUMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa O. MapameTpbl MapXupoBaHusi
K/IMEHTCKOro pasgena MoryT HacTpamBaTtbcsi ¢ nomoulblo metogoB ChangeClientParameters, ChangeClientParametersNextSession u
ChangeBFClientDefaultParametersNextSession.
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B 63k-ochuce knmpuHroroli cuctembsl SPECTRA Mo KIMEHTCKUM pa3fenaM BeAeTcs yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX Y4aCTHUKOM
n(unu) ero KNMeHToM. MiHchopmaLmsi 0 pasmepe yuuTblBaeMoro obecrneyeHns AOCTynHa B OTYeTax.

2.6.1.1. MapxnpoBaHue KasieHAapHbIX cripeaoB

Map1poBaHue 3asiBOK MO KaJIEHAAPHBLIM CNIPefam Ha (blouepc (CBA3KY), a Takke No3uuuii NPOTUBOMOJIOKHOK HaNpPaBIeHHOCTW MO UH-
CTPYMEHTaM C pa3HbIMW CPOKaMU UCMOSTHEHWSI HA OAVH 6a30BbIV aKTUB (MEXMECSIUHBI CNPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* Mo/yHeTTo — BennumHa IO onpefensieTcsl Ha 0cHoBe 6onbLLero MO U3 MHCTPYMEHTOB, BXOAALLMX B CRpes;
* HETTO — Be/inumHa MO onpeaesnsieTcs, NCX0As U3 CTaBKM PACCONIaCoBaHNs LEH Ha MHCTPYMEHTbI, BXOASLLME B CPEA,.
[N pacyeTHOro koga BCeraa AeiicTByeT PEXUM MapXWpOBaHUs KasleHAAPHbIX CNPeoB HETTO.

[ina 6pokepcKoit (MPMbl MOXHO U3MEHATb PEXVM MapX1UpoBaHUs KaneHAapHbIX CnpefoB TOMbKO, eC/IN pacyeT BennynHbl MO gns 6po-
KepCcKoi (hvpMbl MPOMCXOANT B PEXUME HETTO. B TakoM Cnyyae pexuM MapXupoBaHus KasieHAapHbIX CNpesoB onpeaenseTca napameTpoM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[NnA  KAMEHTCKMX pas3fennoB  MOXHO U3MEHATb PEeXMM  MapXupoBaHUA  KaneHAapHbIX ChnpefoB C  MOMOLWbO  napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBbie TMMUTbI

TOpFOBbIe JNINMATbI OrpaHnymMBarOT BO3MOXHOCTb y4aCTHUKa VI(I/U'IVI) €r0 K/IMEHTOB 06bABNATL 3a5BKU U OTKpbIBaTb NO3NLIMK Ha NO3ULMOHHbIX
cyetax.

TOpI'OBbIVI JIMMUT N0 pacyeTHOMY KoAy onpeaendaeTcd, necxoasd ns CyMMapHOVI OLleHOLIHOVI CTOMMOCTHN CpencTs obecneueHus, YUnTbIBaE€MbIX
Nno pacHeTHOMY KoAy, T.e. COBOKyI'IHO[/lI CTOMMOCTHM CpeacTs obecneueHus, yynTbiBaeMbIX MO BCE cy6-cquaM pacyeTHoro Koga. B kavectse
cpeacTtse obecneueHus MOTYT BbICTYNaTb pOCCVIVICKVIe py6nV|, MHOCTPaHHasA BaslloTa U LeHHbIe 6ymarV|.

MV3MeHWTb TOProBbIii TMMUT Ha pacy4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyveHus. JaHHble one-
paLvn coBepLIalTCA Ha OCHOBaHWK MOPYYEHWi, NogaBaeMblX YHaCTHUKOM B K/IMPUHIOBYHO OpraHu3auuio, pacyeTHbI Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO AOKYMEHTO060pO0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumn (B ciyyae BHECEHUs!
cpeAcTB ob6ecneveHust). Takke BO3MOXEH NepeBoA CpeAcTB 06ecneyeHnsl, yunTbiBaeMbIX B POCCUICKUX Py6nsx, nyTem nx nepesoga me-
XAy cy6-cuetamm (6pokepckumMu dopmamm, Cneubd) pacyeTHbIX KOAOB € NoMOLLbo MeToga ExchangeBFMoney.

ToproBble IMMUTbLI UCMOMb3YHOTCA A/151 pe3ePBMPOBaHNA OTPULATENbHON BapuaLMOHHO Mapxu, cnucaHus c60poB, CnmcaHus/3aqncneHns
npemun, pesepsuposaHns 0.

ToprosbIii AIMMUT NO BPOKEPCKON hMpMeE MO YMONYAHWIO TaKXKe, Kak 1 411 pacHeTHOTO KoAa, onpeaensieTcs UCXo4a N3 CyMMapHO OLeHouY-
HOI CTOMMOCTY CpefcTB obecneyeHns, yunTbiBaeMbIX MO pasgenam 6pokepckoin oupmbl. B kauecTBe cpeacTs obecneyeHns MoryT 6biTb
poccuiickne py6sm, MHOCTpaHHasA BaulloTa U LieHHble Bymarn. TOproBbli IMMUT BPOKEPCKO MPMbl B TAKOM Crlydae MOXHO U3MEHATb C
nomoupto Mmetoga ChangeBFMoney.

[ins 6pokepckoii hrpMbl MOXHO U3MEHUTL PEXVM ONpeeneHns TOProBoro IMMUTA, CAeNaB ero He3aByCYMbIM OT pasmepa cpeAcTB obec-
NeYeHns, yunTbiBaEMbIX Ha pasgenax 6pokepckoli hmpmbl. B TakoM pexume TOProBblid IMMUT GPOKepCKol chpMbl 3a4aeTcs ¢ MOMOLLbIO
MeToga ChangeBFLimit. Takke TOproBblii IMMUT GPOKEPCKOI hupMbl MEHSETCA Ha pasmep Npubbiin nan ybbiTka, onpeaensiemMoro Bo
Bpems KnvpuHrosoli ceccun (BapnaunoHHas Mapxa, npemusi, cbopbl).

Pexum onpepseneHuss TOpProBoro nMMuTa OGpOKepckoli  upMbl  onpefensieTca  napameTpom  limit_tied_to_money metoga
ChangeBFParametersNextSession.

ToproBsbIii IMMUT Ha KNIMEHTCKOM pasfene He 3aBUCUT OT pasmMepa CPeAcTB 06ecrneyeHns], yuuTbiBAaEMbIX Ha 3TOM pasgene. s ynpasse-
HUSI TOProBbIMY SIMMUTaMM Ha KNIMEHTCKUX pasgenax ucnosnb3yetca metos ChangeClientMoney. OH obecneunBaeT cnefytolie BO3MOX-
HOCTU:

. YCTaHOBKa/VBMeHeHVIe/y,CI,aJ'IeHVIe TOProBbIX JINMNTOB.
» ABTOMaTUYeCKuit YYEeT pe3ynbTaTtoB TOProB K/INEHTa B IMMUTax B cieayowemMm ToOproeom aHe.

B o6Lem cnyyae 3asBka MOXET OblTb BbICTaB/ieHa TOIbKO MPUW YCI0BUK, YTO y BCEX TPEX YpoBHel (KNMEHTCKOro pasaena, 6pokepckoi
hMpMbI M pacyYeTHOrO KoAa) TOProBble IMMUTbLI AOCTATOYHbI 415 NOKPLITUS Tpebyemoii BennynHbl FO. [ns 6pokepckoit (hvpMbl U KITMEHT-
CKOro pasfena npoBepKy [0CTATOYHOCTY TOProBOro IMMUTA MOXHO OTMEHWTL C NOMOLLbI0 MeToaoB ChangeBFParametersNextSession un
ChangeClientMoney coO0OTBETCTBEHHO.

[ns pacyeTHOro koga OTK/0UNTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CPeacTB obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbINA Nyn o6ecneyeHus

Ecnu pacuyeTHbI kog, sBNSiETCA pacyeTHbIM KoAoM EavHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux dupm n Cneub®) B 63k-
odovce kNMpuHroeoii cuctembl SPECTRA BMeECTO cpeAcTB 06ecneyeHns yunTbiBatoTcs Npotnav akTBOB, NepefaBaeMble B KIIMPUHIOBYIO
cuctemy SPECTRA 13 KNMPUHIOBbIX cUCTEM (HOHZOBOIO W Ba/TOTHOTO PbIHKOB. Mepefaya npodunein akTMBOB NPONCXOANT HA OCHOBaHUN
NopyYeHunii y4acTHUKa KIMPUHTa, NOAAHHbLIX B KMPVHIOBYHO OpraHn3aLyio NocpeacTBOM COOTBETCTBYIOLMX CUCTEM S/IEKTPOHHOTO [OKY-
MeHToo6opoTa. MNepeBog obecneveHns Ha 6pokepckyto upmy pacyeTHoro koga EguHoro nyna HeBo3moxeH. Mepesog npodmnen mexay
6poKepcKkUMM hrpMamm Ha pasHbIX pacHeTHbIX Kogax EAnHOro nyna takke HEBO3MOXEH.
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B ToproBoii cucteme SPECTRA, npochuiv akTMBOB YYUTLIBAKOTCS OHOBPEMEHHO KaK OLEHOYHAs CTOMMOCTb aKTVBa C Y4EeTOM 3Haka npo-
huna (M3MEHSIET TOProBbIA NMMUT) 1 NO3NLMSA NO CNeLnanbHOMY UHCTPYMEHTY (419 npodhunsa py6ns no3uuus He cosgaetcs). Mosuuyms no
cneuyanbHOMY MHCTPYMEHTY CO3[aeTcsl Ha KNMeHTCKoM pasgene b®, ecnu npocusb 6bi1 nepesBefeH Ha 3T0T pasgen, mbo Ha Cneubd
(Kog, KnueHta 000), ecnm npochunb 6611 nepeBefeH 6e3 ykasaHusa KNNMEeHTCKOro pasgena. [1s Kaxaoro aktmsea, no KOTopoMy MOXET 6bITb
nepegaH npodouns, B Toproeoii cucteme SPECTRA cylLecTBYeT CBOIi CrneLmasibHblii MHCTPYMEHT - Konnatepan (umeet cydpdmke _CLT
B MMEHU NHCTPYMeHTa). MoaasaTth 3a8BKv U 3ak/odaTh CAENKV N0 TaKOMY MHCTPYMEHTY 3anpeLyeHo. EanHCTBEHHDBIN cnocob nsmeHeHust
no3uuuy No cneupanbHOMY MHCTPYMEHTY - 3TO NepeBOof, COOTBETCTBYHOLLETO NPOIns akTuBa B/U3 KIMPUHIOBOK cuctemsl SPECTRA. MNpu
pacyete BenunymHbl MO Ha cyeTax/cy6-cyeTax yYacTHUKA NO3NLMS MO CneLasibHOMY MHCTPYMEHTY MapXupyeTcs aHalorMyHo no3nuum no
(hbtouepcy Ha TOT e 6a30Bblli aKTUB.

B octasibHOM ynpasneHune BESINYNHOWA I'apaHTvu7|Horo obecnevyeHus n TOProBbIMN IMMUTAMUN Ha cy6-ct|eTax pacyeTHoro koga EguHoro nyna
aHaI0rMyHO 06bIYHBIM pacyeTHbIM KOA4aM.

2.6.3. OrpaHMyeHNs Ha TOProBble onepayun U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cuctema SPECTRA npefoctasnseT BO3MOXHOCTb BBOAUTb JOMOHUTE bHbIE OrpaHNYeHNs Ha NPOBeAEHVE TOProBbIX OnepaLmin KmeH-
TOM, KOTOpblEe B cucteme hopMynmnpytoTCs Kak 3anpeTbl.

2.6.3.1. 3anpeTtbl - 06LME BO3MOXXHOCTHU

PeanunsosaHHbIli B cucteme SPECTRA MexaHun3m 3anpeToB NO3BOMSET 3anpeTuTb KNEHTY (Tpynne KN1eHToB) nogasaTb TpaH3akumm no
TOProBOMY VHCTPYMEHTY UK rpynne MHCTPYMeHTOB. O6LLUye NpUHLUMIbLI MeXaHn3Ma 3arnpeTos:

* 3anpeTbl HakNagblBAKTCA Ha CTaHAapTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpallaem BHUMaHWe, 4To nNo PP B HacTosLee
BpeMS 3anpeTbl He UCMOSb3YHOTCA.

* 3anpeTbl NPUMEHSIIOTCS MO C/IEAYIOLLVIM NMOAMHOXECTBAM TOPrOBbIX MHCTPYMEHTOB:
0 OTAEeNbHbI (hbloYepc UK BCE ONLMOHbLI HA OfVH U TOT e 6a30BbIii UHCTPYMEHT;
O MHCTPYMEHTbI C 06LLYM 6a30BbIM aKTUBOM;
O MHCTPYMEHTbI TOPrOBOA CEeKLUM;
O BCE WHCTPYMEHTHI.

e 3anpeTbl MOryT UCMO/1b30BaTLCA HE TO/ILKO aAMUHUCTPATOpaMu TOProB, HO 1 yYaCcTHUKaMU, UMELLIMMU COOTBETCTBYIOLLME NOTHOMOYNS.
MNpeaycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaB/IieMble 3anpeTbl.

. 3anpeT|>| Ha4ynHarT ,D,eVICTBOBaTb cpasy nocne BbiCTas/ieHNA. [1ns 3anpeToB He CyLLeCTBYET BO3MOXHOCTW 3aflaHnA nHTepBasia ux npu-
MEHEHUA.

ATpuGYTbI 3anpeToB

ATpuGyT OnucaHue

xprohibition_id YHVKasbHbIN MAEHTUAMKATOP 3anpeTa.

client_code Ko yyacTHuka. MoxeT cogepxaTtb 2, 4 unn 7 CUMBOJIOB B 3aBMCMMOCTY OT TOTO, Ha Kakoe nog-
MHOXECTBO CHETOB pacnpoCcTpaHsieTcs 3anpert.

initiator WHuumaTop 3anpeTa. 3HauyeHne onpesensieTcs B 3aBUCYMOCTM OT YPOBHS /IOTMHA, BbICTaBMBLLE-
ro 3anpet. MoOXeT NpuH1MaTh CrneaytoLme 3HaueHns:

* 1 - naBHbI Tpeigep PO;
e 2 - AgmuHucTpartop Ku,;
* 3 - AgmuHuctparop TC.

MapameTp ncnonb3yetca A1a onpeaeseHns Toro, ,D,eVICTByeT n 3anpet Ha J10ruH, I'IO,D,aI-OLIJ,VIVI
TpaH3akuuio. Huxe B Ta6n|/|u,e npmeegeHa Mmarpuua B/inAHUA 3anpeToB OT Ppa3HbIX AHMLUKMATOPOB
Ha pas/indyHble YpOBHU NOTMHOB, NOAAKLWNX TPaH3akKUuKo.

O6pallaem BHUMaHWe, YTO BCe 3anpeTbl, BbICTaBsieMble N0/1b30BaTeNIeM C MOMOLLbIO LLIH030-
BbIX KOMaH, (CM. HUXe), UMetoT nHuumaTopa - ‘1 - FnaeHblIli Tpeligep PO'.

section M,quTM(*)VIKaTOp ceKumu. Vicnonb3yeTca 414 BbICTaB/IEHNA 3anpeTa Ha TOPros/to BCEMU UHCTPY-
MeHTaMu B cekumnn. MoXeT NpuHUMaTh cneayome 3HadeHus:

e 1- ®oHpoBas;
* 2 - ToBapHas;

e 3 - [leHexHas.

base_contract_code Kog, 6a30B0ro aktmsa. 3anper BbICTAB/SETCA TOMbKO HA MHCTPYMEHTbI, 6a3upyoLLMecs Ha 3TOM
BA.
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ATpMoyT OnucaHune
isin_id YHVKasbHbI YNCIOBOWN MAEHTUIMKATOP MHCTPYMeEHTA. Icnonb3yeTcst 415t 3anpeToB Ha TOpro-
BJ/1I0 KOHKPETHBIM MHCTPYMEHTOM.
priority MpuopuTeT 3anpeTta. ABTOMaTUYeCKN BbIYUCISETCA U3 NapaMeTpoB 3anpeTa (CM HUXe).
group_mask ButoBas macka rpynn MHCTPYMEHTOB, MO KOTOPbIM AeliCTBYET 3anpeT. MoxeT npuHumarh cne-
Jylouime 3HaveHus:
* 0x40000000 - ®broyepcsbl.
» 0x80000000 - ONuUMOHbI.
type Tun 3anpeta. MOXeT NpuHMMaTh cnefytoLme 3Ha4YeHus:
¢ 0 - Pa3spelueHbl BCe onepauuu. Vicnonb3yeTtca AN TOHEUYHOro paspeLleHuns B c/lyvae Hasmmuns
60/1ee LWNPOKOro 3anpeTa;
» 1 - 3anpeT Ha OTKpbITUE NO3ULNIA;
* 2 - 3anpert Ha BbICTaB/IeHne M0ObIX 3asBOK;
» 3 - 3anpeT Ha OTKpbITUE NO3ULMIA Ha NPOAAXY;
» 0x08 - 3anpet 6pokepa Ha nofady Nopy4eHunin Ha JKcnmpauuio;
» 0x10 - 3anpeT CNaBHoro Tpeiiaepa P® Ha nogadvy nopyyeHuin Ha Skcnupaumio. Ho emy camomy
- MOXHO;
* 0x20 - 3anpeT Ha 3anpoc NoToKa SIMKBUAHOCTY 6e3 aBTonogTeepxaeHust (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukeugHocTu (RFS);
* 0x80 - 3anpeT Ha 3ak/IHUeHns cAeNkn Npu HeJoCTaTOuHOM KonmyecTse KOTpoBok (RFS);
e 0x100 - 3anpeT Ha 3anpoc NoToKa JIMKBUAHOCTU C OrpaHNYeHnemM BpeMEHN XMU3HN KOTUPOBOK
(RFS).
Tunbl 3anpetoB 0-3 ynopsgoYeHbl MO CTPOrocTu criegyowmm obpasom: 2 > 1 >3 > 0.
is_legacy Mpu3Hak Nonb30BaTeIbCKOro 3anpeta. MoXer NpuHMMaTh crefytolwme 3Ha4YeHns:
0 - 3anpert 6bin BbiCTaBneH AAMUHUCTPATOPOM TOProB UN K/IMPUHTA U HE MOXET ObITb N3Me-
HeH nosnb3osartesnem;
» 1 - 3anpeT 6bIn1 BbICTaB/IEH MO/Ib30BATENIEM U MOXET ObITb M3MEHEH CPeACTBaMM LLINHO30BOI0
API.
Ta6n. 1. MaTpuua BNUAHUA 3anpeToB
YposeHb noruHa | Uuuymatop CnaBHbI Tpeiipep PO ApmuHuctparop KL, AamuHuctpartop TC
Knuent + + +
B® + + +
P®, Tpeiigep + + +
P®, rnaBHbIli Tpeligep - + +

MpuopuTeThl 3anpeToB

MapameTpbl TPaH3aKLMM MOTYT YA0B/ETBOPSITb HECKOMBKUM 3anpeTam. [11s onpeaeneHnst adhhekTBHOO 3anpeTa OHU BCE COPTUPYHOTCA B
nopsiAKe NpUopuUTeTa 1 AEeCTBYIOLLMM BbIGUPAETCS 3anpeT C MaKCUMasTbHbIM MPUOPUTETOM. MNPUOPUTETLI PUKCUPOBaHbI U ONpeaensitoTcs
10 COYEeTaHWIo NapamMeTpoB 3anpeTa, YeM Gosiee AeTaM3MPOBaH 3anpeT TEM Bbile ero NpuopuTeT. MNpropuTeTbl aBTOMATUYECKN BbIYUC/IS-
I0TCS cMCTeMoli Ha 6a3e napameTpoB 3anpeTa. MpeAycMOTpeHbI CrieaytoLiMe NpMopuTeThl (MepeyncieHbl B Nopsake oT MakCMMasTbHOro

npropuTeTa K MUHUMasIbHOMY):

Mpuoputer F'pynna cuetoB Fpynna UHCTPYMEHTOB
9 KnueHTcKuii kopg, WHCTPYMeHT, isin_id != 0
8 KnueHTcKunin kog, BA, base_contract_code !=0
7 KnueHTckuii kog, BCE VHCTPYMEHTbI
6 Koa B® WHCTPYMeHT, isin_id != 0
5 Kon B® BA, base_contract_code !=0
4 Koa B® BCE VHCTPYMEHTHI
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Mpuoputer F'pynna cyetoB Fpynna MHCTPyMeHTOB
3 Koa P® WHCTPYMEHT, isin_id 1= 0
2 Kog P® BA, base_contract_code =0
1 Kopg P® BCE VHCTPYMEHTHI

MpumeHeHne 3anpeToB
Hwxe oueHb KpaTKo onmcaH anropuTM novcka aheKTVBHOIO 3anpeTa A1 3asBKu:

o [1nA Kaaoro nHMUMaTopa, B/IMAKLLEro Ha JIor1H, C KOTOPOro nogaHa 3asBka (CM. Bbllle onncaHne napamMmetrpa initiator), 0T6I/Ipa}OTCﬂ BCe
3anpeTbl, OTHOCALWMNECA K UHCTPYMEHTY U CEMU3HAYHOMY K/TMEHTCKOMY pasfaeny, ykasaHHOMY B 3asBKe.

+ Cpefy 3TOro MHOXeCTBa 3anpeToB BbIGUPAoTCs 3anpeTbl C HAUGOMLLIVM NPUOPUTETOM, a CPEAN HUX CaMblii cTporuii 3anpeT (CM. Bbille
onvcaHvie napameTpa type).

» Cpepau oTo6paHHbIX N0 KaXKAOMY MHMLMATOPY 3anpeToB BbiGMpaeTca camblii CTPOrWii 3anper, 6e3 yyeTta npuopuTeTa.
Takvm 06pa3om, Tak Kak 3anpeTbl NpegHasHayeHbl A58 orpaHnyeHns onepauuii, To cpemn 3anpeToB pasHbIX UHULMATOPOB BbliGMpaeTcs
Haubonee cTporuii. To ecTb, AaXe afMUHUCTPATOP HE CMOXET NPeoAoseTb 3anpeT Ha 3asBKY, BbICTAB/IEHHbI N0 BCEM MHCTPYMEHTam Ha
B® (priority 4) kaknm-HMBYAb NOTMHOM YPOBHSI B®, nnu 3anpeT Ha 3asiBKW, BbICTaB/EHHbI N0 BCEM MHCTPYMEHTam Ha BCto P® rnaBHbIM
Tpeiinepom (priority 1). MOTOMY UTO 3amnpeT Ha 3asiBKU - 3TO camblii cTporuii 3anpet. Ecnv ero yctaHoBUA APYroi uHuumartop, To 3anpet
MOXET ObITb OTMEHEH (M1 NPEOLONEH AN KOHKPETHOTO MHCTPYMEHTA U/WIN KNIMEHTA) TOMIbKO CaMUM UHULMATOPOM.
NHTepdeiicbl
3anpeTbl TpaHCANPYHOTCS B LW03e B Tabnmue prohibition notoka FORTS_PROHIBITION_REPL.
[lna ynpaBneHus 3anpetamu B LWto3e npegycmoTtpeHbl komaHabl FutChangeClientProhibit n OptChangeClientProhibit. MoxHO no koHkpeT-
HOMY K/IMEHTY (MO BCEM KMEHTaMm), UHCTPYMEHTY (N0 BCEM MHCTPYMeHTaM) uin 6a3oBoMy akTvsy (Mo BceM BA) 3anpeTtuTb OTKpbiBaTb
no3nLMK 1 BbICTaBAATb 3a5BKN.
BbicTaBneHue 3anpeToB (MpumMepbl KOHUrypauumn sanpeTos)
[insA BbICTaBNEHWA 3aNpPeToB B LU/I03€ NPEAYCMOTPEHbl KOMaH/bl, 0 KOTOPbIX 6bIN0 Cka3aHo Bbile. Mpu BbICTaBNEHWN 3anNpeToB creayeT
obpalarb 0cob60e BHMaHVE Ha UX KOPpekTHoe KOHhrypupoBaHme. HenpasuibHO NOCTPOEHHBIV 3anpeT MOXET NPUBECTU K BO3HNKHOBE-
HWIO B cUCTeMe He0BOCHOBaHHO 6O/bLIOTO KOMMYecTBa 3anpeToB, YTo, B CBOK 04Yepefb, HeraTMBHO CKa3blBAETCS Ha NPOM3BOAUTENBHO-
CTW BCeli CUCTEMBI YNpaB/ieHns 3anpeTamu B LEe/IOM, 1 Npexe BCero Ass8 camoro nosb30BaTens, BbICTABMBLLENO HEKOPPEKTHbIN 3anpeT
(Topmo3a nNpu OTKPbLITUM NOTOKOB 1 OTMPaBKe KOMaHA, ynpasnieHus 3anpetamu). Hanpumep, BMeCTO TOro, YTo6bl CTaBUTb MHOTO 3anpeToB
N0 NOYTU KaXA0MY KNneHTy B®, HamHoro adhdhekTuBHee BbICTaBUTb OAMH 06LLMIA 3anpeT no B®, a No HyXHbIM KVEHTaM BbICTaBUTb CO-
OTBETCTBYIOLLME pa3peLleHuns. Hke npreeaeHbl NpUMepbl KOHGMIypaLumm 3anpeToB B pas/inyHbIX cuTyauusx. NpuBoavmble B CLEHAPUSAX
KOHChMrypawmm no3sonsoT MUHUMW3MPOBATb MTOFOBOE KOJIMYECTBO 3anpeToB.
I. Mpumepbl 3a4aHUA 3aNpeToB, KOr4a BCe KMEHTbI MMEIOT OAVMHaKOBbIE Npasa.

1. 3anpeTuTb BCe onepauun no n BA (cnuncok 3anpeLyeHHbIX BA). n < 0.5*M, raqe M — o6Lee konuyecTso BA.

» CrtaBsTcs n 3anpetoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/IeHVe N0ObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=5
(Kog, B® / BA, base_contract_code != 0).

[ob6aBneHne HoBoro BA, BXoAsLLErO B CNINCOK 3anpeLLéHHbiXx BA, TpebyeT SBHOMO BbICTaB/IEHUS 3anpeTa.
[Jlo6aeneHne HoBOro BA, He BXOAALLErO B CNNCOK 3anpeLyéHHbiX BA, He TpebyeT BbiCTaB/IeHUs HOBOTO 3anpeTa.

2. 3anpeTuTb BCe onepaumu no n BA (cnucok 3anpeleHHbix BA). n > 0.5*M, rae M — o6Luee konnyecTso BA. CueHapwuii oTimyaercs ot
npefbiAyLiero COOTHOLIEHEM MeXy KONMYEeCTBOM 3arpeLleHHbIX 1 paspeLleHHbiX BA.

» CrtaButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/ieHMe NtobbIX 3a8BOK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).

» CraBsiTca M-n paspelueHuii B® Ha paspelueHHble BA (06paTHOro MHOXeCTBa K 3anpeLleHHbIM BA). Tun 3anpeTa - state=0 (pa3pe-
LUeHbI BCe onepavun), npuoputeT 3anpeTa - priority=5 (Kog 6® / BA, base_contract_code != 0).

[lobaBneHne HoBoro BA, BXxoAsLLEero B Cnncok 3anpeLLéHHbix BA, He TpebyeT BbiCTaBneHus 3anpeta.
[JlobaeneHne HOBOrO BA, He BXOASALLErO B CNNCOK 3anpeLléHHbIX BA, TpebyeT BbICTaBNEHNA N0 HEMY pa3peLleHus.

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

Konunuectso KBaJ'II/IqDI/IU,I/IpOBaHHbIX VMHBECTOPOB = M. Konnyectso HeKBaﬂI/ICbI/ILI,VIpOBaHHbIX NHBECTOPOB = N.

HekBannguumpoBaHHbIe MHBECTOPbI AO/MKHbI UMETbL A0CTYN TONLKO K BA 13 rpynnb! L. KBannduupoBaHHble MHBECTOPbI UMEKOT A0CTYN
KO BCceM BA.

75



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

1. Pa3pelmnTb HeKBaIMULMPOBaHHLIM MHBECTOPOM TOProBaTb TOMbKO MO BA 13 rpynnbl L 1 3anpeTtuTb No ocTanbHbiM BA. KBanndgum-
LpOBaHHbLIM MHBECTOPOM paspeLunTb Toprosarb No Bcem BA. m < n - KBa/IMPULMPOBAHHbLIX NHBECTOPOB MEHBLLE.

» CraButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/ieHWe NtobbIX 3a8BOK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).

» CraBsaTcs pa3speweHus 6® Ha BA n3 rpynnbl L. Tun 3anperta - state=0 (pa3peLLeHbl Bce onepatmn), npuoputeT 3anpeta - priority=5
(Kog B® / BA, base_contract_code != 0). T.e. 6yaeT pa3peLleHo BceM kmeHTam b.

» CraBaTCA paspelleHus KsanuduumposaHHbIM MHBecTopaMm b® Ha Bce BA. Tun 3anpeta - state=0 (pa3speLueHbl Bce onepauumn),
npuopuTeT 3anpeTa - priority=7 (KNneHTCkuiA kog, / Bce MHCTPYMeHTbI). T.e. ByAeT paspeLLeHo TO/IbKO BCEM KBa/TM(PULMPOBAHHbLIM
nHBectopam bo.

[Jlo6aBneHne HOBOrO KBaIMULIMPOBAHHOIO NHBECTOPA, TPpebyeT BbICTaBUTb N0 HEMY paspeLLeHye.
Jlo6aBneHne HOBOroO HeKBaIM(PULIMPOBAHHOTO MHBECTOPA, He TpebyeT N3MeHeHuii B 3anpeTax.
2. Pa3pelumTb HeKBaNNMULMPOBAHHBLIM MHBECTOPOM TOProBaTb TO/IbKO N0 BA 13 rpynnbl L 1 3anpetntb no ocTasibHbiM BA. KBanndu-

LpOBaHHbLIM MHBECTOPOM pa3peLunTb TOProBaTb No Bcem BA. m >= n - keaMPULMPOBaHHbIX NHBECTOPOB 60blue. CLueHapuii oTn-

HaeTcsd oT npeablayuiero COoTHoweHnemM Mmexay Koim4yecTtsom KBa]'II/ICbI/IU,VIpOBaHHbIX n HeKBaJ'IVIq:)VILI,VIpOBaHHbIX MHBECTOPOB.

+ CraBsATCA 3anpeTbl HeKBaTMULMPOBaHHbLIM MHBECTOpaM B® Ha BA, He BxoasaLme B rpynny L. Tun 3anpeTa - state=2 (3anpeT Ha
BbICTaB/IeHVEe NMO6bIX 3asBOK), MpUoOpUTET 3anpeTa - priority=8 (KnueHTckuii kog, / BA, base_contract_code != 0).

JlobaBneHne HOBOTO KBaNINULIMPOBAHHOIO HBECTOPA, He TpebyeT 3MeHeHWii B 3anpeTax.

[JlobaBneHne HOBOrO HeKBaNMPULMPOBAHHOTO MHBECTOPA, NOTPebyeT BbICTaBUTL 3anperT.
3anpeTbl ¢ N0N1b30BaTe/IbCKUM NPUOPUTETOM
CucTema npefocTaBnseT BO3MOXHOCTb BbICTAB/ATL 3anpeThbl C yka3aHHbIM No/ib30BaTeieM NpMopuTeToOM, NpUMYeM, 3TOT NpUopuTeT byaeT
Bblle YeM Te, YTO yCTaHaB/IMBAIOTCA CMCTeMOl aBToMatnyecku (npuoputeT ¢ 1 no 9). Takas BO3MOXHOCTb NO3BO/ISET 60nee rméko Ha-
cTpauBaTb cueHapuu KoHdurypauum 3anpeTos. [pefycMoTpeHbl criegytoLme npuopuTeTbl:
* 10 — nonb3oBaTenbCKuii NPUOPUTET HUZKNIA;
11 — nonb3oBaTesbCKUit NPUOPUTET CPeaHUIA;
+ 12 — nonb3oBaTeNbCKMiA NPUOPUTET BbICOKUIA.
[lnsa BbICTaBNEHNA 3anpeToB C No/1b30BATENLCKUM NpropuTeTom B KoMaHabl FutChangeClientProhibit n OptChangeClientProhibit so6asne-
Ho none client_priority (i4), koTopoe npuHumaet 3HadeHune 10, 11 nnu 12 (HU3KKUiA, cpefHuii, BbICOKUiA). Ecnn B komaHae B none client_priority
ykaszaHo 3HaueHue 10, 11 unu 12, To BbiCTaBNAAETCS 3anpeT € ykazaHHbIM M0/1b30BaTeNbCKWIA NproputeToM. Ecnm nonb3oBaTenbCkuii npu-
OpUTET He yKasaH, TO NpuopuTeT ByeT yCTaHOB/IEH aBTOMATUYECKW, B COOTBETCTBUM C NapameTpamu 3anpeta.

2.6.3.2. ABTOMaTnyeckue sanpeTtbl

Kpome 3Toro B cucTeMe NpeaycMoTPeHO aBTOMATMYeCKoe BbICTAB/IEHWE 3aNpPEeTOB Ha OTKPLITUE MO3WULMIA UM BbICTAB/IEHWE 3asiBOK MpU
06Hapy>eHuM 60/bLLIOTo OTPULIATE/IbHOTO TOPrOBOro IMMUTA. [/151 yNpaBneHus 3anpetamu UCnosb3yeTcs cefytoLimnii Habop NapaMmeTpoB:

* Pr_state - donar aBTOMaTM4eCcKOro BbICTAB/IEHUS 3anpeToB; O - He BbICTABNSATL 3anpeThl, 1 - BbICTAB/ATL 3aMPeThl.

* Pr_type - Tn 3anpeTta; O - 3anNpeT Ha OTKPbLITUE NO3ULWiIA, 1 - 3aNpeT Ha BbiCTaBNeHUE 3as1BOK.

* Pr_coeff - noBbiwatoLmii KO3hHMLUEHT; NONOXUTENBHOE APOGHOE YMC/O C TOYHOCTLIO 0 IBYX 3HAKOB MOC/E 3ansToii.

« Del_ord - hnar aBTOMaTU4ECKOTO CHATUS aKTVUBHbIX 3asBOK NPU yCTaHOBKe 3anpeTa; 0 - He CHUMATb 3asBKK, 1 - CHUMATb 3asiBKU.

MapameTpbl yCTaHaBNMBAKOTCS YH4aCTHUKOM KMpWHra Ha yposHe B®. MpeaycmoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX AN K-
eHToB B® 1 npvmeHsiembix 41 Beeli B B coBoKynHOCTW.

YcTtaHOBKa napameTpoB NPoOn3BOANTCA Ha OCHOBaHMN nopyquwZ yYyacCTHUKa KNTIMPUHra, nogaHHbIX B K/IMPUHIOBYHK OpraHmn3auuto nocpen-
CTBOM COOTBETCTBYHOLMNX CUCTEM 3/TIEKTPOHHOIO ,qOKyMeHTOO60pOTa. lMpumeHeHne napaMeTpoB NPONCXOANT B 6nvxanwnii KNWPWHI, npn
YC/I0BUW 4YTO NOpydeHne nofdaHo He nosaHee 1 yaca [0 Havana KAupuHra.

YctaHoBKa 3anpeToB. Mocne pasasukky NAaHoK B K/IMPUHIOBYHO CECCUI0 aBTOMATUUYECKW BbICTaB/IAETCA 3anpeT no CeMU3HaYHOMY K/TUEHT-
CKOMY pasgeny nnm B®, ecnu OA4HOBPEMEHHO BbINOJ/THAKTCA YC/10BUSA:

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

,roe
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 Limits_set — donar npoBepky KNMEHTCKOrO NUMUTA;
* Trade_limit — TOProBbI NMMUT, BK/IHOHAIOLLMIA B CEOS EHBIN 1 3aU10TW C YYETOM KO3hULIMEHTA INKBUAHOCTY;
» FreeMoney — cBo60AHblE CpeacTBa No KAMEHTCKOMY pasgeny nnv bo.

Tvin 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napametp Del_ord=1, To Npn BbICTaBNEHWN 3anpeTa aBTOMATUYECKV CHUMAKOTCS
BCe aKTUBHbIE 3asBkU. [TPOBEPKY Ha YPOBHe B® 1 K/IMEHTA OCYLLEeCTBSOTCA HE3aBUCUMO.

CHATne 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOoryT 6bITb HanpAMyr CHATbI 6p0Kep0M, OHU CHMMAaKOTCA aBTOMaTUYeCKn Npn ycTtpaHeHnn

NPVYMH K HUM MpuBeALUnX. Kaxaylo MUHYTY NPOM3BOAMTCS MPOBepKa, Nocse KOTOPOI 3anpeTbl CHUMAOTCA, eCv COBMI0AEHO OfHO U3
yCoBWiA:

FreeMoney =0
Pr_state =0
Limits_set = 0

Mpumep. Mpw 3anpeTe Ha OTKPbITUE NO3NLMIA KNVEHT MOXET Cam CHATb 3asBKU/3aKPbITb NO3MLIMIO, BbI3bIBAIOLLLYIO YyBEIMYEHHOEe TpeboBaHe
K rapaHTUitHOMy o6ecneveHuntio. MakcMmyMm Yyepes MUHYTY NOc/e 3Toro 3anpet OyAeT CHAT aBTOMaTUYeCKu.
CHSITUe 3anpeToB He paboTaeT Bo BpeMs HouHbIX onepauuii (00:00 - 09:00), aaxe ecnu B 310 Bpems TC gocTynHa 415 USMEHEHUS IMMUTOB.

Mo ymonuaHuio ans Bcex B® aBToMaTUYECKOe BbICTaB/EHUE 3anpeToB OTKUeHO (Pr_state=0).

2.6.4. NepeHoc no3uuuii (06s3aTenbLCTB)

B pamkax ofjHoi PacuyeTHoi ®1pMbl BO3MOXEH NepeHOC No3nLuii ¢ ogHo knneHTa Bpokepckoi ®rpMbl Ha 4pyroro knveHTa bpokepckoi
[Ol7]e] V5

MepeHoc No3uuuii ¢ ofHOTO Kofa pasfena yyeta no3uuuii Ha Apyroii ocyLLecTBAsSIETCS NyTeM Nofayn YUYacTHUKOM KvpuHra B TOprosyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBepPKN BO3MOXHOCTM MOAAYM TPaH3aKUMK Ha NepeBog, No3nLMii — Takue Xe, kak nNpu nogade 3asBku. [oNoMHUTENIbHO NpoBepsieTCs,
YTO B MOMEHT NOAAYN TPaH3aKLyM 0GbEM NEpPeHOCUMOl NO3ULUK He NMpeBbIlaeT 06bEMa COOTBETCTBYHOLLEV NO3MLMK, YYUTbIBAEMOIA Ha
pasaene-McTouHKKe; Takke Npu nepesoae no3uuuii ¢ 0aHOMo KIMEHTCKOro pasaesna perucrpa yydera nosuuuii Ha gpyroii IHH/nacnopTHble
[aHHble, 3aKpensieHHble 3a TakMMK pasaenamm peructpa yuyerta nosuuuii, 4o/mkHbI CoBNaaaTthb, B TOM UYncne no pasgenam Obd.

TexHUYecky NepeBog, No3nLMIA 0hOPMIISIETCA Kak cAerka Nno nokynke (v Npofaxe) ¢ pasgena-ncTodHuka u npogaske (nokynke) no pas-

Oeny-npuemMHUKyY, 1 pUaNYeckn caenkoi He senseTcs (nogpobHee — cM. pasgen Tunbl cAenoK, hopMyrpyeMble NpU UCMNOMIHEHUN W UCTe-
4yeHun bloYepPCoB U ONLMOHOB). MepeBoa No3uLMiA TpaHCIMpyeTcs 1 B LWto3e, U B oTyeTax (f04/004).

2.6.5. MpuocTaHOBKa TOProB A1 paclUMpPeHns NMMuTa KonebaHuii LeH caenok

lMprocTaHoBKa TOProB ANs pacluvpeHus nuMmmnta Kone6aHuii LleH CAEeNnoK OCYLLEeCTBNSETCA B COOTBETCTBUM C "lMoNoXeHNeM o nopsiake

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

MpaBunam oCyLLECTBNEHUS KNIMPUHIOBOW AeSATeNIbHOCTW Ha PbIHKE LIEHHbIX ByMar, CDOYHOM pPbIHKE Y BaJTIOTHOM PbIHKE).
C TeXHNYEeCKOli TOUKM 3peHunsi MpW NpPMOCTaHoBKe TOproB B cucteme SPECTRA npov3BoasaTca cnepyowme feiicTBus:

* [py HacTyneHUM yCroBuiA 4/1s1 NPUOCTAHOBKM TOPTOB MO KaKoMy-/MG0 6a30BOMY akTuBY, TOPI Mo 3TOMy 6a30BOMY aKTMBY NpUocTa-
HaBNMBAOTCS.

* AAMUHUCTPATOPaMW TOPIrOB PACCUYUTBLIBAIOTCA HOBbIE PACLLUMPEHHbIE NNMUTLI Kone6aHuii LeH.

* MpownssognTca nepecyeT obecneyeHns No BCEM NO3MLMSAM N0 3TOMy 6a30BOMY akTUBY (MpV pacLUMpeHUn TMMUTOB obecrneyeHne yBe-
nnunBaetcs).

« lMocne 3aBeplueHNst pacueTa o6ecnedeHrst TOpry eLLe HEKOTOPOe BPeMsl He BO30GHOB/AIOTCA, UTOGbI AaTh BO3MOXHOCTb YYacTH/KaM
yOanuUTb 3asBKU.

» Bo3o6HOBNEHMNE TOpros B HOpMaJibHOM pexunme.

[aHHble [OeiicTBMS COMPOBOXAAIOTCS PACCHIIKOW afMUHUCTPATOpaMuM TOPTrOB COOTBETCTBYHOLUMX YBEAOM/EHWI (CM. Ta6nuuy
sys_messages notoka FORTS_REFDATA_REPL):

 [MpegynpexgeHue o TOM, YTO eC/n LieHbl HEe U3MEHSITCS, TO Yepes onpeaesieHHoe Bpemsi NPou3oiAeT NPMOCTaHOBKA TOPTOB MO TaKOMY-TO
WNHCTPYMEHTY.

* YBefoM/IEHNE O TOM, YTO NPUOCTaHOBKa TOProB peasibHO Npou3BeseHa.
* YBefoM/IEHNE O TOM, YTO obecneyeHune nepecynTaHo, MOXHO yaanATb 3aABKU.

* YBefoM/eHne o BO306HOBNIEHUN TOpros.
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2.6.6. MH(hopMupoBaHMe yHACTHUMKOB O NMPOrHO3UPYEMbIX 3HAYEHUSX PUCK-NapameTpoB

B cucteme peanusoBaH cepBUC MHPOPMUPOBAHUS YYACTHUKOB O NMPOrHO3UPYEMbIX 3HAYEHUSX puck-napameTpos (cepsuc ForecastiM).
CepBuc c 3afjaHHOl NEPUOANYHOCTBIO NPOU3BOAMT pacyeT 06ecneyeHns, KOTOPOe MOT/I0 6bl ObITb B C/lyYae PasaBXKN IMMUTOB, U TPAHC-
NVpYyeT 3TV AaHHble yyacTHUKam. ANroputM paboTsl cepsuca:

+ C NepuoanyHOCTLIO pa3 B MUHYTY aHa/IM3MpYeTCcsl COCTOSIHME PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HeKoTopoe
BPEMS1 BO3MOXHA Pa3fBvkKa JIMMUTOB (HaXoXaeHue Ha nnaHke 6onee X MUHYT).

 Ecnun Takvie MHCTPYMEHTbI €CTb, MPOU3BOAMTCS NepepacyeT 06ecneyeHms No KIMEHTCKUM NopTdensM. Pyck-napameTpbl N0 MHCTPYMEH-
Tam Ha NfiaHKe ycTaHaB/MBAKOTCA B COOTBETCTBUM C NPEANONaraemMoii pasaBinkKoii.

» PaccunTaHHble feHbr TpaHCMpyoTcs B NoToke pennukn FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.
* ECnu cocTosiHME pbIHKa M3MEHW0Ch, U MOTEeHUMasIbHaA yrpo3a pasiBuKkKu ucuesna, i pasfBukka cCocTosisiacb, pacyeT u TpaHcs-
LMl NPOrHO3MPYEMbIX 3HAYEHWI PUCK-NapamMeTpoB NpekpaLlaoTcs, a NpUciaHHble paHee AaHHble CUMTaoTC HeBaUIMAHBIMK (pacchlika

CLEARDELETED ¢ MakCMmasibHO BO3MOXHbIMU PEBVXEHAMM MO Tabnuue ¢ MPOrHO3HbIMU 3HAYEHNSAMM).

Ecnu B TeUEHNE 0HOr0 TOPTrOBOrO AHS MO MHCTPYMEHTY YXXe ABaX/bl NPOBOAWMNACH pa3ABMKKa IMMWUTOB, TO B 3TOT TOProBbIii ileHb pacyeT
1 TPaHCNALMS NPOTHO3HbIX 3HAYEHWI PUCK-NApaMeTPOB MO MHCTPYMEHTY 60rblUe He BbINOHAETCS.

2.6.7. BnokupoBKa GPOKepPCKOI YaCcTU KIIMEHTCKOro céopa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3abn0KMpoBaHHas KOMUCCUSE
YUMTbIBAETCA Ha K/IMEHTCKOM pasgene, yMmeHbllas cBo60oAHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BrokmpoBKa oCyLLEeCTB/AETCA B TeYeHMe TOProsoro AHs, B K/IMPUHIoBYIo ceccuio 6/10kMpoBKa copackiBaeTcs.

Bpokepckasa komuccus onpegenseTca ciegyoLwmm o6pa30M:

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

, Toe

* N — KO/IMYECTBO KOHTPAKTOB B CAESIKE;

* lower_fee — MMHMMaNbHO BO3MOXHAA CyMMa BPOKepCKO KOMUCCUMN 3a OAMH KOHTPaKT;
* upper_fee — MakCMasibHO BO3MOXHas CymMMa GPOKEPCKO KOMUCCUM 3a OAMH KOHTPAKT;
* multiplier — MynsTUNAXKaTOP K CyMmMe 6MPXEBOro 1 KIMPUHIOBOro cbopa;

» ex_fee — cbop 3a caenky (KMMpUHroBbIli + GUPXEBON);

* additive — nocTosiHHas fobaska 3a OAVH KOHTPaKT.

Mapametpbl lower_fee, upper_fee, multiplier n additive 3agatotca 6pokepom ¢ nomoLbto komaHabl SetBrokerFeeParamNextSession. Ma-
pameTpbl MOFyT yCTaHaBNMBaTb Kak 151 OTAENbHOIO KAWeHTa, Tak U 415 BCeX KNMeHToB b® ogHoBpeMeHHO. MprMeHeHne 3afaHHbIX
napameTpoB MPOVCXOAWUT B CeAyloLWWii TOProBbll AeHb. 3afaHHble nosib3oBatenieM napameTpbl TPaHCAMPYHOTCA B LLU/O3e B MOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpumep, 6pokep Bcerga 6epet nofoBuHy upxeBoli komuccum - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnn 6pokep 6epeT Bcerga 2 py6ns 3a noboi KOHTPakKT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas Komuceusa TpaHcaupyeTcs B Wito3e B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO Mo KWEHTY), a Takke B NOToke
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.8. NMoppepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanvsoBaHa NofAepxka oTpuLaTesbHbIX LieH, 06ecneunBaoLLas KOpPeEKTHOE NOBEAEHNE CUCTEMBI B CyYae yxoaa
LieH (hbloYepcoB U CTPaiikoB OMLUMOHOB B OTPULIATE/BbHYHO 30HY B XOA€ TOPTOB UKW B pe3ynsTaTe KAvpuHra. [1s Kaxaoro 6a3oBoro aktmea
BO3MOXEH OfIMH U3 ABYX PEXVMOB MOALEPXKKN OTPULIATENBHBIX LiEH:

 PexuM, npy KOTOPOM LIEHbI (ObHOUEPCOB 1 CTPaliKK OMLMOHOB HE OFPaHMYEHBI - B 3TOM PEXMME B CUCTEME AONMYCTUMbI OTPULATENbHbIE
N HyneBble LieHbl (ObOYepCoB 1 CTpaliku ONLMOHOB, a A5 LEHOO6PA30BaHUsA OMLMOHOB, pacyeTa BONMaTU/IbHOCTY U PUCKOB UCMOSIb3Y-
eTca Mogenb balenbe, MM6o ckoppekTUpoBaHHasi Mogenb biaka-Lloynsa, yunTbiBatowast To/IbKO BHYTPEHHIOK CTOMMOCTbL OMLVOHA B
OTpULATENBHOM Ayana3oHe.

 PeXu1M, B KOTOPOM LieHbI (hbi0YEPCOB U CTPAKOB OrpaHyeHb! MOMOXUTENbHLIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULIaTeNbHbIE LEHbI B
X0Zie W B pesynbTaTe TOProB He MOTyT 06pa3oBaThbCs, a /15 LieHoo6pa3oBaHUsl OMNLMOHOB UCMOb3yeTcs Mogenb Bnaka-Loynsa (nmM6o
Ballenbe B kayecTBe anibTepHaTyBbl). OfHAKO, B TAKOM peXxuMe BO3MOXHO PyYHOE yKazaHne oTpULaTeNbHOM LeHbl UICNOMHEHNS /unn
VHAVKATWUBHOM TeKyLLEel pbIHOUHOM LieHbl (CM. HIDKE), B C/lydae COOTBETCTBYHOLLEro pelleHnst HKL,. Mpu 3ToM Bce paBHO COXpaHsieTcsi
orpaHuyeHVe Ha NoNIOXUTE bHbIE 3HAYEHVSI TOPTOBbIX LieH (ob0YepPCOB U CTPAKOB OMLOHOB.
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Pexum pa6oTbl 1 MOAEe/b LLeHo06pa30BaHNs ONLMOHOB 3aal0TCs Ha ypoBHE BA (6a30BOro KOHTPAKTa) 1 AeCTBYIOT HA BCE UHCTPYMEHTI
[aHHoro BA. Mepek/oueHne pexuMoB v MOAENU LieHoo6pa3oBaHuUsl OMNLMOHOB BO3MOXHO BO BpeMsi KNMpUHIoBoii ceccun. [ins 3agaHust
pexvmMa 1 puck-MOAenu UCNosb3yoTcs criefytolime napameTpbl 6a30BOr0 KOHTPaKTa:

* negative_prices - NpuU3HaK oOrpaHNYeHnst oTpuLaTesbHbIX LieH: 1 — LeHbl ObHOUEPCOB U CTpaiikn He orpaHuyeHsl; O - LieHbl (blouepcoB
U CTpalik1 OrpaHNyeHbl MOMOXUTENBHBIMU 3HAUEHUSAMMU.

« option_model - mogenb LeHoobpa3oBaHnsa onuMoHoB: 1 — mogens bawense; 0 - mogens bnaka-Lloynsa.
3HaueHus napaMeTpoB TpaHCIMpyloTcs B LWto3e B noToke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuarenbHbIi LeH (negative_prices=0), B c/lyuae cooTeeTcTBytoLiero pewwenns HKLL, gonyckaetcsa yctaHasnneartb B
PYYHOM pexvMe VHAVKATVBHYIO TEKYLLYIO PbIHOYHYIO LieHy, TpaHcampyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCHT
VMHAVKATMBHASA TekyLlan BapuaunoHHaa mapxa, TpaHcimpyemas B notoke FORTS_VM_REPL, v TekyLwasa TeopeTmyeckas LeHa onuuoHa,
TpaHcnvpyemas B notoke FORTS_VOLAT_REPL. [na vHauKauumn TOro, 4TO Tekyllas pblHOYHAs LeHa Ans dblodepca ycTaHoBMNeHa B

PYYHOM pEXMME, UCTIONL3YETCS NapameTp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOProOB.

Monsa Tabnuy, ToproBoro nHTepdeiica, rae B pexuMe oTpuuaTenbHbIX LeH (negative_prices=1) BO3MOXHO NOsIB/IeHUE OTPULLATE/bHBIX 3Ha-

YeHuii:

Motok Ta6nuua Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ax1t04eHHO caenkm
FORTS_TRADE_REPL user_deal price LleHa 3aK/1H04EeHHOI CAenkn
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1to4eHHO caenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyuLiein 3asiBKM Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell Llena nyyiei 3asiBK1 Ha Npogaxy
FORTS_COMMON_REPL common open_price LleHa oTKpbITUA
FORTS_COMMON_REPL common close_price LleHa 3akpbITns
FORTS_COMMON_REPL common price LleHa nocnegHeii caenkm
FORTS_COMMON_REPL common min_price MuHUManbHas LeHa
FORTS_COMMON_REPL common max_price MakcrmasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa Ha Hayano TOprosoro

[HA
FORTS_COMMON_REPL common market_price TekyLas pblIHOYHaA LieHa

[MoTokn arpervpoBaHHbIX CTakaHoB |orders_aggr price LleHoBoli ypoBeHb
FORTS_AGGRXX

FORTS_POS_REPL position waprice YueTHas LeHa no3uuun
FORTS_POS_REPL position_sa waprice YyeTHas LeHa nosuumm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA N(MUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWI NIUMAT UEHBI

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacueTHas LieHa Ha Hayaio TOproBoro
[Hs

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacuyeTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LieHa Ha Hauaslo TOProBoro
[HA

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHass UeHa nocne nocnefHero
KNUpUHra

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLueii 3asBKv Ha Npogaxy, Bo-
LwefLlei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygluei 3asBkM Ha MOKYMKY, BO-

LweaLein B cnpes
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MoTtok Ta6nuuya Mone OnucaHve
FORTS_CLR_REPL fut_sess_settl settl_price PacueTHas LeHa
FORTS_INFO_REPL futures_params risk_range_center LleHTp pacuyeTta pucka
FORTS_INFO_REPL futures_params settlement_price PacuyeTHas LeHa nocnegHero KiavpuH-

ra
FORTS_INFO_REPL options_params strike LleHa ncnonHexus
FORTS_REJECTEDORDERS_REPL |rejected_orders price LleHa B 3aaBke

B pexume nonoxuTensHbIX LeH (negative_prices=0), B ciyyae cooTBeTCTBYtLLEro peweHns HKL,, BO3MOXHO:
* 1Cnonb3oBaHne OTPULATENbHONM LieHbl MCMONHEHUA thbloyepca,;

* TpaHCAALMA OTPULATENIbHOTO 3HAYEHNS B KAYECTBE UHANKATVBHOM TEKYLLEN PbIHOYHOM LEHbI, yCTaHOBIEHHON AMWHMCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTenbHble 1 Hy/eBble 3Ha4YEHWSI B TOPrOBbIX KOAAX MHCTPYMEHTOB OTOGPAXAIOTCS CeayoLmMM 06pa3oMm:

Mpumep KoAOB co cTpaiikom "-10":

» Kopotkuit kog koHTpakTa (short_isin): "BR-10BF0".

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

Mpumep KoAOB co cTpaiikom "0":

» KopoTkuit ko koHTpakTa (short_isin): "BROBF0".

 TMonHbIli koA KoHTpakTa (isin): "BR-7.20M250620CAQ".
2.6.9. CepBucbl Mb B pamkax YkasaHusi 6681-Y - perynmpoBaHue MapXXuHasibHOV TOProB/in
6p0KepC|(v|x KTNeHToB

B pamkax ykasaHus LB 6681-Y k Bpokepam ycTaHaBNMBatOTCA AONO/HUTENbHbIE TPEH6OBaHUS NO cobnoaeHnto HopmaTtneos HIMNPL (Hop-
MaTuB MOKPbLITUSA pUCKa NPV UCMOSTHEHNW MOPYyYeHus knneHTa, >0) n HIMNP2 (HopmaTyB NOKpbITUS pyUcKa NPy M3MEHEHNM CTOMMOCTM MOpPT-
dens knneHTa, >0). B pamkax YkaszaHus npegycmaTprBaeTcsi BO3MOXHOCTb MCNO/Ib30BaHMA “"pbIHOYHOTO MeToda" A1l YYacTHMKOB, Korga
npu pacyete HMP-oB ncnonb3yetcsa nigukatneHas BM MB gns nepeouexkn noptdens, n FO MB, pacyet KOTOpOro ocyLecTBASIETCA B CO-
OTBETCTBUM C MpaBwW/IamMu pacyeTa pasmepa MHAVBUAYa/IbHOMO KIMPVMHIOBOro obecneyeHus, Tpebyemoro A1s obecneveHns 06a3arenscTs,
MCMOJTHEHNE KOTOPbIX OCYLLECTB/IAETCA 3a CYET NopTdhens KnneHTa.

2.6.9.1. 'O c yyeTOM KaTeropmuv ypoBHSI pUCKa K/iMeHTa
B TC SPECTRA Ha ypoBHe K/IMEHTCKOro pasgena (7KkK) MOXHO 3afaTb Npu3Hak - Kateropusi ypoBHsi pycka K/imeHTa:
» "0" - He ykasaHo (3HauyeHve no yMosyaHuio)
e "1" - KnueHT ¢ HavanbHbIM YpoBHeM Pucka (KHYP)
o "2"- KnueHT co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o "3"- KnueHT c MosbiweHHbIM YpoBHeM Pucka (KMYP)
e "4" - KnueHt ¢ OcobbiM YpoBHeM Pucka (KOYP)

3afaHne ypoBHA pycka K/IMeHTa NpousBogMTCA CamMMMK ydacTHUKaMu yepes cuctemy EPK, yuacTHUK MOXET He nepefaBarb KaTeropuio
7191 CBOETO K/IMEHTA 1 B 3TOM C/lyyae UCMo/b3yeTca KaTeropus no ymonyaHuio (3HadeHmne "0"). CyliectyeT BOSMOXHOCTb MEHSTb KaTero-
puto BHYTpU aHs, npusHakn KCYP\KMYP\KHYP\KOYP npumenstotcs B TC SPECTRA B KnupuHroByto ceccuto. MNpwv oHnaviH-pernctpaumnm
Ha CpoyHOoM PbiHKe nepefaeTcsl kaTeropusi, KOTOpyl Y4YacTHUK ykasan B OHnaiHe, npumeHeHune kateropun B TC SPECTRA Takke ocy-
LLeCTBAETCS OHNANH.

KaTeropus ypoBHA pucka KnveHTa TpaHcaupyetcs B wo3e B notokax FORTS_REFDATA_REPL u FORTS_INFO_REPL B Tabnuue
investor B none client_risk_level.

KnueHtckoe MO (Ha ypoBHe 7KK) CUMTAETCA C YYETOM KaTeropum ypoBHS pucka kKnneHTa. Npu pacyeTe yunTbIBAIOTCS COOTBETCTBYOLLVE
KaTeropum puck-napamMmeTpsbl (KaTeropuiiHble cTaBky PbIHOYHOIO prcka - MR-bl). Eciv ypoBeHb pucka kivMeHTa He 3afaH (3HadeHue "0"),
Mcnonb3ytoTes 6a30Bble 3HAYEHUA CTaBOK pucka, yctaHoBneHHble HKL,.

2.6.9.2. Pacuet HINP-0B B pbIHOYHOM MeTOfe

Pacuet HIMP-0B ocyLuecTBsieTCs Ha CTOpoHe Bpokepa ¢ Ucnonb3oBaHMEM BbIXOAHbIX AaHHbIX HOBOro RMT-cepsuca (regulation of margin
trading):

* O 6/3 - O Mb 6e3 3asBoK. Cuntaetcs:

o 6e3 yyeTa 3asB0k;
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O C YYETOM KaTeropum ypoBHsi pUCKa K/IMEHTa;
O C YYETOM TeKyLLEero peasn3oBaHHOMO PUCKa (C y4eToM TekylLeli LieHbl);
O M0 pUCK-NapamMeTpamM Ha Hayasio TOProBOro fHS C YHETOM NPOBEAEHHbIX Pa3fBUXKEK.

* BM - /IHguKaTUBHas BapyaLoHHAs MapxXa C y4eToM TeKyLLero MHAVMKATUBHOMO Kypca BasltoT (PacCUMTLIBAETCA aHa/IOMMUHO TekyLlei
VHAMKATMBHOM BM, yunTbIBAET B T.4U. BAPUALMOHHYIO MapXy Mo 3aKpbITbIM MO3ULMAM).

* NOV - Net Option Value. Tekywmin NOV no noptchento 7Kk C y4ETOM TEKYLLEro Kypca 1 TeKyLLMX LieH ONLMOHOB.

 premium - HakonieHHasi No cAesikam NPemus no NPeMUasbHLIM OMUMOHAM, NOAMexXaLLas K yniare B 61uxaiilumii KnupuHr, B nepecueTe
Ha py6nu. He BkouaeT B ce6sl (OMHAHCOBLIV Pesy/sTar UCMOTHEHNS NO3ULUK.

CepBuc Npon3BoaMT pacyeT pa3 B 10 MUH N0 BCEM 7KK, C TpaHCsALMel AaHHbIX B noToke FORTS_RMT_REPL.
dopmynbl Ana pacyeta HIMP-0B:

HNP1

Haya/bHasi cToMmocTb nopt¢ens + BM + NOV + premium - M0 6/3

HNP2

Haya/lbHasi cToMmocTb noptens + BM + NOV + premium - (F0 6/3)/2

Mpw ycnoBuu, Koraa HavasbHbIA NIMMUT (Money_amount) <= HauaslbHO CTOMMOCTY NOPTAENSsl, MOXHO rOBOPUTL O TOM, YTO 6UpXeBoii npe-
Tpeiig (money_free>0) ¢ yueTom KaTeropum obecneumsaet Henpo6uTue HMP1 (>0), NOCYMTAHHOTO MO PLIHOYHOMY METOAY, B MOAAB/SIOLLEM
60/bLIMHCTBE C/y4Yaes.

2.6.9.3. Tekywuii onepaTtuBHbIi PUCK NO NO3ULUN

TeKywmii onepaTuMBHbIV PUCK NO NO3ULMK - BENIMYMHA, paccuMTbiBaeMas No npasuiam pacyeta pasmepa MHAVBUAYaSIbHOTO KMPUHIO-
BOro o6ecneyveHus, n oTpaxaet pasmep O "ecnu KIMPUHT NPOBECTM NPSMO ceityac”. JononHUTeIbHas NPOrHo3Has BENMYMHA, KoTopasi Mo-
XET 6bITb UCNOMb30BaHA YUYACTHUKOM [/151 MPUHATUA peLLeHnii OTHOCUTENIbHO No3uLuii kneHTa. PaccumTbiBaeTcs Takke RMT-cepBucom:
¢ C YYETOM TeKyLIMNX PUCK-NapaMeTPOB N PbIHOYHbIX AaHHbIX;

» 6e3 yyeTa 3asB0K;

¢ C YYEeTOM KaTeropmm ypoBHA pUCKa K/INeHTa.

CepBsuc Npon3BoanT pacyet pa3 B 10 MWH N0 BCeM 7KK, C TpaHCnsALuel AaHHbIX B notoke FORTS_RMT_REPL.

2.6.10. Mogenb yueTa cpeAcTB YUacCTHUKOB NOC/ie Nepexoa Ha pacyeTHbIV uukn T+1

PacueTHbIli unkn T+1 npegnonaraeT Topru B AeHb T, a pacyeTbl Ha cneaywwmii aeHs T+1. Mo 3aBeplueHun ToproB B AeHb T npoBoamMTCA
KnupuHrosas ceccusa (KC). B KnupuHrosyto ceccuio no caenkam aHa T onpegensetcs sBapvauvoHHas mapxa, npemusi, npoussoamTcs
pacuyeT KOMUCCUIA, LUTPadhoB (N/1aHOBbIe HAYUCNEHNSA/yAePXKaHWs). DTV CYMMbl (HOPMUPYIOT PETUCTP NIAHOBbIX pacyeTos - MTM pernctpsl,
B KOTOPbIX XpaHWUTCA MHOpMaumMs o Aate KIMPUHIOBOW ceccuu, faTte pacyeTa, Tune HauucneHus/ygepxanus, cymme pacyerta. OctaTok
CPeACTB y4YacTHVKa, onpeAeneHHblii no utory KnnpuHroBoii ceccum (AeHb T), He BK/OYAET faHHbIE N1aHOBble pacyeThl.

Mo pe3ynsratam Kl'lVIpVIHFOBOI?] ceccumn, ncxoga n3 CyMm oCTaTkoB Ha cHeTax 1 NnaHOBbIX Ha‘-WICI'IeHVIVI/y,EI,ep)KaHI/IVI, onpegenseTca TOpFOBbIVI
JIMMUT YyacTHUKa ans obecnevueHus TOpros. B cnyyae HeAOCTaTOYHOCTU CPEACTB Noj, obecneyeHne YyacTHUKa, Ha Cl'le,ﬂ,y}OU.l,VIVI AO€eHb
BbICTaBNAETCA MapXnHasibHoe Tpe6OBaHVIe, KOTOpPO€E A0J/HKHO 6bITb UCMO/THEHO B TEYEHUE YKa3aHHOro gHs.

Ha cnegyrowmii genb (T+1), B PacueTtHyto ceccuio (PC) B 20:00, npon3BoamMTcs hakTuyeckoe UCMOoSIHEHUE 06513aTeNIbCTB MO M1aHOBbIM
HauncneHvaAM/ygepxaHusam, ¢ 06HOBNEHVEM (DAaKTUHECKUX OCTATKOB 1 06HYNneHneM MTM pernctpoB. OCTaTok CPpeAcTB YUacTHUKa Ha Mo-
MEHT npoBefeHns PacyeTHoii ceccum fHA T+1 onpefenseTca Kak OCTAaTOK Ha Havyaslo AHS + CymMMa BBOAOB/BbIBOLOB 3a T+1 Ha MOMEHT
nposefexns PC + cymma ncnosiHeHHbIX 0653aTensctB MTM perncTpos.

O6LLI|aF| KoHLUenunsa no nSMeHeHU COCTOAHNA IMMNTOB U OCTaTKOB npefcTtaB/ieHa HUXe B Ta6nmue.

NumnTel (part)

Ocrtatku (money_clearing)

My6nukayums

KnupuHrosas ceccus 23:50
OeHb T

OG6HOBNAKTCS TOProBble JIMMUTbI
part.money_amount Ha BenuuynHy
PnL (MTM peructp) no 7kp n b®d
(rge part.is_auto_update_limit =1)

YcTaHaBmBatoTcA NMMUTBI
part.money_amount no Bb® (rge
dealer.limit_tied_money = 1), no
PK part_sa.money_amount: pas-
HbIM ocTaTtkam + PnL

PnL=charges+vm+premium

Octatkm no P®-bd-7kp un PK
Ha Benu4ynHy PnL He meHsoTCA,
PnL xpaHutca B MTM peructpe B
paspese no TpeboBaHusam/0bsa3a-
TenbcTBam

OcTatku no PO-bd-7kp n PK me-
HAIOTCA Ha CYMMYy BBOAOB/BbI-
BOJOB B T€YeHMe TOProBoi cec-
cun, a TaKkke Ha Cymmy py-
6neBoii nepeoueHku BantoTbl (PK
CP) n npodwmneir aktmeoB (PK
EM) - canbao BBOAOB-BbIBOLOB
(in_out_netto)

TpaHcnpyeTcs pacyeT ocTart-
KOB B K/IMPUHIOBYK PEMNSINKY
U KIMPUHIOBbLIE OTYETHI (Mon,

moncb)

81



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

NumnTel (part) Ocrtatku (money_clearing) My6nukayuns
* PnL=charges+vm+premium
PacueTtHasi ceccus 20:00|He meHsioTCA * O6HoBNAIOTCA ocTaTku no P®-|TpaHcnmpyeTcs pacyert ocTar-
AeHb T+1 BP-7kp KOB B K/MPWHIOBYIO pennun-

money_clearing.money_end Ha|Ky W KIMPUHIOBblE OTYETHI
BenmuuHy PnL 1 Ha canbgo BBo- | (monsettl)

[0B-BbIBOAOB (in_out_netto) 3a
TeKyLMit AeHb HA MOMEHT NpoBe-
JeHns PacuyeTHoli ceccum

» O6HoBNAOTCA ocTatkm no PK
money_clearing_sa.money_end
Ha BenunuuHy PnL, n Ha canbgo
BBOJO0B-BbIBOAOB (in_out_netto)
3a TeKyLuiA AeHb

2.6.10.1. ToproBble NMMUTbI

ToproBble IMMUTBI, KaK CPefCTBa YYaCTHUKOB, yUMTLIBAIOTCA Ha perncTpax B aape no pasgenam 7kp-b® n PK. TpaHcvpyoTcs BO BHELLHVE
notokn (FORTS_PART_REPL) part.money_amount, no PK - part_sa.money_amount. TOProBbIi IMMUT HE TOXAECTBEHEH OCTATKy Ha cyeTe
1 MOXET He oTpaxarb peasibHy0 BENNUYNHY eHer Y YUYacTHNKa N ero KNIMEHTOB.

Mo pesynbTatam KNMpUHroBoii ceccum, HadaibHOEe 3HaueHne money_amount (O6Lee KoUYeCTBO py6rieii 1 AUCKOHTUPOBaHHbIX B py6n
3a/10r0B), BK/OYAET M/1aHOBbIe AaHHble No MTM peructpam (M1aHoBble CyMMbl Bap. Mapxu, NPeMun, KOMUCCHii 1 LWTpadgoB, KoTopble
6yfyT paccunTaHbl B PC). B TeueHue TOProBoro AHs CyMmMa money_amount MEHSIETCS C y4eTOM BBOJOB/BbIBOAOB CPEACTB JAaHHOTO [HS.

B coctaBe money_amount oTAenbHO BbiAensietcs 3HadeHue actual_amount_of _base_currency - thakTnueckoe KOAMYecTBO pyobrieil.
PaccunTbiBaetcs kak actual_amount_of _base_currency=money_amount-money_pledge_amount-cymma MTM permuctpoB (charges_mtm
+vm_mtm+premium_mtm). [laHHas cymma MOXEeT MEHATbCA B TEYEHUUN AHSA Ha pa3mep BBOAOB/BbIBOAOB 1 BO BPeMs PacueTHoli ceccumn
Ha pa3mep MTM peructpos. MapameTp akTyasnieH ana PK n B®, gnsa knanenTos actual_amount_of base_currency=0.

2.6.10.2. OcTaTKu Ha cueTax

OcTaTky Ha cuyeTax, Kak CpefAcTBa YUaCTHUKOB, Y4uUTbIBAKTCS Ha pernctpax bak-odmca TC. TpaHCAUPYHOTCS BO BHELUHME MOTOKU
(FORTS_CLR_REPL), no 7kk-b®-P® - Tabnuua money_clearing, no PK - Tabnuua money_clearing_sa, none amount_end (B py6nsx, ge-
Tanusauus no sastotam B pledge_details.xamount). OcTaTok Ha cyeTe BK/IOHaeT hakTUYECKMEe 1 NNaHOBbIE PErUCTPbI.

M3MeHeHve hakTUYeckmx 1 NIaHOBbIX OCTATKOB NMPOU3BOAUTCA ABAXAbI B AeHb, N0 pe3ynstatam PacueTHoli 1 KnupuHroBoii ceccun. ian-
Hble B Tabnuuax money_clearing/money_clearing_sa Bk/touatoT pesynbtaT NpoBefeHNs nocnegHein PacueTHoli nnv KnnpuHroBoii ceccum,
1 cofepxar nnaHosble (TpeboBaHus 1 06s3aTeNnbCTBa) U hakTUYECKMe OCTaTKU U 06si3aTeNbCTBaA Mo pesystataM PacueTHol u Knupuk-
roBoOi ceccuu.

ATpunOYTbI, OTpaxaroLive dpakTnyeckme gaHHble:

» date_money_clearing - [lata v Bpems npowegiueii PacueTHoi nnn KnmpuHrosoli ceccuu.
» amount_beg - OcTaToKk Cpe/iCTB Ha HA4as10 TEKYLLLEro TOProBoro AHs.

« amount_end - OcTaTok cpeAcTs Mo pesynbraram PacueTHoli nnm KnmpuHrosol ceccum.

 in_out_netto - Canbao BBOAOB/BbIBOAOB. BK/ouaeT B ce651 CymMMy C Hayana TeKyLlero TOproBoro AHS A0 BpeMeHU nposegeHns Pac-
YyeTHoW nnn KnupuHrosoli ceccuu.

« charges - CogepxuT B cebe nHopmauuio 0 BCex (hakTUHeckn UCTIONHEHHbIX 06513aTeNbCTBAX Mo yniare KOMUCcCuid, LuTpadoB no pe-
3ynbTatam PacueTHoii ceccun. BktouaeTt B ce6s cymmbl fee fut (dakTuuecky paccuntaHHasi cymma 6UpXeBOro 1 KIMPUHIOBOTo c6opa
3a aHOHVMHbIE CAENKK No dhbtouepcam) 1 fee_opt (PakTuyecky paccumTaHHas cymMa GUPXEBOTO U KIIMPUHIOBOTO c60pa 3a aHOHVMHbIe
cAenky no onuyoHam). CoxpaHeHb! /151 COBMECTUMOCTH, KaK OTAe/bHas AeTann3almns MHhopMaLni.

* vm - CogepxuT B cebe nHgopmaLmio 06 UTOroBol cymme hakTUieckun yniadeHHoh/yaepxaHHOM BapnaLyioHHOW Mapxe.

¢ premium - CogepxwuT B cebe nHhopmavumio 06 UTOroBoli cymme dhakTUyecku yniadeHHoli/yaepxaHHoli npeMny no onuuoHam.
ATpVGYTbI, OTpaxKatoLLe N1aHoBbIE AaHHbIE:

+ settl_datetime - MnaHoBas gara pacyeToB No 06s3arenbCTBaM.

« amount_end_mtm - MN1aHOBbIV OCTATOK CPEACTB C YHETOM UCMOMHEHWS MIAaHOBbIX HauncneHwii/cnucanuii (MTM permcTpos).

« MTM peructpbl - OTO6paxatoT NiaHoBble HAYMCEHVS/yAepX)XaHus no pesynsTatam KnMpuHroBoii ceccun. BkoualoT B cebsi Tpy peru-
cTpa:

o charges_mtm - Peructp yyerta nnaHoBbIX yAepXaHnii Bcex KoMUCCHii (6pOKEPCKOIA, KMPUHIOBOWA, 3@ MCMONTHEHME U UHBIX), LUTPAdOB.
BkntouaeT B cebs cymmbl fee_fut_mtm (MnaHoBoe 06513aTeNbCTBO N0 CyMME BUPXEBOIO U KNIMPUHIOBOro cbopa 3a aHOHUMHbIE CAENKN
no gbtovepcam) n fee_opt_mtm (MnaHoBoe 0653aTe€NLCTBO NO CYyMME GUPXKEBOrO U KNIMPUHIOBOTO c60pa 3a aHOHWMHbIE CAENKM MO
onuoHam).
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o vm_mtm - Peructp ydeTa niaHoBbIX HAUYNCEHWIA/CNIMCaHMIA BapnaLIMOHHOK MapXu.

o premium_mtm - Pernctp yyeta njaHoBbIX HAYMCAEHWA/CNNCaHW MpeMnN.

[yHaMyKa U3MEHEHNS fiaHHbIX B Tabnule money_clearing Ha MOMEHT NpoBeAeHNst KTMpWUHIOBOi 1 PacueTHoli ceccuid:

OeHb

Mepuopg

amount_beg

Ocmamok cpedcms
Ha Ha4yasio nepuoda

amount_end

Ocmamok cpedcms
Ha KOHey nepuoda

in_out_netto

Casib00 BBO-
008/8bI80008

MnaHoBble CyMMbI
charges_mtm
vm_mtm

premium_mtm

dakTuye-
CKue ocTaTku

charges
vm

premium

KC

He meHsetcs

amount_beg=

amount_end Ha koOHeL,
npegpbiayuiei KC (T-1),
3TO OCTATOK CPeLCTB Ha

Hauasio TOProBoro AHs

amount_end=

amount_beg + charges
+ vm + premium +
in_out_netto (3a Becb

TOProBbIii AEHb)
Cymma

KC

hakTnyeckmnx
perncTpoB Ha MOMEHT

Cymma BBOJOB/ Bbl-
BOZOB 3a BeCb [eHb
T

Pernctp "o6Hynset-
ca" B KIUPWHI, B
noTokax u oryeTax
TpaHcaMpyeTcs 3Ha-
yeHne, paccumTaH-
HOe Ha MOMEHT K/u-
puHra

Onpepenstotcs Tpe-
60BaHMA W 06s13a-
TenbcTBa No pesysb-
Tatry KC, 3HauyeHus
yunTbIBaOTCA B mtm
perucTpax

He meHstoTCA

B notokax u oOT-
yeTax TpaHCAUpYyHoT-
CcA 3HayeHuda, pac-
CYMTaHHble Ha Mo-
MEHT K/IMpUHra

T+1

PC

MeHsieTca

amount_beg=

amount_end Ha koHeL,
npegplaywen KC (T),
3TO OCTATOK CPefCTB Ha

Hayasio TOProBoro AHs

amount_end=

amount_beg + charges
+ vm + premium +

in_out_netto

CymMMa,  HakornseH-
Had c Havana T+1 go
Havyana PC

"O6HynaTCA" Mo pe-
3ynbTatam pakTmue-
CKMX pacyeToB

O6HoBNATCA

3HavyeHnsIMn mtm
perncTpos, KoTopble
paccuntanmn

T+1

KC

He meHseTcs

amount_beg=

amount_end Ha KoHeL,
npeabigywen KC (T),
3TO OCTATOK CPELCTB Ha

Hayasio TOProBoro AHs

amount_end=

amount_beg + charges
+ vm + premium +
in_out_netto (3a Becb

TOProBbIii AEHb)
Cymma

KC

hakTnyeckmnx
pPerncTpoB Ha MOMEHT

Cymma BBOAOB/ Bbl-
BOZOB 3a BECb [ieHb
T+1

Pernctp "obHynsieT-
caA" B KIUPWHI, B
noTokax W orTyerax
TpaHcnvpyeTcs 3Ha-
YyeHne, paccuymTaH-
HOe Ha MOMEHT KNn-
puHra

OnpegenstoTca Tpe-
6oBaHMA ” 06s3a-
TeNbCTBa No pesysb-
Taty KC, 3HayeHve
yunTbiBaeTCs B mtm
peructpax

He meHstoTCA

B notokax u oOT-
yetax TpaHCAPYIoT-
CA 3HayeHusa, pac-
CYMTaHHblIE Ha Mo-
MEHT K/IMpUHra

nTa.

2.6.10.3. BbiBOA, A€HEXHbIX cpeacTB (pyoneii)

Ao PacueTHoli ceccum

Mocne KnvpuHroBoii ceccum 1 Ao NpoBefeHVst PacueTHoli ceccum MakcuMasibHasi CyMma B py6/sx, OCTYNHAsA A4/15 BbIBOAA, ONpeaensieTcs,
KaK MAHUMaUIbHOE M3 3HAYEHWIA: CBOGOAHDBI IMMUT Y MaKCUMaslbHOE M3 3HAUEHWIA: OCTATOK AEHEXHbLIX CPEACTB B Poccuiickux pyGnsix v

0CTaTOK EHEXHbIX CPEACTB B Poccuiickmx py6/isix Ha mtm perncrpax.

MakcmmanbHas cymmbl Ans Bbisoga = MIN (money_free; MAX (ocTaTok poccuiickmx py6neii; ocTaTtok pocCUnckux pyoneii + mtm peructpsi))

"OcTaToK poccuiickux pyonei

Mocne npoBegeHus PacueTHoW ceccumn

- 3T0 (haKTUYECKMI1 OCTATOK B POCCUIACKMX pybnsix 6e3 yyeTa OLEeHKM 3a/10T0B 1 mtm perncTpos.

Mocne npoBeaeHWsi PacueTHoli ceccun (hakTUUECKUIA OCTATOK BasltoThbl "poccuiickue py6/n” CTaHOBUTCS PaBHbIM: OCTATOK POCCUIACKMX
py6neii o PacueTHoii ceccum + mtm perucTpsl.

MakcumanbHas cymMmbl Ans BbiBoga = MIN (money_free; octatok poccuiickux pyonei).

2.6.10.4. Komuccum

C peanusaumeit ETC Ha Cpo4HOM pbiHKE BHOCATCS M3MEHEHWS MO eXeMecsuHbIM\eXeKBapTasibHbIM cnucaHusam. CnncaHue Komuccuin B
ETC npoussoguTca B ABa 3Tana:

» CHavana exemecsiyHas/exeksapTasibHas KOMUCCUS HAYMCNSETCA W BKoyaeTcs B charges_mtm peructp B KnvmpuHrosyto ceccuio gHs
pacueTta Komuccum (nepsblit/nocneaHunii eHb Mecsua/ksapTtana).

» CnucaHune KoMmceum nponcxoaunT Ha cne,qyrou.l,mﬁ AeHb B PacyeTHyto ceccuio.
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2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii goctyn)

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

y4yacCTHUKa.

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

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

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

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

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

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

 UserKillSwitch - npuHyanTensHas geaktuBaumst SMA-10rmHa y4acTHUKOM.

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

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

MEHTOM 37eCb NOHMMAETCS KOMOMHALMSA:

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

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

MpeaycMOTPeHbI CriefyoLue NpoBEPKU:

Homep npoBepku Mposepka MpuBsaska EAvHuua nsmepeHus MpumeHstoTcA

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

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

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

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

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

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

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

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

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

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

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

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

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

2.8. PaspgeneHune CTaTycoB YYaCTHUKOB TOProB Y YYAaCTHMKOB K/IMPUHra

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

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

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

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

2.8.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMbI

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

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

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

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

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

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

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

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

Puc. 2. epapxus cylHocTel

2.8.2. PasgeneHune nosiHOMoOYUNiA y4HaCTHUKOB

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

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

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

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

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

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

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

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

Hwxe B TabnuLe npyvBeAeH CNCOK NOMHOMOYMIA “JlornH YK

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

YcTaHOBKa puck-napameTpos no 6&.

ChangeBFParametersNextSession

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

TransferClientPosition

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

AddOrder

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

DelOrder

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

30BaHa Kak U3MeHeHVe 3asBKy C 0COObIM MPY3HAKOM.

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

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

FuturesExecutionRequest

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

Hwxe B Tabnvue npuBeaeH CNMCoK NOAHOMOYMIA “JlornH YT

Onepauus

JOoCTynHbIe W030Bble KOMaHAbl

[Nofaya TOproBbIX 3asBOK.

AddOrder; IcebergAddOrder

YpaneHune TOproBbIX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

I3MeHeHne TOproBbIX 3asiBOK.

MoveOrder; IcebergMoveOrder

MofaualynaneHue NopyyeHuii Ha OCPOUHYHO IKCMMPALIMIO OMLMOHOB.

OptChangeExpiration

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

FuturesExecutionRequest

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

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

KOTOpble MOXET nogasaTb TONbKO "JTormH YK".

YUacTHUK KNIMPUHTa MOXET NOMYUYNTb NOTUHBI CIEAYIOLLMX YPOBHEIA:
 PacuyeTHoii hnpmbl.

« Bpokepckoit humpmbl.

* Knuenta.

Y4acCTHUK TOProB MOXET NOJYYUTb SIOTVHbI CNeAyOLWMNX YPOBHEN:

* Bpokepckoii mpMbl.

e KnuneHra.
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B 3aBYCMMOCTU OT YPOBHS, MOTHOMOUKSA IOTVHA MOTYT pasInyaTbCs:
« lMpu paborte c pasgenamu B®, y koTopoii YK coBnagaert ¢ YT, norvHbl ypoBHS P® 1 ypoBHSA B® 06n1aaatot nosHomMoumsiMm “JloruH YK+YT".
* lMpu paboTe ¢ pasgenamn B®, y kotopoii YK He coBnagaeT ¢ YT, /lorMH ypoBHA P® obnagaeT nonHomoumsmm “JloruH YK".

* MNpwn paboTe ¢ pasgenamu bo, y kotopoli YK He coBnagaet ¢ YT, NosIHOMOUMS SIorMHa ypoBHSl B® coBnagaroT Co 3Ha4YeHNeM nprsHaka
["Norun YK" | "NoruH YT" ].

» [nsa no6oi B® norvH ypoBHA kmeHTa 06nagaeT noaHoMounsimm “florvH YT,

B cutyaumm, Korga y4acTHUK K/IMPUHTA U YYACTHUK TOProB pasHble /inLa, BaXXHbIM SABMISAETCA - KTO YNpaBAseT KAneHTaMmu (KIMEHTCKUMM
pasgenamu). Mo ynpasneHneM KiMeHTamu 3gecb NOHMMAETCH BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPeACTBa, IMMUTbLI U UHAVBU-
AyasibHble pUCK-NapameTpbl, @ Takke N CO6CTBEHHO YCTaHaB/IMBATL SIMMUTLI, 3anpeTbl, Npasuia akcnvpauuy v T.n. Bo3amMoXHb! ABe CXeMmbl
B3avMogeicTeust Mexay YK 1 YT ¢ TOUKM 3peHUs ypaBIeHUs KIMEHTaMU:

* KnueHTamu ynpaensieT YT. Y4acTHUK TOProB ynpaBnseT KIMEHTCKMMI pa3feniamMmu, BXOASALMMU B COCTaB CBOMX Bpokepckux hnpM (cxema
Mo yMo/YaHuio). B AaHHOI cxeme y4acTHUKY KIMpKHra He JOCTYNHa MHopMauus O KMEHTaxX yYacTHUKOB TOProB: CPEACTBa, MMUTLI U
VHAVBUAYa/IbHbIE PUCK-NAPaMETPbI MO KIMEHTCKMM pa3fenam, a Takke He [OCTYMHbI onepaLum no ynpasneHuo KeHTaMuy.

* KnueHtamu ynpasnset YK. Y4acTHVK TOProB nepefaeT KNVeHTCKMe pasfesibl, BXOAsALLMe B cocTaB CBOUX bpokepckux chupm, "nog ynpa-
B/IEHME" YYaCTHUKY KNNpuHra.

CxeMa B3avMOAENCTBUA 3aaeTca Ha ypoBHe B® nytem BbICTaBMEHWS Yy Hee cheuuasibHoro npusHaka: "KnmeHtamu ynpasnset
YT"/"Knuentamu ynpasnset YK".

[Lna uncTpaumn npreeaem napy npumepos:

1. He6o/bLLOI pervoHanbHbIii 6pokep Ans [0CTyNa K TOpraM CBOMX K/IMEHTOB 3aK/H0UAET C YYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-
BaHWe Mo MOAEeNM KIMPUHIOBOTO 6poKepa. YUacTHUK KMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa G6poKepckyto oMpmy, U perucTpupyet
6Gpokepa Kak y4acTHMKa TOproB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha 6UpXe GyAyT KIUEHTbI PErMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPAB/SAThL K/IMeHTaMy XOUeT caM GpoKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnmeHtamu ynpaensier YT'.

2. KomnaHusa HepesngeHT, 4Tobbl Noy4uThb AOCTYN K TOpram Ha MOCKOBCKOI Gypxe 151 CBOUX K/TMEHTOB, pernctpupyetcsa B HKL, B kaye-
CTBe y4acTHWKa kupuHra. [lanee Hepe3naeHT 3ak/1iouaeT JOoroBop nopyyeHne ¢ 6pokepckoii orpmoii (poccuiickas Aodka HepesngeHTa
nm6o 6onbLuoi YK+YT) Ha 06CcnyxuBaHne CBOUX KIMEHTOB. Ho Toproeatb 6yayT KMEHTbI Hepe3nAeHTa 1 KOHTPOMPOBATL UX OH XO4eT
cam - B 3TOM C/yyae nucnosnb3yercs cxema "KnveHtamm ynpasnser YK".

N
)
MHBeCTULMOHHas
KOMMNaHus YK+YT
PervioHanbHbI YKI=YT
Gpokep Knuenmamu ynpaensem YT
73
(£

HepeanaeHt YK

Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Hwuxe B Tabnuvue npmeeaeH CNMCOK NOSIHOMOUMIA, OTHOCALLMIACA K NpaBy ynpasieHnst KneHTckuMn pasgenamv. Obnagarts AaHHbIMU NOs-
HOMOUMAMU BYAYT NOMVHbI, Y KOTOPbIX Ha6op nonHomouuii (“SlormH YT" /"/loruH YK") coBnagaeT co cxeMoid, 3aaaHHoi y Bo ("KnneHtamm
ynpasnsaeT YT'/"KnueHtamu ynpasnset YK").

Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TaGnuLbl
YcTaHoBKa IMMWTOB NO KIMEHTCKUM pasgenam. ChangeClientMoney
YcTaHOBKa p1CK-NapamMeTpoB Mo KMEHTCKUM pasgenam. ChangeClientParameters;

ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauuy Ha ypoBHE KITMEHTCKUX pa3fesos. FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa pUCK-NapaMeTpamMi OnLMOHOB. OptChangeRiskParametersNextSession
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Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TabnuLbl

MepeBoa KNMEHTCKMX NO3ULMIA. TONbKO A8 NOrMHOB YpoBHA B® ¢ npusHakom | TransferClientPosition

"JloruH YT".
MpocmoTp MHhbopMaLMm NO KIMEHTCKMM pasfenam: pasmep obecneyveHns n uH- | FORTS_PART_REPL.part;
OnBuayasibHble pUCK-napameTpsbl. FORTS_CLR_REPL.money_clearing;

FORTS_CLR_REPL.pledge_details

Takke gaHHbIMY NoNHOMOuUnsaMKU obnagaeT "JlorvH YK+YT".

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTenibCTBaMun y4acTHUKa TOpPros

YUYacCTHUK KIMPUHTra He MOXET BbICTaB/SATb U CHUMATL 3asiBKW, OAHAKO A/151 YNpaBieHUss HeUCMNOHEHHbIMY 06513aTeNIbCTBaMM yYacTHUKaA
TOProB nepef, y4acTHUKOM K/IMPUHra, U B TOM YKC/e, B C/lydae HefoCTaTO4HOCTM 0becneyeHmnst yHacTHUKa TOPros, YYacTHUK KIMpUHra
Bnpase nofasatb B agpec HKL| 3anpockl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOpProB. Takoli 3anpoc NoAaeTcs yH4acTHUKOM KAMpUHra ¢
yKasaHueMm nboro KNMEHTCKOro pasgena yyactHuka Topros. Mo Takomy 3anpocy HKLL BbicTaBnsieT 6e3agpecHyto 3asaBky "B CTakaH" uim
afipecHyto 3asBKy, Ha OCHOBaHWUW KOTOPOW ByayT 3akno4aTbCa CAEMKU.

TexHWU4Yeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOV TOProBOI 3as1BKM, UMeEtOLLel cneumanbHbIli npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHue CAenoK C y4acTHVKOM TOpros". 3anpoc MOXET ObITb NOAaH Kak B hopme 6e3aapecHoi 3asBKuy, Tak U B hopme afpecHoii 3asBKu.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakMM NPU3HaKoM He MOTYT. Y 3asBOK € npu3HakoM "3anpoc Kk HKLL"
B 6MTOBOIA Macke Npu3HakoB BbicTaBnseTca 6ut NCCRequest (0x4000000000). AHaNIOMMYHBIA GUT NOYHAOT U CAENKN, 3aK/THOYEHHbIE Ha
OCHOBaHUM TakuX 3as1BOK.

B uensix ycTpaHeHusi Heo6eCcneyeHHOCTU NO3MLMIA YYaCTHUK KIMPUHTa UMEeT BO3MOXHOCTb MHULMMPOBATb CHSATWE 3asBOK, NOAAHHbIX
y4acTHUKOM TOpProB.. a5 aToro ucnonb3yetcs kKomaHga DelOrdersByBFLimit, KOTOpyto MOXET nogasarh y4acTHUK KNnpuHra no 6®, otkpbl-
TbIM A1 Y4aCTHVUKOB TOProB, 06CYX1BaEMbIX TakM Y4acTHUKOM KanpuHra. Mpu 06paboTke AaHHOWN KOMaHfpbl B C/lyvae oTpuLaTebHOro
cB06OAHOrO NMMMUTa No BP, CHYUMAKOTCA BCe aKTUBHbIE 3asBKM MO KIMEHTCKUM pasgenam, npuHagnexatyym takoi b®. Y cHumaembix 3a-
SIBOK B GBUTOBOI Macke npu3HakoB BbicTaensieTcs 6uT NCCBulkDeleteOperation (0x8000000000).

2.9. CUHTeTUYEeCKUiiI MaTuYUHT

CUHTEeTUYeCKUiA MaTYmHT — hOpMUPOBaHNE CAEMOK HA OCHOBAHMM 3a51BOK, MOCTYNatOLLMX B Pa3Hble CTakaHbl (CTakaHbl PasHbIX UHCTPYMEH-
TOB). LIeNbio CUHTETMYECKOTO MaTUMHra ABASETCS NOBbILEHWE IMKBUAHOCTW MHCTPYMEHTOB NyTEM 0O6bEeANHEHNS HECKO/IbKUX CTakaHOB.
Hanpumep, CUHTETUYECKWIA MaTYMHT NO3BOMNT CBELEHNE 3asiBOK MHCTPYMEHTA TUNa KaneHAapHbIi cnpes He TO/IbKO CO BCTPEYHON 3asiB-
KOW BHYTpW CTakaHa AaHHOT0 MHCTPYMEHTA, HO 1 C OTAE/bHbIMY 3asBKaMu 13 CTakaHoB hblo4epcoB ero Hor. Takum obpasom 3asBka KC
YUMTbIBAET BCTPEYUHbIE UHTEPECH! U3 APYTVX CTAKAHOB CBOMX HOT.

2.9.1. CuHTEeTnYeckKue 3asiBKu

Maes CMHTETUYECKOTO M3TUMHIa COCTOUT B 3aK/IHOYEHUN CAE/KMN HA OCHOBAHWUM TPeX 3asiBOK MO pasHbIM TOProBbIM MHCTPYMEHTaM, ecsin
LieHbl 3TUX MHCTPYMEHTOB CBSA3aHbl Mexy CO60i onpegeneHHbIM COOTHOLWeHMeM. Hanpumep, LeHa MHCTpYMeHTa KasleHAapHbli cnpes,
paBHa pasHuLe LeHbl Aa/lbHEl HOMW 1 LieHbl 6nvxHeRn Horu. Torga 3asiBka Ha NMoKynKy no kaneHaapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (yyacTHuk "A"), 3asBKa Ha Mokynky no gbtodepcy RTS-9.18 no ueHe 114000 (yyacTHuK "B") 1 3aaBKa Ha npofaxy no dbioyepcy
RTS-12.18 no yeHe 115000 (y4acTHukK "C") MOryT 6bITb O4HOBPEMEHHO UCMOJHEHDI. B pe3ynbrare yyacTHUK "B" nonyunT AIMHHY0 No3vumo
no pbtovepcy RTS-9.18 no ueHe 114000. YyacTHUK "C" NOMyUYUT KOPOTKYHO NO3Mumio o dhbtovepcy RTS-12.18 no uyeHe 115000. A yyacTHUK
"A" nonyunT ABe No3uLMKn: KOPOTKYHo No dbtodepcy RTS-9.18 no ueHe 114000 v AnvHHY0 no dibtovepcy RTS-12.18 no ueHe 115000, npu
4yeM KX LieHbl CBA3aHbl COOTHOLeHMeM 115000 - 114000 = 1000. Takum o6pa3oM, Bce Tpu 3asiBKM MOTYT GbITb YA0BIETBOPEHbI KOPPEKTHO.

Ha MockoBcKoii 6Upxe CAeNKU 3aK/HualoTes C LIeHTPaslbHbIM KoHTpareHToM (HKLL). B Halem npumMepe MOXeT 6biTb OAHOBPEMEHHO 3a-
K/OYEHO TPU CAENKU:

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

[ns Toro, YTo6bl CAeNKM BbIM 3ak/oUeHb], B NMPOLLECCe CUHTETUYECKOrO MaTuuHra B siipe TOProBoii CUCTEMbI aBTOMATUYecKu hopMu-
pytoTca 3asBKU1, NoAaHHble 0T uMeHU HKL,. Takue 3asiBKU HasblBalOTCs CUHTETUYecKMMU. CUHTeTUYecKas 3asiBKa - 3asiBka co3faBaemast
A4POM B XOfle CUHTETUYECKOTO MaTuMHra Npy BbIMOMHEHWM YCIOBUS CBeAeHUs 3asBOK. CUHTeTMYecKas 3asiBka sIB/sieTCsl peasibHoli 3a-
SIBKOIi, NoJlaBaeMoii LIeHTPasIbHbIM KOHTpareHToM B TOpru, W courypupyeT B cAenkax, NopoXaaeMbiX B XO4e CUHTETMYECKOro MaTuuH-
ra. B aHOHWMHbIX 1 MO/Ib30BATENbCKUX MOTOKAX 3asiBOK CUHTETMYECKMe 3asiBKM B MOJIsX Xstatus MoMevatoTcsi cneuyasibHbIM NPU3HAKoM
"Synthetic" (0x200000000000).

B paccmartprsaemom nprMepe hopMmUpyoTCa cregytoLlime CUHTETUYECKME 3asBKU:
 3asBka oT HKL, Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BcTpeuHas K 3asBke yyacTHuka "A")
 3asBka ot HKL, Ha npogaxy no cbrovepcy RTS-9.18 no ueHe 114000 (BCTpeyHas K 3asiBKe yyacTHuKa "B")

 3asBka oT HKL, Ha nokynky no gobtovepcy RTS-12.18 no ueHe 115000 (BcTpeyHas K 3asBke yyacTHuka "C")
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RTS-9.18 RTS-12.18

114000 10 115000 10 (C)

12 | 114000 10 [ 115000

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega

CuHTeTu4eckas 3asBka (HOPMUPYETCA CUCTEMON Ha OCHOBaHUW [BYX pPeasibHbIX 3asBOK, NOAAHHbIX yH4aCTHUKaMW B ABYX OPYTUX MHCTPY-
MeHTax. B Hawem npumepe cuctema chopMmpoBasia CUHTETUYECKYIO 3asBKy Ha NMpodaxy no KaneHgapHomy cnpegy RTS-9.18-12.18 no
ueHe 1000 Ha ocHOBaHMK 3asBK/ Ha MOKYNKy no dbtovepcy RTS-9.18 no ueHe 114000 (0T yyacTHuka "B") 1 3a8BKM Ha Npogaxy no dblo-
yepcy RTS-12.18 no yeHe 115000 (oT yyacTHuka "C").

ECTb [jBa OCHOBHbIX CLiEHapUs CUHTETUYECKOTO MaTumHra:
Keiic 1: 3asBKM OTAENbHLIX (DbIOYEPCOB rEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasleHAapHOMY cripeay.
Mpumep (cm. puc. 4):

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

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

* YyacTHuk "C" cTaBuT 3aaBKy Ha npogaxy B RTS-12.18 (ctakaH ganbHei Horn) B konimuectse 10 no ueHe 115000 (BxoAsLLas akTuBHas
3asBKa). B 3TOT MOMEHT HAUYVMHAETCSH MATUUHT.

* Ha ocHoBe 3as1BOK B CTakaHax 6ivkHeln 1 aanbHeli Hor, B cTakaHe KC nosiBNsieTca CUHTETUYeckan 3asiBka Ha NpoAaxy KaneHgapHo-
ro cnpega RTS-9.18-12.18 B konunyectse 10 (MMHUMasIbHOE KOMMMYECTBO M3 TPeX 3asBOK, y4YacTBYHOLIMX B MaTyuHre) no ueHe 1000
(115000-114000: To ecTb LieHa Ja/ibHel HOrM MUHYC LieHa G/kHel Horv), BbicTaBneHHas oT umeHn HKL,, koTopasi cBoauTCs B cAenKy
C 3as1BKO N0 KasileHAapHOMY cripejy OT yyacTHuka "A".

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

« Takum 06pa3om obpasyoTcsa Tpy caenku: no 6rmkHeMy dbtodepcy (KoHTpareHTbl: “B" n HKLL) no ueHe 114000, no fgansHemy gblouepcy
(koHTpareHTsI: "C" 1 HKL) no uene 115000 u no kaneHgapHoMy cnpeay (KoHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyoTcs
[iBe TeXHNYecKne CAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHdapHoMy cnpegy. Jns 06enx TeEXHUYECKX CAENOoK KoHTpareHTbl "A"
n HKL,.

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

Kelic 2: 3asiBKa Ha kaneHaapHbIii cnpea 1 3asaBka Ha 0AyH U3 hbloYepCcoB HOT 3TOT0 Cnpea reHepupyT CUHTETUYECKYHO 3asBKY Ha ApYryto
13 HOT 3TOrO crpeja.

Mpumep (cm. puc. 4):

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

« B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) mocTynaeT 3asBka Ha nokyrnky B konimyectse 20 no ueHe 1000 OT yyacTHuKa
"A".

* YyacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (cTakaH AanbHei Horu) B kosimyectse 10 no ueHe 115000 (BxoasALLast akTUBHas
3as1BKa). B 3TOT MOMEHT HaYMHAETCA MaTUNHT.
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* Ha ocHoBe 3as1BOK B cTakaHe 6nvxHeli Horv 1 ctakaHe KC, B cTakaHe AasibHell HOrv NOSIBNISIETCS CMHTETMYeCKas 3asBka Ha MoKymnky
RTS-12.18 B konuyecTBe 10 no ueHe 115000, BbicTaBneHHast oT uMeHn HKLI, koTopasi cBoauUTCS B CAEMKY C 3asBKOI OT yyacTHuka "C".

» B cTakaHe 6vKHE HOrM MOSIBMISETCA CUHTETMYecKas 3asiBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 oT umeHn HKL,
KOTOpasi CBOAMTCS B CAE/KY C 3as1BKOI OT yyacTHUKa "B", B cTakaHe KC - cuHTeTMYeckas 3asBka Ha npogaxy RTS-9.18-12.18 no uexe
1000 c o6bemom 10 ot umeHn HKLL, koTopas cBoanTCa B CAENKY C 3a8BKOV N0 KasieHAapHoOMY crpeay OT yyacTHuka "A".

» Taknm 06pa3om 06pasyroTcs Tpu CAesKW: No 6rvkHeMy dhbtovepcy (koHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy dblouepcy
(koHTpareHTsI: "C" 1 HKLL) no uene 115000 u no kaneHgapHoMy cnpedy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyorcs
[iBe TEXHNYECKMe CAENKN, oTobpaxaroLme ABKEHNE HOT MO KaneHdapHoMmy cnpegy. s 06enx TeEXHUYECKMX CAENOK KOHTpareHTbl "A"
n HKL,.

» OcTanucb HecBegeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 1 3asiBka RTS-9.18 B o6beme 2.

Takum o6pa30|v|, B 3aBMCUMOCTHN OT BXO,D'HIJ.I'eﬁ aKTUBHOI 3as1BKM BO3MOXHbI 6 BapMaHTOB CUHTETUYECKOIo MaTymHra:

AKTUBHas 3asiBKa BcTpeyHas peanbHas 3afBKa ®dopmMupoBaHue BCTpey- LieHa BCTpe4HoOI1 naccus-
HOl (MaccUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TEeTUYECKON 3asiBKM

Mokynka 6nmkHero dbtodepca | Mpogaxa 6nvkHero dobtodepca | Mpogaxa gasibHero dbtodepca + | LieHa ganbHero dbtovepca - Lle-

Mokynka KC Ha KC

Mpogaxa 6nmkHero dbtodepca | Mokynka 6nvxHero hbtodepca | Mokynka ganbHero dbtovepca + | LeHa ganbHero dbiovepca - Lle-
Mpogaxa KC Ha KC

Mokynka fansHero chbrovepca Mpopaxa fanbHero dbrovepca | Mpopaxa 6nvkHero dbtovepca + | LieHa 6nmxHero btovepca + Lle-
MNpogaxa KC Ha KC

Mpopaxa gansHero cbtovepca | Mokynka ganbHero cobtodepca | Mokynka 6nmxHero dbtovepca + | LieHa 6nvkHero obtovepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpogaxa KC Mokynka 6rmkHero gobtovepca + | LleHa ganbHero dbtovepca - Lle-

Mpoaaxa AanbHero dbloyepca | Ha GvKHEro dblovepca

Mpogaxa KC Mokynka KC Mpogaxa 6nmxHero thbrouepca + | LieHa ganbHero dbtovepca - Lle-
Mokynka AanbHero gbloyepca Ha 6nmxHero hbtouepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TvNa 3asBKu (CUHTeTUYeckas/peasibHas) akTUBHAsi MaTUUTCS C TO NaccuB-
HOI, Y KOTOPOIA NyudLle LieHa. EC/M y NacCUBHOM CUHTETUYECKOl 1 NAacCUMBHOI peasnbHONM 3asBKM LeHbl COBNaAatoT, TO CHauala akTMBHas
3asBKa MaTuMTCA C TOM, UTO NOCTYNM/a paHblue. Tak KakK y KaNeH4apHoro cnpeaa fiBe Hor1 NocTynatoT B pasHoe Bpemsl, TO BPpeMsi Takoro
cnpega onpefensieTcsi No BpeMeHu nocneaHei noctynueLeil Horv. B Kax4oMm cTakaHe (KasieH4apHOoro cnpefa, 6/MKHEro U AanbHero
(hblouepcoB) LieHa 3ak/ouaeMoli CAenkn onpeaensieTcs LeHoi NaccMBHOl 3asiBKU, Kak U B TeKyLUeil peannsauum.

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CUHTETUYECKOM MaTurHre CTPOUTCS CUHTETUKA M0G0 [y6UHbI, HEOBXOAUMOIE NS CBEAEHNSI aKTUBHbIX 3asBOK. B arpermpoBaHHbIX
cTakaHax Mo YMOMUYaHWo UHAUKATUBHO TPAHC/MPYETCs INy6uHa 5 LeHOBbLIX YPOBHEl, (hopMUPYEMbIX MHAUKATUBHBLIMU CUHTETUYECKMM
3asBKaMu. VIHAVKATMBHAS CUHTETMYECKas 3asiBKa - "BUPTYaslbHas 3as1BKa", Ucnonb3yeMast 4/ (popMMpPOBaHUS arperpoBaHHOMO CTaka-
Ha, OTPaXXAIOLLEro JOCTYNHYIO CUHTETUYECKYIO JIMKBUAHOCTL. YAapyB MO Takoi 3asiBKE YYaCTHUK MOXET COBEPLUNTL CAEMKY NOCPeACTBOM
CUHTETMYECKOro MaTumHra.

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

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

* B pesynbrate B cTakaHe RTS-9.18-12.18 (cTakaH 3), NOABMASETCA MHAUKATMBHASA CUHTETUYECKas 3asBKa Ha Npofaxy KaneHgapHoro
cnpega RTS-9.18-12.18 no ueHe 115000 - 114000 = 1000, B 06bEMe 10 KOHTPAKTOB, 06pa3oBaHHast 13 3a8BOK, BbICTaB/IEHHbIMY y4acT-
Hukamn "A" n "B".

* YyacTHuk "C" MOXET yaapuTb No UHAUKATUBHON CUHTETUYECKON 3asiBKe - kynuTe KC RTS-9.18-12 B cTakaHe 3 no ueHe 1000 B 06bEMe
10 KOHTPaKTOB.

* Ha ocHoBe 3asBOK B CTakaHax 1 v 2, BbICTaB/IEHHbIX yYacTHUKamu "A" 1 "B". B cTakaHe 3 NOSABNSAETCA CUHTETMYECKas 3asBka Ha Npogaxy
KaneHgapHoro cnpepa RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHas ot uMeHn HKLL, koTopas cBoaMTCA B CAENKY C
3aABKOI M0 KasieHJapHOMY cnpegy oT yyacTHuka "C".

» B cTakaHe 1 nosiBnsieTca cMHTeTMYecKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 ot umeHn HKLL, koTopasi cBoanTcs
B CAENKY C 3a8BKO OT yyacTHuKa "A", a B cTakaHe 2 - CMHTETUYecKas 3asBka Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCA B CAENKY C 3aBKOW OT yyacTHuKa “"B".

» Takum 06pa3oM 06pasyoTcs TpU cAenkun: no 6amxHemy dbtodepcy (koHTpareHThl: "A" n HKL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "B" 1 HKL) no LeHe 115000 v no kaneHgapHoMy cnpegy (KoHTpareHTsl: "C" n HKL) no ueHe 1000. Takke o6pasytoTcs Ase
TEXHUYECKME CAENKM, OToBpaxatoLLme ABUXEHNE HOT MO KasleHJapHoMy cripegy. 15 06enx TeXHUYeCkux caenok KoHTpareHTsl A n HKLL.
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CvHTeTUYeCKas NMMKBUAHOCTb TpaHcnpyeTcs B noToke arperatoB (FORTS_AGGR##_REPL) coBMeCTHO C IMKBUAHOCTbLIO MO peasibHbIM
3asBKam. MNpu 3ToM NOMUMO CyMMapHOro o6bema (nose volume), Hanpumep, ecnn BHYTPU OAHOTO LIEHOBOTO YPOBHS €CTb Kak U peasibHble
3asBKU, TaK Y MHAMKATUBHbIE CUHTETUYECKE 06BEMbI, B OTAEMLHOM Mose TpaHC/IMPYeTCs CUHTETUYECKN 06bem (none synth_volume).

PaccmoTpuM npuMep, Korga B 06bl4HbIA arperMpoBaHHbIii cTakaH f06aBnseTcs CUHTETMYECKas IMKBUAHOCTL. ECTb arpervpoBaHHble cTa-
KaHbl Ka/IEHAAPHOTO CNPesa U ero HOT C HaTypasibHON JIMKBUAHOCTbHO.

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

Puc. 5. O6bluHbIe arperMpoBaHHble CTakaHbl KaIeHAapHOro cnpeaa

3TN Xe cTakaHbl, HO C yYeTOM CUHTETUYECKOM NVKBUAHOCTW, BbIrNAAAT cnegyowmnm o6pa30M.

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

Puc. 6. ArpermpoBaHHble CTakaHbl C CUHTEeTUYEecKol NUKBUAHOCTbIO

I/I306pa>KeHa BCA nocymtaHHasa CUMHTeTUn4yeckasa IMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Kosin4yecTso ypOBHeI7I arpermpoBaHHOro CtakaHa
CUHTETNYECKOM NNKBUOHOCTN. LLeHOBbIe YPOBHW, rae eCTb CMHTETUYECKas NMKBNAHOCTb, NoACBEeYEHbl KQaCHbIM.

BUAHO, 4TO B Ka/IEHAAPHOM CNpeae CUHTeTUYecKast IMKBUAHOCTL CYLLECTBEHHO Cy3i/a LieHOBOI cripes, u cienana cTakaH KaneHaapHoro
cnpepa 6onee NpuBnekaTe/bHbIM A5 TpelifepoB. B 3ToM 1 3ak/oyaeTcs LeNlb CUHTETUYECKOro MaTu/Hra - NokasaTb Tpeligepam nyuluyto
[IOCTYMHYIO LieHy U NOTEHLMANBbHO 60/bLINIE 06bEM UCTIONHEHUS X 3asiBOK MO Nyylleli cpefHeli LeHe UCMONHeHNS.

B crakaHe ganbHeli HOrM CUTyauust yxe He CTOMb pajykasibHO M3MEHWIACh 3a CHET CUHTETUYECKONM IMKBUAHOCTW. XOTSA U 34ecCb, ecnu
Tpeiigep noaact 3asBKy B NOKyNKy 15 KOHTPaKTOB No LieHe 66212, TO OH NOMYYMT CAE/KM HE TOJbKO C 3asBKaMu N0 TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4TO AaeT UCNOHEHME 9 KOHTPAKTOB M3 15), HO eLle U NOAYYUT CAENKY B CUHTETUYECKOM
MauTUHIEe Ha 6 OCTaBLUMXCSA KOHTPAKTOB MO LeHe 66211. DTOT CUHTETUYECKUI MaTUMHT UCMO/b3YET 6 KOHTPAKTOB Ha npogaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha npogaxy Si-6.19 no 65351.

B cTtakaHe e 6/vKHE HOTM CMHTETUYeckas JNIMKBUWOHOCTb OCTAETCA Ha 3ajHeM MnjiaHe, YTO U NOHATHO - GVKHAS HOra U Tak Hanbonee
}'IVIKBVI,CI,HI:IVI WHCTPYMEHT C HaMEHbLUUM LeHOBbIM crnpegom.

CuHTeTUYeckas IMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 06HOBNAETCA C TOW Xe YacToTON, C Kakoii 06HOBNSETCS arpermpoBaHHble cTa-
KaHbl. HacToTa 06HOBNEHNSA arperpoBaHHbIX CTakaHOB HUXKE YaCTOTbl TOProBbIX COObLITUIA, NPOUCXOAALLMX B cucTeMeE. VIHbIMK cnoBamu,
arpervpoBaHHbI CTakaH, a 3HauuT U CUHTETMYEeCKas IMKBUAHOCTb B HEM HE OOHOBMIAETCA Ha KaoKAYH0 3asiBKY UM CAENKY. YUYaCTHUK, Xe-
NatoLmnii oLEeHNBaTb NOMHYHO FYyOUHY CUHTETUYECKON NMKBMAHOCTY (60nee 5 LLeHOBbIX YPOBHEN) 1 ee U3MEHeHWe Npu Kaxa0M TOProBom
co6bITK (TPaH3aKLuK), LO/MKEH CAMOCTOATE/NIbHO PACCUNTLIBATL JOCTYMHYI0 CUHTETUYECKYHO INKBUAHOCTL HA OCHOBaHUM MHopMaumy B
ny6nmyHom orders_log.
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Tak e cnegyeT yuuTbiBaTb, 4TO B My6nnyHoM orders_log CUHTETUYECKME 3asiBKWM MOSB/AKOTCA TOSIbKO, KOrA4a MPOUCXOAUT CUHTETUYE-
CKWIA MaTUWHI, B 06bemMe HEOBXOANMOM A1 3aK/IHEHUSI CAEKN, T.e. CUHTETUYECKME 3aABKV NOMHOCTLIO UCMOJTHAIOTCA BHYTPY TOW TpaH-
3aKumMW, B KOTOPOI OHU NOPOXAEHbI. MO3TOMY ecnu nosb3oBaTteslb caM cobupaeT cTakaH no orders_log (6€3 NOCTPOEHUS CUHTETUKM) U
cBepsieT ero, HanpumMep, ¢ AaHHbiMK, TpaHcanpyembiMn B FORTS_AGGR##_REPL, TO cTakaHbl 3T 6yAyT OTAnYaTbCs — B CTakaHe 13
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPblE «HE BUAHO» B CTakaHe, MOCTPOeHHOM Mo orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ ayywmmMu ueHammn n o6bemamm no siyyLleil LeHe Takke pacCunTbiBaroTCA C yHeToM
CMHTETMYECKOW NMKBMAHOCTM, NPV 3TOM B CTapbix nonsx (tTuna best_buy, best_sell, xamount_buy, xamount_sell n 7.n) TpaHcAnpyeTcs cym-
Ma HaTypaslbHOM N CUHTETUYECKOW NINKBUAHOCTU, & B HOBbIX (C NOCTCOUKCOM _native) - OTAeNbHO HaTypasibHasA 6e3 yyeTa CUHTETUYECKON.

2.10. Cpenku yperynmpoBaHus

Cpenku yperynupoBaHus 3akntodaeT HKL, oT umeHun 1 no pacuetHomy kogy (PK) yyacTHUKa KnvpuHra.

Ecnu y4acTHVK KNMpUHIa He BbINOMHWA 06513aTenbcTBa B YCTaHOBMEHHbI cpok, To HKL, cuntaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHuKkom knupurra (HYK). HKL, ot nmenun 1 no PK HYK 3akntouaeT caenkv, npuBogsLLMeE K COKpaLLEHNIO MO3ULMKN U BbINO/THEHWIO 065-
3aTenbCTB. Llenb caenok — ycTpaHuTb HelOCTaTOYHOCTL 06ecneyeHus No 06s3aTenbeTBam, C HaCTyNMBLLEH U He HAaCTynUBLUeR aaToi nc-
nonHeHus. bonee nogpo6Ho npoueaypa onncaHa B Mpasunax KnupuHra, cratbs “Mopsgok BO3HUKHOBEHWS U UCNONHEHUSE MapXUHasTbHbIX

Tpe6oBaHuin".

HKL, 3akntouaeT caenky yperynnpoBaHns OT UMEHU 1 N0 NpeaBapuTenbHO cornacoBaHHOMy PK [106pOCOBECTHOMO yYacTHUKA KAMpUHra
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXET 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6HO npouegypa onucaHa B
MpaBunax KnupuHra, ctatbs "MNopsgok 3aknioueHns 3akpbiBaoLwyx ninnm 6anaHcvpyowwmx caenok”. Mo caenkam ¢ YK komuceum (wtpa-
dhbl) He B3umatoTCs.

2.10.1. NMpuuunHbLI CcAENOK yperynnpoBaHus

Mpu3HakK caenok yperynnpoBaHusa TpaHC/IMPYeTCs B LW/I03e B Tabnuuax cBoux 3anaBok orders_log n multileg_orders_log (none reason) n
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takxe B otyetax f04, f04cl, f04_trade, fO4cl_trade, 004, 004cl,
004 _trade, 004cl_trade.

3HaueHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 OG6blyHan caenka. YK
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3ak/It4eHHble ¢ [J06pOCOBECTHbIM OYK

YYaCTHUKOM KTIMPUHra 6e3 nogayn 3asBOK.

6 3akpbiBatowme CpoyHble KOHTPaKTbl, 3ak/0YeHHble B pamMkKax npouenypbl HYK
Kpocc-gedonTa.

7 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aKNH0YEHHbIE B CBA3WN C HEUCTIO/THEHN- HYK
em MapxwvHanbHOro TpebosaHus.

8 3aKprBaIOLLWIe CpOLIHbIe KOHTPaKTbI, 3aK/Il04YEHHbIE B CBA3N C HENCNOJIHEHU- HYK
em O6s3aTenbcTBa NO NOCTaBKe MO MOCTaBOYHbIM CpOLIHbIM KOHTPaKTaM Ha
AparoyeHHble MeTaslbl.

11 BanaHcupytowas caenka no obasarenbCTBam YuacTHVKa KNNPUHTa — NNKBU- OYK
AaHTa.
100 NHoe HYK

B otuetax f04, fO4cl, fO4_trade, fO4cl_trade, 004, 004cl, 004_trade, 004cl_trade npuyvHa cCAENOK yperynmpoBaHus ykasaHa B MONsxX
type_buy u type_sell.

OTtueTbl 0 caenkax ¢ porodepcamu f04, f04cl, f04_trade, fO4cl_trade:

o "3"- ana 6anaHcupytoLmx CPOUYHbIX KOHTPAKTOB, 3aK/YEHHbIX C [J06POCOBECTHLIMU YHaCTHUKaMU KNMpuHra 6e3 nogaun 3assok;
e "21" - onsa 3akpbiBatoLmx CPOYHbIX KOHTPAKTOB, 3aK/THUEHHbIX B paMKax npoueaypbl Kpocc-aedonTa,;

o "22" - pns 3akpbiBaOLLMX CPOUYHbIX KOHTPAKTOB, 3aK/THOUEHHBIX B CBSA3W C HEMCNOMHEHNeM MapXvHabHOro TpeboBaHus;

» "23"- ans 3akpbiBaoLyx CPOYHbIX KOHTPAKTOB, 3aK/IHOYEHHBIX B CBSA3U C HeucnosiHeHneM O6si3aTeIbCTBa Mo NoCTaBKe Mo MOCTaBOYHbIM
CpOYHbIM KOHTPaKTaM Ha fiparoueHHble MeTasl/bl.

e "29" - nna GanaHcMpyoLWmMX CAEMOK N0 06513aTeNIbCTBaM YUacTHVKaA KIMPUHra — NMKBUAAHTA.

OTueTbl 0 3aK/THUYEHHBIX OMLUMOHHBIX KOHTpakTax 004, 004cl, 004_trade, o04cl_trade:

* "3" - ana 6anaHcmpyroLwmx CpoUHbIX KOHTPAKTOB, 3aK/HUYEHHbIX C l06POCOBECTHLIMI YyYaCTHUKaMM KIMpUHra 6e3 nogayun 3assok;
* "6" - aNA 3aKpbiBatoLyx CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B paMkax npoueaypbl kpocc-gedonTa;

o "7" - ANs 3akpblBaOLLMX CPOUHBIX KOHTPAKTOB, 3aK/IOUYEHHBIX B CBA3W C HEUCMONHeHeM MapXuHanbHOro TpeboBaHus.
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e "9" - ans 6anaHcupyoLLmMX CAENOK N0 0653aTeNbCTBAM YUYacTHMKA KIMPUHTa — NKBUAAHTA.

2.10.2. Wtpadbl n kKomuccun

3a caenku yperynuposaHus ¢ Hego6pocoBECTHbIX YHaCTHUKOB KNVPKWHIa BMECTO KOMUCCUM B3uMaeTcs Wwrpad. Cymma wrpadha 3a 3ak/o-
yeHue 3akpbiBaoLmx CpoUHbIX KOHTPAKTOB paBHa cymMMe 5 6upxeBbix c60poB, ycTaHOB/EHHbIX MAO MockoBckast bupxa, n 5 komuceun-
OHHbIX BO3HArPaXKAEeHWIA 3a KNMPUHT OT CyMMbI 3aKkpbiBatoLLmx CpoyHbIX KOHTPakToB. LUTpad paccumTbiBaeTCA NO KaXAoN caenke ypery-
JIMPOBaHVA U YYUTLIBAETCS MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbIA YKa3aH B CAeKe YperynimpoBaHus.

MHdhopmaums o wrpadax TpaHCMpyeTcs B W03 B None penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHo no 7-3Ha4HoMy
pasgeny), a Takxe B Tabnumue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LTpadobl 1 KOMMCCUI 3a 3aK/THOUEHNE CAEMOK YPEryIMpoBaHMs OT MMeHN [Lo6pOCOBECTHOMO yYacTHUKA KMpuHra (6anaHcupytoiime Cpou-
Hble KOHTPaKTbI, 3aK/IHUEHHbIE C [Ll06POCOBECTHLIM YYACTHUKOM KMpWHTa 6e3 nogaun 3asiBok) ¢ AYK He B3umMatoTcs.

LTpadhbl 3a 3ak/toYeHre 3aKpbiBaLLyX CPOUHbIX KOHTPakToB ¢ HYK He B3umatoTcs:
 ECn B OTHOLLIEHMM YYaCTHMKA KMPUHTa NpoBoAMTCS NpoLeaypa JIMKBUAALMOHHOTO HETTUHIA.

 ECM yyaCTHUK KNIMPUHFA HaXoauTest B cTatyce "MprocTaHoBKa KIMPUHIOBOTO 06CMY)XMBAHWS YYACTHIUKA K/IMPUHTA MO NPUYUHE aHHY -
POBaHWSA NNLEH3MM HA OCYLLeCTB/IeHUEe NPOGECCUOHA/LHON AEATENBHOCTY Ha PbIHKE LieHHbIX BymMar".

WHhopmaums no gaHHbIM 6/10KMpOBKaM TpaHC/IMpyeTCs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.

Cpaenkv yperynmpoBaHus, no KoTopbiM LWITPadbl He B3MMa/IMCh NO MPUYMHE aHHYIMPOBaHWA IMLEH3NW Ha OCyLLecTBNeHe npodeccro-
HasIbHO AeATeNbHOCTY Ha PbIHKE LieHHbIX Bymar, momMeyatoTcs B Tabnmuax caenok B nonsx xstatus_sell n xstatus_buy cneupanbHbim npu-
3HaKOM:

» DontFineRF (0x80000000000000) - MNpr3Hak HeB3NMaHus LWTpada 3a caenkn yperyimpoBaHus.

MHhopmMaLms o cymMe LUTpada BKIoYaeTcs B BUAE HOBOTO TUMA NaTexa B OTUEThI pay B AaTy cnucaHus. LUTpadbl yunTbiBatotes 8 MTM
perucTpe, B cocTaBe 3HauyeHusi charges. OTUeTbI:

 -chargesXXYY.csv - 3a TEKYLLMIA TOProBbIli AeHb;
* -chargescIXXYY.csv - 3a TekyLuii TOProBblii AeHb;
» payXXYY.csv - 3a criefytoLmii TOProebIil feHb;

» paycIXXYY.csv - 3a cneayoLLmnii TOProBbIli AeHb.

2.11. ONUMOHbI HA CNOT-aKTUBbI

Oc06eHHOCTb OMLMOHOB Ha CNOT-aKTWBbI 3aK/1H04aETCA B TOM, YTO 6a30BbIM akTUBOM /151 HUX SIB/IIETCA aKTUBbI (DOHA0BOIO U Ba/IlOTHO-
0 PbIHKOB (@KLWW, MHAEKCHI, BaultoTa 1 T.N.), @ He hbloyepc Ha HuX. To ecTb SI0TMYEeCcKn NPUCYTCTBYET NpsiMas CBSA3Ka OMUVOHHOW cepun
(OC) HenocpepacTBeHHO ¢ BA, MuHys chbrouepc. OgHako chmandeckn OC ansi TakMx OMNLMOHOB 3aBOASTCS HA CNeLuasibHbIi dblovepc (Kon-
natepasn). daHHbll HCTPYMeHT nmeetcs B TC SPECTRA v ucnonb3yeTca 4715 nepegayn npodhuieil akTuBoB Ha Cy6-cyeTa pacyeTHbIX
Kogos EfvHoro nyna. Takum 06pasom, nepapxumyeckas CTPYKTypa MHCTPYMEHTOB /11 OMNLMOHOB Ha CNOT-akTVBbl MOMIHOCTLIO UAEHTUYHA
onuuoHam Ha hbloyepcsbl.

OnUWOH Ha CNOT-aKTVUB ONPeAENseTcsa No CNeLyLLMM NPU3HaKam:

» OnuMOHHas cepusi ONUMOHA Ha CNOT-akTVB NpMBsi3aHa K kofnarepasibHOMy hblOHEPCHOMY MHCTPYMEHTY: B nosie underlying_id cooTeeT-
cTBytoulelt 3anucu us Tabnmusl FORTS _REFDATA_REPL:sess_option_series cogepxutcst naeHTudmkatop dbrovepca, KoTopbld MOX-
HO HaliTn B Tabnnue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B mony4yeHHO 3anucu B Nose signs Jo/MKEH ObiTb
B3BeAEH 6uT 0x40000 (Mpu3HaK KonaTepasibHOr0 MHCTPYMEHTAY);

* Bas3oBbIM aKTMBOM /15 KO/INarepasibHoro (*)b}OLIepCHOFO MHCTPYMEHTa ABNAETCA CNOoT-akTuB (Hanpmmep, aKLI,VIFI).

2.11.1. PacuyeTt cBOGOAHbIX CPeACTB NOA ONUUOHbI Ha CNOT-aKTUBbI

MpeMuasibHble OMNUMOHLI UMEIOT CTOMMOCTb U (M0 Npocb6amM y4acTHUKOB) MOTYT MCMO/b30BATLCA B KA4YeCTBe 06ecrneyeHnst No nopTdento,
a TaKke BUATb Ha 06beM CBO6oAHbIX cpeacTB (FreeMoney). BennunHa koppekTupoBku FreeMoney GyeT A0CTynHa B BUAE HOBOTO napa-
meTpa NetOptionValue (NOV), KoTopblii GyAeT paccumTbiBaTbCs B 6rivkaiillyo KNvprHroByto Ceccuio Kak CymMmma Npov3BeAeHUA YHETHbIX
CTOMMOCTE 1 06bEMOB COOTBETCTBYIOLLMX OMNLIMOHHBIX NO3ULMI B NopTdene ¢ y4eTOM 3Haka:

MinStepPrice,

NetOptionValue=vol;* RC; W,rue

* volj — 06bem No3nuuK B i-M OMUMOHHOM KOHTpaKTe Mo UToram Tekyluein KnupuHrosoii ceccuu;
* RC;— pacueTHas LieHa i-ro onuyMoHHOro KOHTpakTa no uToram Tekyleit KnnpuHroBoii ceccum.

BenununHa NetOptionValue (none net_option_value Tabnuy, part n part_sa notoka FORTS_PART_REPL) onpegensiercs no kaxaomMy ypoB-
HI0 yyeTa no3uuuii (knveHT, B®, PK). 4ns dhblovepcoB 1 MapXmnpyeMblx ONUMOHOB Ha dhblovepchl 3HadeHne NOV Bcerga paBHO HyJko.
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2.11.2. BenuumMHa npemMun nognexaiyeii K ynnare/nonyyeHuto B 6nmxaiilyto KnupuHrosyto
ceccuio

[MOCKO/bKY MO NPEMUASIbHBIM OMUMOHAM Ha CNOT-akTUBbI BapuaLoHHas Mapxa oTCyTCTBYeT, 3HayeHns VM, BblgaBaemble TC SPECTRA
Bcerga OyayT Hy/ieBbIMU MO TaKUM MHCTPYMEHTaM. B CBsi3u ¢ aTum Ao6aBneH MHAMKATMB Mo npemusim (none premium B Tabnuue opt_vm
notoka FORTS_VM_REPL). Bbluncisiemoe 3HaueHne He BK/IKOYaeT B Ce0s1 (OUHAHCOBLIV pe3ynbTaTt MCMOSTHEHMS! ONUMOHHON NO3uLmmn B
[OeHb 3KCMUpaLMmn OnuMOHOB Ha CNoT-akTVBbl. [JaHHas BEMYMHA PaccUUTbIBAETCA MHAMKATMBHO, UCK/THOUNTENBHO A1 MHOPMUPOBaHNSA
YUacTHMKOB KNMpUHra. A NOCKOJIbKY pacyeTbl MOryT MPOU3BOANTLCS HE TOMbKO B Py6/IsiX, TO TPAHCAAUMA NPEMUN B Ba/llOTe pacyeToB byaeT
OCYLLECTBMATLCA B OTAENbHOM nosie premium_in_settl_currency Tabnmupsl opt_vm notoka FORTS_VM_REPL.

Mpy HAYNCNIEHWN NN CTIMCAHUM BaUTIOTHON NpeMumn GyAeT MeHSITbCSt TOPTOBbI IMMUT Ha KveHTe 1 Ha B® (c onuueit cBo6ogHoro ynpa-
B/IEHVSI IUMUTOM). BenMunHa U3MEHEHVst IMMUTA paBHa 06EMY NPEMWM B BasllOTe, MEPECUNTAHHOMY B Py6/IM MO Kypcy BasloThbl, 3adiuk-
CVPOBAHHOMY Ha MOMEHT KnmpuHra.

2.11.3. icnonHeHne OonNUUOHOB Ha CNOT-aKTUBbI

[MOCKO/bKY ONUMOHBLI Ha CMOT-aKTUBbI ABNAOTCA eBpOHeVICKVIMVI N pacyeTHbIMU, NCNOJTHATLCA 6y,u,yT TO/IbKO OMUWOHbI, HaxogdAlumecs "B
AeHbrax", B aBTOMaTu4eckoMm pexmmMe 1 3asaBku Ha UCMO/THEHNE/OTKa3 OT NCMOTHEHWS N0 Takum onunoHamMm NpUHNMaTbCA He 6y,u,yT.

[lna onpepeneHus LeHbl UCNOMHEHUS OMNLUMOHA B iIeHb 3KCnnpauun ncnonbayetcs ueHa BA, nonydeHHas us nons LCLOSEPRICE Tabnuubl
SECURITIES ToproBoro wto3a $oHA0BOro pbiHka. JaHHas ueHa rkenpyeTcs B pa3MepHOCTU KoiaTepasibHOro MHCTPYMeEHTa B nose
underlying_price Tabnuupbl option_series_settl notoka FORTS_CLR_REPL. B ocTtanbHble AHM B 3TOM NOJie NepefaeTcs LieHa Konnarepana,
onpejeneHHass Ha MOMEHT NPoBeAEHUS KNIMPUHTa COrfTacHO METOAMKE PaCYETHbIX LieH.

Mpemuns Mo ONUMOHHBLIM KOHTPakTaM € pacyetamu B pybnsx, nonyyeHHas/cnncaHHas B KIMPUHIOBYIO ceccuio, TPaHCMPYeTcs B NONsxX
premium Ta6nuL, opt_pos 1 opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnnpyemoe 3HauyeHvie BK/IoYaeT B cebs (orHaHCOBLIN pesysb-
TaT NCNOSTHEHUS ONLMOHHO NO3ULMM B fieHb AKCNMPAaLIMK OMLMOHOB Ha akLyu. Mpemus o onuyMoHHLIM KOHTPaKTam ¢ pacyeTamu B BasoTe,
nosy4yeHHas/cnucaHHas B KNMpyHroByto ceccuto, TpaHC/IMpyeTcs B Nonsx premium_in_settl_currency Tabnuu, opt_pos 1 opt_pos_sa noto-
ka FORTS_CLR_REPL. lMNpwu ocylecTBNeHNN pacyeToB B pybnsix 3TU Nons 3anosHAKTCA HyneM. AHa/IOTMYHO, NpY pacyeTax B BaoTe
pybnesas npemus (Noas premium) paBHa Hyso.

2.11.4. Map>xupoBaHune ornuyuOHOB Ha CNOT-aKTUBbI

Tak Kak 6a30BbIM aKTUBOM ONnuUMOHOB Ha CNOT-aKTUBbI ABNAETCA KO]'II'IaTepEU'IbeIVI ¢)b}0qepc (ﬂO (*)VI3I/IL|ECKOVI CyTn — CﬂOT-aKTVIB), 3Ha4YeHus
€ro puck-napamMmeTpos, B OT/INHME OT peaslibHbIX TOProBbIX quIOLlepCOB, He cogepxart B cebe Huyero, KpOMe pbIHOYHOTO pucka. lNMoaTomy Bce
HeOﬁXO,ﬂ,VIMbIe BE/INYUHbI (ypOBeHb 6e3pI/ICKOBOVI I'IpOU,eHTHOVI CTaBKW, CTaBKMN paccorsiacoBaHuA NMPOLUEHTHOro pucka n pucka n3amMeHeHus
NPOrHO3HbIX ,EI,VIBI/I,CI,EH,D,OB) YUUTBLIBAKOTCA Y)XXE€ HENOCPEACTBEHHO NPY MapX1UpoBaHNN caMuX OMUMOHOB. 19 npemMuanbHbIX eBpOI'IeI?ICKVIX
OnuUMOHOB Ha CNOT-aKTBbl He BbIYNC/IAKOTCA PUCKK IKCNnpaunn, Tak Kak MIHCTPYMEHT ABIAETCA paCYeTHbIM, a He NOCTaBOYHbIM.

B vepapxuy MapXupoBaHnsi CUCTEMbI pacyeTa rapaHTUIiHOro 06ecneyeHus NosiBMsSieTCs HOBbIM ypoBeHb B3sTUs O - onuvoHHas cepusi.
PaHee MUHUMasIbHBIM YPOBHEM SIBAISIICS (hbloYepC 1 €10 PUCKU HETTUPOBA/IUCH C PUCKAMK MO BCEM MPUHALMNEXALLMM €My OMNLVOHHbIM
cepusim.

MosBNAOTCA JONOMHUTENbHbIE NOMSA ANs onvcaHust BA n OC, 3HaueHuUsl U3 KOTOopbIX ByayT MCNOMb30BaThCs B (DOPMYy/iax LeHoo6pa3oBa-
HUS OMUMOHOB. [INs pacyeTa TeopeTUYeckuxX LieH OMNuUOHOB NPUMEHSIITCA ABe MOAeNu LeHoo6pasoBaHus: bnaka-lloynsa u Bawense.
B wTaTHOM pexume pa6oTbl Mofenb ballenbe He NpUMeHsieTcs A/ NPpeMUasibHbIX OMUMOHOB Ha akuuu, T.K. OTpULATE/bHbIE LieHbl Mo
Takum BA He npeanonaratotcs. [Ins pacueta TeOpPeTMUeckMX LieH No onLyMoHaMm Ha akuum GyeT ucnonb3oBaTbea Moaesnb Bnaka-Loynsa c
[MCKPETHOIA BbinnaToli AMBUAEHAOB. B CBA3W C pasfgeneHnem AMBUAEHA0B HA NMPOTHO3HbIE U 06BABNEHHbIE, EHEXHBIN NOTOK COAEPXUT B
cebe UHdopMaLmio ABYX TUMOB. MepBbIi TMN BKOYAET B CE6S1 BEMMUMHY OXUAAEMbIX AUCKOHTUPOBAHHbLIX AUBUAEHAOB, & BTOPOI - 06b-
ABMIEHHbIX.

2.11.5. 3anpeTbl MO ONUUOHAM Ha CNOT-aKTUBbI

B cBA3M C Tem, 4YTO BCE aKLMOHHbIE OMUMOHHbIE cepun (BHYTpY oaHoro BA) GyayT 3aBOAMTHLCS He Ha pasHble obloyYepcbl, @ Ha eaviH-
CTBEHHbIV KonnatepasibHblii, HEBO3MOXHO 3anpeLyars Toprosto rpynnamv OC, Tak Kak B HblHeLIHel peasim3auum BO3MOXHO yCTaHa-
BNMBaTb ONpeAeNnéHHble OrpaHNYeHnsl TONbKO Cpasy Ha BCe OMLMOHbI BHYTPW 0f4HOMO thbiodepca. MoaToMy No OnuyoHaM Ha akuumn BO3-
MOXHO yCTaHaBNMBaTb 3anpeTbl Cpa3y Ha BCe OMUMOHbI B paMkax ogHOro BA - 3anpeT Ha OnuMoHbI C isin KonnarepasbHOro dblovepca
(opt_sess_contents.fut_isin_id). /In60 nonHbIi 3anpeT onynoHoB - group_mask = 0x80000000 (onuuMoHbI).

2.11.6. MapxnpoBaHue npemMmmanbHbIX ONUMOHOB 6e3 yyeTta 'O u NOV Ha ypoBHe 7ccC

B cucTeme cylecTByeT BO3MOXHOCTb YNPOLLEHHOrO pacyeta cBo60AHbIX cpeacTs (money_free) npemuasibHbIX ONLMOHOB, UCKOUYNB 13
Hero rapaHTuiiHoe obecneyeHne n NetOptionValue, ¢ Lenblo ynpoLueHns yyeTa npeMmasibHbIX ONLMOHOB B TOPTOBbIX CUCTEMaX Y4acTHUKOB,
caenas ux 6onee MOHATHbIMK A5 CBOMX KAWEHTOB. Onuua peann3oBaHa NyTeM BK/IOYEHUS Ha ypoBHe knveHTa (Ha B® n PK onuus
He MoAAepXMBaeTCsa) CneLyasbHOro pexuMa ydyeta nosuumnii No NpemMmasibHbIM OnuMoHam. Y 7cc B TakoM pexvme A18 NpeMuasibHbIX
OMUMOHOB NepecTaeT cunTarTbes MO no no3numsam v 3asskam n NOV, 1 3anpeLaeTcs OTKpbIBaTb OTpULATE bHbIE NO3ULMM MO NPEMUAIbHLIM
onuuoHaM. BmecTo MO ncnonb3yeTcs cneuyasibHbiM 06pa3oM BblYUCIEHHAA BeNMUnHA - "pe3eps nog npemuio” (part:premium_blocked),
KoTopas byaeT coaepxaTb B cebe HakonneHHbI (OMHaHCOBbIN pe3ynsTaT AHEBHOTO 060poTa NPemMuasibHbIX OMNLMOHOB, Pe3epB Nog, 3asBKN
1 Ba/IOTHBIV pyCK No 3asiBKkam/caenkam. [JaHHblil pe3eps yunTbiBaeTCA B pacyete CBOOOAHbIX CPEACTB - NPU NONOXUTE/NbHbIX 3HAYEHNSAX
YMeHbLUAET CBOOOAHBIV IMMUT 1 YBE/TMUYMBAET €0 NpY OTPULATENbHBIX 3HAYEHUSX.

CneumanbHblii pexuM yyeta no3vuuii No npeMuasibHbIM OMNUMOHaM MOXET YCTaHaBMMBATLCS 1Sl KOHKPETHOro 7cc (MpU3HaK BK/IO-
UeHHOro pexmma ny6/vkyeTcs B LUMO3e B nofe investor:not_use_nov) uauM no Bcem 7cc B® (ny6nvkyeTcs B Lio3e B none
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dealer:not_use_nov_client_default). YcTtaHOBka cneuuanbHOro pexuma (MpUMEHeHWe) NPoM3BOAUTCA B K/IMPUHIOBYK ceccuto. Cneuu-
aNbHbIi pPexuM yyeta nosuvuuii NO MPemMWasibHbIM OMNUMOHaM MOXeT OblTb YCTaHOBNEH Y 7CC TONbKO NPU OTCYTCTBUM Y HEro oT-
pyLaTenbHbIX NO3WUWIA NO NPeMUasibHbIM OMUMOHAM U KOMMYECTBO KOHTPAKTOB B 3asiBKax Ha MpPoAaxy He npeBblluaeT o6bem no-
3uuMn. YnpasneHue (BK//BbIK) CNELpeXyMMOM OCYLLEeCTBMSIETCS C MOMOLLbI LW030BbiXx KoMaHg ChangeClientNotUseNovMode un
ChangeBFClientDefaultNotUseNovMode.

2.12. Topru B BbiXoAHble AHU

B TC SPECTRA peasnm3oBaHa nogaepxka topros Ha Cpo4HOM pbiHKe B BbIXOAHbIE AHW. [TpoBefeHne opraHn30BaHHbIX TOPros Ha CpoyHOM
PbIHKE B BbIXOJHbIE [IHWN OCYLLECTB/IAETCA B paMKax TOProBoro AHsA NoHeAe bHVKa nyTem A06aB1eHns A0NOHUTESbHbIX CECCUiM BbIXOAHOTO
aHA (OCBA). Ana Kaxaoro BeIXOAHOTo AHA otaensHas ACB/A. MNocne okoHuanwsa ACBJ KnvprHroBas ceccusi He NpoBOAMTCS, CAENKN 3a
BbIXOAHbIE MonaAaloT B KNVPUHIOBYIO CeCcuto NoHeaesIbHUKa.

O6Last KOHLENUMSA TOPrOB B BbIXOAHbIE:

 Topru B BbIXoAHble AHW - NOC/IEA0BATENbHOCTL JOMO/THUTENBHBIX CECCUI BLIXOAHOTO [HS, MPOBOAMMLIX B paMkax TOproBoro AHs 6u-
Xaiiluero cnegytoLlero pa6oyero AHs.

* PacueTbl 1 KNMpuHroBble CECCYN B XOA€E TOProB B BbIXOAHbIE HU HE NPOU3BOASATCS. Bee pacueTsl NPoBoAATCA B 6nxaiunii cnegyoLmii
pabounii feHb.

* PexuMbl TOPros, AOCTYMNHbIE B BbIXOAHbIE AHW: Pexum 6e3apecHbiX CAeNOoK (ABOWHON HenpepbIBHbLIA ayKLUMOoH), Pexnm AfpecHbIx cae-
nok (PMC), Bktoyasn PexvM afpecHbIX CAENOK C MaTYMHIOM N0 YHUKasibHOMY Kogy, Pexxum RFS (Request for Stream).

* B BbIXOAHble AHW AOCTYMHbI BCE TUMbl 3asBOK, KOTOPblE AOCTYNHbI B ByAHWE AHW. 3asBku, BbicTaBnsemble nocne BK naTHuubl nam c
ykasaHvwem kaneHgapHoi gatbl (GTD), n nonagatowme B CYXXEHHbIV LLeHOBOW kopuaop, nepexogat B AICBA. GTD 3asBku, ¢ gartoli He
no3xe [HSA TOPros, CHUMAKOTCH N0 OKOHYaHUW KasleHAAPHOTo AHSA (aHa/TOTMYHO BYAHVUM AHAM).

K Topram fonyLueHbl BCe MHCTPYMEHTbI, TOPryeMble Ha CPOYHOM PbIHKE, 33 UCK/TUEHNEM BaUTIOTHBIX KOHTPAKTOB. CMNCOK NPeMUasIbHbIX
OMUMOHOB Ha aKLMW, AOMYLLEHHbIX K TOpram B BbIXOAHbIE AHW, ByAET CMHXPOHWU3MPOBATLCS CO CMCKOM GyMmar, AOMyLEeHHbIX K Topram
B BbIXOAHblE HA ®P.

. OI'IepaLI,VIOHHbIe 0C06EHHOCTU:

o JKCnMpauws/focpoUHas aKCnpauus B BbIXOAHbIE HU HE NpoBoauTcs. Moaada 3asaBneHunil Ha JOCPOUHYI0 3KCIIUPALMIO ONLMOHA/BbI-
XOfi U3 BEYHOTO (DbHoYepca B BbIXOAHbIE AHU paspeLleHa.

o Tpu 3akoueHumn caenok B aun ICB/ 06s13aTebCTBa N0 KOMUCCUOHHOMY BO3HATPaXKAEHIO YUMTLIBAIOTCS B CBOGOAHOM /IMMUTE CTaH-
[apTHbIM 06pa30M C MOMEHTA 3ak/oUYeHNs CAENKH.

o CnucaHue koMuccuit/luTpados NPov3BoANTCSA BO BpeMs KNMpUHIoBOIi ceccum B Gnnxaiiunii cnegytowwmii pabounii AeHb.

o MapxuHanbHble Tpe6oBaHusa 3a AHn [ICB/, He BbicTaBnAoTCA. MapxuHanbHble TPe60BaHNA BbICTABAAIOTCA U UCNOMHAKTCA B 61n-
Xanwwin cnegyowmnii pabounin geHb.

o daHAuHT Ansa BeyHbIX (hbtouepcoB B JCBJ, He paccuntbiBaeTcs u 6yget paseH 0.

0 B BbIXOZHbIE [HU HE MEHSIOTCS NapameTpbl MHCTPYMEHTOB (PUCK-MapaMeTpsl, LWar LeHbl, /10T, U T.4.). 3amyck HOBbIX MHCTPYMEHTOB
B BbIXOZHbIE HE NPOBOAUTCS.

o Hert gonycka HOBbIX Y4aCTHUKOB, eCTb OHNaiH perncTpaumn KOHeYHbIX KNIMEHTOB.

2.12.1. Mogenb ceccuii. ToproBbie nepuoabl

B CBA3M C NPUHATLIM PELLEHMEM O NPOBEAEHUM TOPTOB B BbIXOAHbIE AHW, BBOAWUTCA AOMNOSHUTE/bHASA TOProBasi CECCUSi C BO3MOXHOCTbIO
npoegeHus AO, KoTopasi CTapTyeT B BbIXOAHbLIE AHU U OTHOCUTCS K TOProBOMY [HI0, GivkaiilueMy crieaytoLemMy 3a AaHHbIMU TOProBbIMU
BbIXOAHbIMU. [IN151 K&XX40ro BbIXOAHOIO AHS OTAeNbHAA A0NOMHUTENbHAA ToproBasi ceccusi. MOXeT 6bITh 60/1ee ABYX ceccuii nogpag, ecnv
BbIXOZHble BK/IOUYAIT Npas3fgHMK1. MOXeT 6bITb 0fiHa ceccusi, ecnim cy660Ta pabounii AeHb UK UCNONb3YeTCsi NoA PeriaMeHTHble paboTbl.
MoXeT 6bITb HECKOJIbKO Ceccuii Co CMELLEHNEM, ecnn, HanpumMep, cy660Ta 06bIYHbIN pabounii AeHb, BOCKPECEHLE W MOHEAeTbHUK TOPro-
BbliA BbIXOAHOW, BTOPHUK O6bIYHbIN pabounii AeHb.

BpemeHHOIi MHTepBa AONOMHUTE/IbHOW TOProBOii ceccum BbIxogHOro AHs: 10:00 - 19:00. AykUmMOH oTKpbITUs (AO) nnaHMpyeTcs NPoBOAUTb
nepeg, kaxzaoi AoNoHNTENBHOM TOProBOiA ceccreil BoIXOAHOTO AHA. Bpems npoBeaeHus aykuuoHa: 9:50 - 10:00.

[N xpaHeHWs1 pacnucaHnsi HoOBbIX AOMOHATESbHLIX TOPrOBbIX CECCUIA BLIXOAHOTO HA B AOMNOSHEHVE K Tabnvue session ob6asneHa HoBas
Tabnuua trade_periods - napameTpbl TOProBbIX NEPUOAOB, KOTOpas TpaHcupyeTcs B Wiito3e B notoke FORTS_REFDATA_REPL.

Ta6n. 2. trade_periods

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne noacucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
trade_period_id i8 MpaeHTndmkaTop TOprosoro nepunoaa
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Mone Tun OnucaHune
sess_id i4 MaeHTudmkaTop TOproBoro AHS
trade_period_type i8 Twvn ToproBoro nepuoga:
¢ 1 - ocHOBHas Toproeas ceccus
* 2 - BeYepHAs AONOMHNTENbHasA TOproBas ceccusi
* 4 - pononHNTeNbHasa Ceccusi BbIXOAHOIO AHSA
* 8 - yTPEHHAS JONOMHUTENbHASA TOProBas ceccus
trade_period_begin t [ata n Bpemsi Ha4ana Toproeoro nepuoga
trade_period_end t [ata n Bpemsi OKOHYaHWA TOProBoro nepnoga
trade_period_name c255 HasBaHvie TOproBoro nepuoga
trade_period_flags i8 dnary fonoNHMUTENIbHbIX CBONCTB TOPrOBOro nepunoaa:
* 0x01 - nepeg TOpProBbIM Nep1oAoM Npov3BeAeHa Ncesaopasasxka

MpurmMep 3anosiHeHUsi pacnucaHusi TOProBbIX AHel

O6bIYHbIe BbixogHble 22.03.25 cyb60Ta, 23.03.25 BockpeceHbe

Tab6n. 3. session

sess_id begin end eve_begin eve_end mon_begin mon_end
100 21.03.2025 9:00 |21.03.2025 19:00 |21.03.2025 19:00 |21.03.2025 23:50 |{21.03.2025 7:00 |21.03.2025 9:00
101 24.03.2025 9:00 |24.03.2025 19:00 |24.03.2025 19:00 |24.03.2025 23:50 |24.03.2025 7:00 |24.03.2025 9:00

Ta6n. 4. trade_periods

trade_period_id sess_id trade_period_type | trade_period_begin | trade_period_end | trade_period_name
1 100 8 21.03.2025 7:00 21.03.2025 9:00 YTPEHHAA ceccua
2 100 1 21.03.2025 9:00 21.03.2025 19:00 OCHOBHas ceccus
3 100 2 21.03.2025 19:00 21.03.2025 23:50 BeuyepHsasA ceccus
4 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccus BbIX. AHA
5 101 4 23.03.2025 10:00 23.03.2025 19:00 Cceccus BbIX. AHA
6 101 8 24.03.2025 7:00 24.03.2025 9:00 YTPEHHASA ceccus
7 101 1 24.03.2025 9:00 24.03.2025 19:00 OCHOBHas ceccus
8 101 2 24.03.2025 19:00 24.03.2025 23:50 BeYepHAA ceccus

2.12.2. Aonyck B® YyacTHUKOB K Topram B iCB/1

Mo ymonuaHuio Bce y4acTHUKM fonyLeHbl K Topram B pamkax JCB/. YHacTHUKK, He )enaloLme y4acTBoBaTh B TOPrax B AONO/THUTENIbHYIO
CECCUI0 BbIXOAHOTO [HSA, NOAAOT NOCTOAHHOE 3aAB/IEHME Ha OrpaHnyYeHne BpeMeHN Havasia 3aKk/1oueHns CAenoK ¢ KIMPUHIoBbIM LIEHTPOM
B ACB/ no kaxpaoii 6®. MiameHeHne cTaTyca nocsie nogayu 3assneHus npovcxoaut B BK. Ctatyc gonycka\Hegomnycka cCoxpaHsieTcsi A0
BHECEHWA N3MeHeHus. Nog 4oMYyCKOM NOHNMAETCS BO3MOXHOCTb BbICTABAATb UM U3MEHATL 3asBKM (BKoYas "nopyyenus K HKLL") B xoge
[CB[, no gaHHoit Bpokepckoli dorpme. Onepauum cHATUSA 3asBoK (M "nopyyeHunii kK HKLL"), Bk/lo4asi MaccoBble, paspeLleHbl. Takke HeT
OrpaHVyeHuin Ha BbINOTHEHWE HETOPrOBbIX OnepaLyii.

AKTUBHbIE 3asIBK/ YUaCTHUKOB TOProB, NOAABLUMX 3asiB/IEHUE Ha 0TKa3 OT y4acTus B TOprax Ha BbIXOAHbIX N0 B®, aBTOMaTUYeckn CHUMa-
I0TCS NoC/e 3aBepLUeHsi TOProBOro Nepuoga, npealectsosasiuero ACB/,.

Mpu3Hak gonycka b® YuacTHuka k Topram B JICB/] TpaHcnvpyeTcs B wnto3e B none order_allowed_in_weekend_session Tabnuupl dealer
notokoB FORTS_REFDATA_REPL n FORTS_INFO_REPL.

2.12.3. lonycK NHCTPYMEHTOB K Topram B 1ICB/j,
Jlonyck HOBbIX MHCTPYMEHTOB, U3MEHEHME NapaMeTpoB MHCTPYMEHTOB (LLaru, /10Tbl, U T.4.) B JOMO/HATENbHYIO CECCUIO BbIXOAHOIO AHSA
He ocyLlecTBnseTcs. Jonyck TeKyLLMX UHCTPYMEHTOB NPOM3BOAUTCS MYTEM Ha3HAYeHWs UX B TOPru B TOProBbIil nepuog, "AononHutensHas

ceccus BbIXOAHOro AHA". NMpu3Hak TOprosnn B AOMNOSTHATENIbHYIO CECCUIO BbIXOAHOTO AHA 4151 UHCTPYMEHTa TPaHC/IMPYETCA B LLJ/I03€ B nose
trade_period_access B Tabnuuax fut_instruments, fut_sess_contents n opt_sess_contents notoka FORTS_REFDATA_REPL.

2.12.4. AyKUUOH OTKPbITUA C NepeceyeHnem TOproBbiX nepuoaos

,ﬂ,OﬁaBﬂﬂeTCﬂ BO3MOXHOCTb Ha3HayaTb Heckosibko AO BHYTPU OAHOI0 TOProBOro AHs, Npu 3TOM:
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* MOXET NpoBoAUTLCS AO 6e3 nepeceyeHus C TEKYLLIMM TOProBbiM neprogom: AO ans yTpeHHeit ceccum, AO A/1st ONOSTHUTENBHOI ceccum
BbIXOAHOIO [HS;

* MOXET NpoBoanTbCs AO € NepeceyeHneM C TEKYLLMM TOproBbiM nepuogoM: AO A1 OCHOBHOV ceccun ByaeT HakaablBaTbCa Ha Nepuog,
NPOBEAEHUSI YTPEHHEN [OMNONHUTENBHOI Ceccum.

Mpumep pacnucanusa AO

O6bIuHble BbIxogHble 22.03.25 Cy660Ta, 23.03.25 BockpeceHbe. byaet chaktnyeckn 4 AO B A/IMHHbIN TOProBbIf AeHb Cy660TbI-NoHeaesb-
HUKa, OT/INYAIOLLMXCS NOBEAEHUEM 1 BPEMEHHBIMU NEPUOAAMU:

« 2 AO ACB[,, ctaptyeT B 09:50 (Cy660Ta, BockpeceHbe) — He nepecekaeTcs ¢ Topramul.
 AO yTpeHHell foNoHUTENbHO ceccun NoHeaeNbHKKa, cTapTyeT B 06:50 — He nepecekaeTcs ¢ 0CTaslbHbIMW TOpramu.

« AO OCHOBHOI# ceccun noHefienbHUKA, cTapTyeT B 08:50 — nepecekaeTcsl ¢ Topramut yTpeHHell [ONOMHNUTENLHON Ceccun. YUacTByoT
VHCTPYMEHTbI, He [JONYyLUIEHHbIe K TOPTOB/e B YTPEHHIOW AOMNOHUTE/bHYI0 CECCUIO.

MepeceyeHve BbIgENeHO XUPHbLIM

Tab6n. 5. session

sess_id begin end eve_begin eve_end mon_begin mon_end
100 21.03.2025 9:00 |21.03.2025 19:00 |21.03.2025 19:00 |21.03.2025 23:50 |21.03.2025 7:00 |21.03.2025 9:00
101 24.03.2025 9:00 |24.03.2025 19:00 |24.03.2025 19:00 |24.03.2025 23:50 |24.03.2025 7:00 |24.03.2025 9:00

Ta6n. 6. trade_periods

trade_period_id sess_id trade_period_type | trade_period_begin | trade_period_end | trade_period_name
1 100 8 21.03.2025 7:00 21.03.2025 9:00 YTPEHHSA ceccnst
2 100 1 21.03.2025 9:00 21.03.2025 19:00 OCHOBHas ceccus
3 100 2 21.03.2025 19:00 21.03.2025 23:50 BeYepHAA ceccus
4 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccus BbIX. AHA
5 101 4 23.03.2025 10:00 23.03.2025 19:00 ceccys BbIX. AHS
6 101 8 24.03.2025 7:00 24.03.2025 9:00 YTPeHHsA ceccus
7 101 1 24.03.2025 9:00 24.03.2025 19:00 OCHOBHas ceccust
8 101 2 24.03.2025 19:00 24.03.2025 23:50 BeYepHss ceccus
Tab6n. 7. discrete_auction
discrete_auction_id| sess_id add_order_start add_order_finish_from | add_order_finish_till | trade_period_type
yTpeHHui AO nATHU- | 100 21.03.2025 06:50 21.03.2025 06:55 21.03.2025 06:58 8
Ubl
BbixogHo AO cy6-|101 22.03.2025 09:50 22.03.2025 09:55 22.03.2025 09:58 4
60TbI
BbIxogHo AO Boc-|101 23.03.2025 09:50 23.03.2025 09:55 23.03.2025 09:58 4
KpeceHbst
yTpeHHuii AO noHe-|101 24.03.2025 06:50 24.03.2025 06:55 24.03.2025 06:58 8
[enbHuka
ocHoBHoOli AO no-|101 24.03.2025 08:50 24.03.2025 08:55 24.03.2025 08:58 1
HefeNbHUKa

NHcTpymeHTbl ByayT yyacTBoBaThk BO Bcex AO nepeg Nnepuofom ceccum, B KOTOPOM paspelueHa Toprosas ®BK aTux MHCTpyMeHTOoB, npu
ycnoBum, 4To nepuog cbopa 3asBok atoro AO He nepecekaeTcs C NpeAblAyLLMM TOProBbIM NMEPUOAOM, B KOTOPOM paspeLLeHa TOpPros/s
®BK 3TUX MHCTPYMEHTOB.

2.12.5. LleHOoBbIe rpaHuubl U cTaBKku pucka B CBJ

B Toprax Ha BbIXOAHbIX MPON3BOANTCA CUMMETPUYHOE CY)XXEHUE LEHOBbIX rPaHunL, OTHOCUTESbLHO rpaHnLl, paccymuTaHHbIX B xoae KnnpuH-
roBoW ceccum NATHALbI. Cy>KeH|/|e 6y,qu PacnpoCTpaHATLCA TO/ILKO Ha Nepuno BbIXO4HbIX ,quVI N He 3aTparmBaeT ONUMOHHbIE KOHTPAaKTbI.
OTmeHa CyXeHnsa LeHOBbIX rpaHnL, NponcxoanT 3a HECKOJIbKO HacoB [0 Ha4dYasia yTpeHHeVI ceccun noHeaesibHUKa.

Mpu cyXeHuu rpaHnt, n3 T0pI'OB0l7I CUCTEMBDI yOANIAKTCA BCE aKTUBHbIE 3asABKN Ha NMOKYNKY (*JblO‘-lepCHOFO KOHTpaKTa/KaJ'IeH,CI,apHOFO cnpega
Bbille BerHeVI rpaHulbl LLEHOBOIO KOpVI,EI,Opa/BefIVI‘-WIHI:I cnpena, 1 BCe akTUBHbIE 3aABKM Ha Npoaaxy qf)blOLlepCHOFO KOHTpaKTa/KaJ'IeH,CI,ap-
HOro cnpega Hmxe HIDKHE rpaHvLbl LLeHOBOro KOPMAOpa/Be}'IVILWIHbI cnpepa.

Pa3fBUXKYM LLEEHOBLIX FPaHNL, B XOZe TOProB B BbIXOAHbLIE AHU HEe NPefyCMOTPEHbI.
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M3MeHeH/si CTaBOK pucka A/1s BbIXOAHbIX AHEN He nnaHupyeTcs. B ICB/, UCnoNb3yloTca CTaBKU, PacKpbITbie A/1s NOHeAe IbHUKA.

KpvBble BONaTWILHOCTU B BbIXOAHbIE AHW 3adiKcnpoBaHbl OCTaHOBKA Nepecyeta KpuBbIX MPOUCXOANUT HA MOMEHT OKOHYaHWsA TOPros B
nATHULY 23 50.

2.12.6. flaHHble OQHOIO KaNleHAAPHOro AHA B Ny6nuHbIX uHTepcgeiicax SPECTRA

B Bepcun 8.3 B TC SPECTRA peanm3oBaHa BO3MOXHOCTb pacyeTa 1 nybnvkalmm B LJIH03e CPe30B NO3ULLMIA 1 3a51BOK Ha Ha4as10 TEKYLLEro
OHSA. Takum 06pas3om, KNMEHTCKOE NPUIOKEHNE CMOXET 3arpy3uTb rOTOBbIA Cpe3 No3uLMil 1 aKTUBHbIX 3asBOK Ha Ha4Yao KaneHaapHoro
[OHSA, nocne Yyero nosyyarb NOTOK 3asABOK W CAE/OK, MOAAHHbIX U 3aK/OYEHHbIX B TEHEHWE TEKYLLIEro KasieHAapHOoro AHS.

B cucteme fo6aBneH HOBbIM TMM CMHXPOCOGLITUA start_of_calendar_date - Ha4ano kaneHAapHOro AHSA, KOTOpoe eXeAHEBHO reHepupyeTcs
1 ny6nvKyeTcs BO BCEX NOTOKax Nocsie 3aBepLueHus ToproB (nocne cHatua GTD 3aasok). Mo aTomy cobbiTuio cepsucbl PosBuilder u
OrderBook ny6nukytoT cpesbl NO3WLWIA 1 3aBOK HA MOMEHT cpabaTbiBaHUsi CUHXPOCO6LITMSA. Takke ny6nmkyeTca meTa-uHopmaums o
peBmKeHe exec_log, Ha KOTOpbIA creHepeH cpe3. KMeHTbl MOryT UCMonb30BaTb CPe3bl U CTapTOBbLIA PEBMKEH ANA OTKPbITUA NOTOKOB,
NPON3BOAHBIX OT exec_log, 415 NONyYeHUsT AaHHbIX TOMBKO 3a TEKYLUWI AeHb.

2.12.6.1. Cpesbl no3uuuit

B notok FORTS_POS_REPL B Tabnuubl position un position_sa pob6asneHsl nona xday_open_qty, xday open_buys_qty,
xday_open_sells_qgty. B atux nonsix no npuxogy cobbitus start_of calendar_date ny6iukyeTcsi cpes no3uumii Ha Havasio KasleH4apHoro
OHsA. B noTok Takke gobasneHa cnyxebHast Tabnuua info, B Heli cogepXunTcst ofHa 3anucb ¢ NoAsIMU:

 trades_rev — peBMXEH CMHXPOCO6LITUSA start_of calendar_date;
* trades_lifenum — HOMep XM3HW NOTOK, COOTBETCTBYHOLLMI CUHXPOCOOBITUIO Start_of calendar_date;
* server_time — gata-Bpemsi hOpPMUPOBaHNSA cpe3a No3nunii (4151 KOHTPONS).

2.12.6.2. Cpesbl 3as1BOK

[na nyénvkauum cpe3oB aKTUBHbIX 3asBOK Ha Havaso AHs B noTokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL go-
6aBneHbl ABe Tabnuupl orders_currentday v info_currentday. B Tabnuuax orders_currentday no npvxofy cobbitus start_of calendar_date
ny6nnkyeTcs cpe3 akTMBHbIX 3asBOK Ha Havasio kaneHgapHoro aHsA. Tabnuua orders_currentday siBnsieTcs konveid Tabnuupl orders ¢ He-
KOTOpbIMY MoaudukaumsaMm 4as nprBegeHns nHcpopmMaummn 06 akTMBHON 3asBKke K chopmarty “"kak 6yATo aTa 3asiBka Oblia TO/IbKO YTO Mo-
CTaB/fieHa B TeKyLLeM ee Buae":

» B nons public_action n private_action Bcerga nuwietcs 1 (BbICTaBneHne 3asBKM).
B Tabnuue info_currentday cogepxurtcs ogHa 3anucb ¢ NosAMM:

* logRev — peBuxeH cnHxpocobbiTua start_of _calendar_date;

* lifenum — HOMep XM13HM NOTOKA;

* server_time — gata-Bpemsi hOpMUPOBaHNSA cpe3a 3asiBOK (4719 KOHTPONS).

[JononHntensHo B notokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL pgo6asneHbl tabnuubl multileg_orders n
multileg_orders_currentday co cpe3amu 3asiBOK N0 CBSI3KaM.

2.12.6.3. BapuaHT cueHapua paboTbl C HOBbIMU AaHHbIMU

[Ns OTKPbITUS NOTOKA CAEMOK TEKYLLEro AHA HE06X0AMMO OTKPbITb MOTOK nosuunii FORTS _POS_REPL v npounTaTtbh U3 HEro C/yXe6Hble
nons us Tabnuupl info. Mpwy BbI30BE NcTeHepa Ans notokos FORTS_TRADE_REPL, FORTS_DEALS_REPL

CG_RESULT cg_lsn_open(cg_listener_t* 1sn, const char* settings)

B cTpoky settings nepegatb

mode=snapshot+online, lifenum=<trades_lifenum>, rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
rae <trades_lifenum> n <trades_rev> npountaHbl U3 Tabamubl info noToka no3uuuii.

Takum 06pasom, Bbl GyfeTe nosyyaTtb CAENKM U Apyrve Tabnuubl TOMbKO 3a TeKyLMiA AeHb. PacueT Tekylleli No3uuum npu nomyyeHum
CLENKN — NpU6aBNTL K 3HAUYEHWIo xday_open_qty 06bEM CAEMKM C YYETOM Hanpas/eHUs!.

C tabnuueli orders_log TpebyeTca ocobas BHAMATENbHOCTb, T.K. MOTYT ObITb MHOTOAHEBHbIE 3asBkU. [151 paboTbl C MHOrOAHEBHbLIMY 3a51B-
Kamu npeanaraeTcs cnegyllee. MNocne nonyyeHus cpesa 3asBoK, paborta ¢ Tabnuueii orders_log notoka FORTS_TRADE_REPL aHano-
rMYyHa ONMCcaHHOM Bbllle AN CAENOK, UV MOXHO BOCMO/b30BaTbCsA BOT Taknm cuHTakcucom URL npu co3gaHuy nucteHepa ana tabnuupl
orders_log:

p2ordbook://FORTS_TRADE_REPL ; snapshot=FORTS_USERORDERBOOK_REPL ;
online.scheme=|FILE|.\forts_scheme.ini|ORDLOG;online.data=orders_log;
snapshot.scheme=|FILE|.\forts_scheme.ini|OrderBook;snapshot.data=orders_currentday;
snapshot.bind=info_currentday.logRev

OTKpbITME NOTOKA COBCTBEHHbIX 3asiBOK Yepes napy NnoTOKOB: "cpes 3asBoK" + "for 3asB80oK".
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B Takom BapuaHTe, 6nbnuoteka CGate OTKpOET NOTOK cpes3a 3asBOK, NOMy4YnUT cpes, nepeinaer aBTOMaToM Ha NOTOK OHMAalH-AaHHbIX C
peBmXeHOM 13 Tabnumubl info_currentday n 6yaet nonyyarts AaHHble B OHMaliHe.

AHaornMyHo fomkHa 6bITb opraHn3oBaHa pabota c Tabnuuammn multileg_orders_currentday 1 multileg_orders_log.

MpumeuaHue: s aHann3a cpesa akTVBHbIX 3asiBOK Ha HaYasli0 TeKyLLero AHS 3HavyeHusi noneli private/public _ amount v private/public
_action cmbIca He MMetoT, X He06X0AMMO UTHOPUPOBaTb. [/19 NOYyYeHUs KO/TIMYeCTBa KOHTPAKTOB B 3asiBKe Ha HA4aUu10 TEKYLLero AHS Hado
cMOTpeTb nonsa private/public _amount_rest, Ana nony4yeHns HayasbHOTO KOMMYeCcTBa KOHTPAKTOB B 3asiBKe HEO6XOAMMO MCMo/b30BaTh
nons private/public _init_amount.

2.12.7. NpoBepKa LLeHOBbIX KOPUA0POB Mo ONuUUOHHLIM 3aaBKam B ICB/,

B nepwog [ONONHUTENBHOW ceccun BbIXogHOro AHA B TC CnekTpa OCyLecTB/SETCS NpoBepKa LeH OMNUMOHOB B 3asiBKax K/MEHTOB Ha
COOTBETCTBME IMMUTAM LiEH ONLMOHOB, YCTaHOB/EHHBbIX B TC. florvka NpoBepky CTaHAapTHas: 3asiBKW Ha MOKYMKY C LIEHOM, BbiLe BEPXHETO
NIMMWTA LEHBI, 1 3asBKM Ha NPOAaXKY C LIEHOM, HMKE HUKHEro IMMUTA LieHbl, CHATAIOTCA HEKOPPEKTHLIMU U OTK/TOHSIHOTCS CUCTEMOIA.

Pacuetr numnToB LeH B ACB/ ocyliecTBAsSETCS ANS KaKAOro ONumMoHa ¢ y4eToM (PakTOpOB, OKasblBAWLWMX BAWSHME Ha LEHY Onuuo-
HOB (LeHa 6a3MCHOTO aKkTUBa, CLEHapuUU BONATU/IbHOCTM, MPOLEHTHbIE CTaBKM), B COOTBETCTBUU C CYLUECTBYHOLEH MeToanKon https://
www.moex.com/al898 ¢ yueTom cnefyrowmnx ocobeHHOCTeNR:

* MakCcMMasibHbIN ¥ MUHUMaSTbHBIV CLEeHapuii BONaTUIbHOCTW AOXOAHOCTU 6a31CHOr0 akTMBa NPUHUMAIOT 3HaUYeHNe pacyeTHas BONaTub-
HOCTb JOXOAHOCTM 6a3MCHOro akTMBa Ha MOMeHT 23:50 nocneaHero Toprosoro AHs nepes ACBA;

* B KauyeCTBE MaKCUMa/IbHOW/MUHUMAIbHOM LieHbl 6a31CHOTO akTUBa UCMO/b3yeTCsl BEPXHSS/HMKHSS rpaHuua dbtodepca (konnatepana)
[laHHOro onuuoHa.

PaccuntaHHble 3HayeHuss nyb6nukyTcs B wWwo3e B Tabnuue volat notoka FORTS_VOLAT_REPL B nonsx up_prem_weekend u
down_prem_weekend (BHe ACB[, 3HaueHns aTuX nonei pasHbl -1), 1 NokasbiBaroTCA B TepMuHane CpoyHOro pbiHka B OkHe ®UHaHCOBbIE
VHCTPYMEHTLI B nonsax "BepxHuii numnt ACBA" (weekend_price_Imt_high) u "HwkHuii numut ACBA" (weekend_price_Imt_low).

MpoBepka ONLMOHHbIX 3a51BOK Ha COOTBETCTBME NMMUTam LieH B ICB/, aBnseTcs o6a3artenibHolN Ana 6e3afpecHoro pexuma Topros. Kpome
3TOr0, Y KNMEHTOB OCTAETCS BO3MOXHOCTb MHNLMMPOBATL NPOBEPKY 3asBKW MO TeKyLLeMy ONLUMOHaIbHOMY aniropuTMy nNpu nogadye 3asBku
(is_check_limit), roe npoBepsieTcsi COOTBETCTBME LEHbI rpaHuLam volat.up_prem u volat.down_prem.

2.13. MapXXnHasibHble TpeboBaHuUA

MapxunHanbHble TpeboBaHMs BbiCTaBNSAOTCA B cooTBeTcTBUM C lMpasunamu Knupuira HKO HKL, (AO) B 10:00 mck. MnaHoBas gata u
BpEMSsi aBTOMaTUYecKoi dmkcaumm MapXuHasbHbIX TpeboBaHuii TpaHcmpyetcs B Tabnuue session notoka FORTS_REFDATA_REPL B
nosne margin_call_fix_schedule.

2.13.1. duKcauusa MapXMHaJIbHbIX TPeGOoBaHWiA

B MOMEHT dhakTuyeckoli gmkcaumm MapXunHasibHbIX TPe6GoBaHWi (N0 pacnucaHunio UM B pesysnbTaTe NOBTOPHONM (hukcaummn) B NOTOke
FORTS_PART_REPL, Tabnuue part_sa 3anonHaTca cneayoLwime nons:

* margin_call_moment - gate n Bpemsi oukcaLmn MapXxuHasibHbIX TpeboBaHWiA;

» margin_call_fix - 3adoukcmpoBaHHble MapXuHasibHble TpeboBaHus;

« margin_call_current - TekyLliee COCTOsIHWE 3athUKCPOBAHHbIX MapXUHaIbHbIX TPEGOBaHUIA.
Ha momeHT chnkcauum 3HaueHns margin_call_fix n margin_call_current ngeHTuuyHbI.

Kpome Toro, B MOMEHT huKcauum MapXmHasibHbIX TPeBoBaHUi, NPU HaNMYUN 3840/MKEHHOCTM, yHacTHUKaM KAMpUHra GyaeT oTnpassieH
otyeT MTYYYYMMDD.zip (YYYYMMDD — gata) "OTyeT 0 MapXvnHa/ibHOM TpeboBaHun".

2.13.2. MoBTOpHas hukcaumsa MapXXuHa/ibHbIX Tpe6oBaHUi
Mo peweHnto HKO HKLL (AO) MOXeT 6bITb NpoBeAeHa NpoLieAypa NOBTOPHOI donKcaLum MapXHasibHbIX TpeboBaHuiA. B aTom cnyyae:
* 3HayeHuss margin_call_moment, margin_call_fix n margin_call_current 06HOBNSOTCA Ha HOBbIE;

* HOBbl€ 3Ha4Y€eHUA CTaHOBATCA aKTyas/lbHbIMU Ha OCTaBLUYKCA YaCTb TOProBOro AHA.

2.13.3. CocTosiHMe 3Ha4YeHUi B Te4eHne TOproBoro AHs
* margin_call_fix — 3HaYeHne He N3MEeHSEeTCS B TEYEHNE BCErO TOProBOrO AHSA C MOMEHTa nocnegHen dmkcauuu;
* margin_call_current — MOXeT MEHATLCA TOMbKO B C/lyyae norateHns 3af0/DKEHHOCTU Ha CYMMY MoralleHus.

M3mMeHeHs1, CBSi3aHHbIe C YBEMIMUYEHEeM pasMepa 3afl0/HKeHHOCTU (Hanpumep, uaMeHeHre MO 13-3a pas3fBUXKM LEHOBLIX rpaHul), He
B/IMSIIOT Ha TEKYLLiEe COCTOsIHME 3atPUKCUPOBAHHbLIX MapXMHALHBIX TPe6OBaHUIA.

3HaueHUsl 3apUKCUPOBAHHbLIX MapXMHAMbHbLIX TPe60BaHUI U NX TEKYLLIEe COCTOsHME ABNSAIOTCA MHPOPMALMOHHLIMY, HE YMEHbLUAKT Top-
TOBbI SIMMUT U HE YUYUTBLIBAIOTCS NPY BbIBOAE CPEACTB.
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Mocne KnvpunHroBoi ceccun 1 A0 Havana odepeaHoii thakTUieckon hukcaumm mapxuHanbHbix TpeboBaHuii nons margin_call_moment,
margin_call_fix n margin_call_current B Tabnuue part_sa notoka FORTS_PART_REPL ocTatoTcsl He 3ano/iHEHHbIMU.
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3. OnucaHue TOProBoro LaK3a

3.1. CocTaB, ycTaHOBKa U HacTtpoiika MO PLAZA Il wnto3

3.1.1. CocTaB 1 apxuTekTypa warsa
MO PLAZA |l wnto3 BkYaeT B cebs cnegytolime nporpaMMHble KOMMOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli MOAynb 06ecneynBaeT:
o YcraHoBky TCP-coeavHeHwuii c cepBepamu 61pxu.
CraHgapTtHo w3 PLAZA 1l ncnonb3ayet yeTbipe TCP-coeiMHeHnst ¢ cepBepamu GUpXu:
m CoeguHeHve ansa nogaum npukasos/komaHz (Order Management).

| | COE,CI,I/IHEHI/IG ANna nony4YeHnsa OCHOBHbIX PbIHOYHbIX AaHHbIX (Primary Data). K Taknm AaHHbIM OTHOCATCA NOTOKU arperartos, NOTOKN
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

m CoefuHeHve ANs NoslyyeHnss BCrnomMoratesibHbIX U CripaBoyHbIX NoTokoB (Other Data).

m CoefimHeHVe AN NOMyYeHUs AaHHbIX 715 BOCCTAHOB/IEHUSI NPV BOCCTAHOB/IEHWM CBA3WN MM MEPBOHAY&UTbLHOM MPUCOELUHEHNN
(Snapshot).

Bce HacTpolikn AN AaHHbIX COeAMHEHWI NponucaHbl B KOHCMIYpaLMOoHHbIX thaiinax poytepa, npu atoMm coefuHeHune ansa "Other
Data" yka3blBaeTca kak ncxogsiiee default connection, a octasibHble kak ncxogaiwme direct connection. Takoe NOCTPOEHWE ABNSETCA
OCHOBHOV4 LUTATHOW KOHGhUrypauveli npy NoakoHeHnn K cepeepHoit hepme 6upxu. KoHdmrypaumsa coegrHeHnid npy NoAKMI0YeHnN
yepes cepsep JocTyna 6pokepa MOXET OT/IMYaTbCS, B 3TOM Crlyyae TpebyeTcs 3anpalumBaTb KOHKPETHYHO KOHhUrypauuio y Bnagenbua
cepsepa.

o lMpuem/oTnpaBky P2-cO0BLLEHWIA.

o Wwndppaumio nHchopmaumm, oTnpasasaemMyto yH4acTHUKOM, U gelumdpanyio MHdopMaummn, NpUHIMaeMyto 0T GUpPXK.

o AyTeHTUUKaLMIO yHacTHIKA B CETU BUPXU.

* LUno3oBas 6ubnuoTeka cgate.

Bubnuoteka sasnsetcsa ouumansHbiMU NPOrpaMMHbIM MHTEpbelicom, NpeAocTaBnsemMbIM yHacTHKaM TOProB, KAMeHTaM y4acTHVKOB

TOProB, a Takke KoMnaHuAM-paspaboTumkam 41a co3gaHnsa NporpamMmMHoro obecneveHuns. aHHblin MHTepdeiic obecneyrBaeT BO3MOX-

HOCTb CO3/aHu1s U OTCbINKN 6U3Hec-coobLueHnit B TC, a Takke NosyYeHns pbiIHOYHOW MHpopMaLmMn U3 Hee (pennvkaums AaHHbIX). Bu-

61moTeka BbinyckaeTcs Ans 32x paspsafHbIX 1 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemHble 6ubnunotekn PLAZA II.

* Komnnekr cpeacts pa3pa60TKM: AONONHUTENIbHbIE YTUTUTbLI U KOMaH4HbIe (*)al?ll'lbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.
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Puc. 7. PLAZA Il wnto3. Apxutektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHO MH(paACTPYKTYypam

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

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

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

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

» OnepaTvBHas NamsaTb He MeHbLue 4 ['6

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

Lnto30Boe MO noafepxvsaeT criegyloLine Bepcun onepaumoHHbIX CUCTEM:

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

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

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

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

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

ii;% Ycranoeka: SpectraCGate (sep.

Bac npveeTcTEYET Nporpamma InstallShield
Wizard pna SpectraCGate

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

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

Puc. 8. Hauano yctaHOBKU

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

cTaHoBka: SpectraCGate (B

MNanka Ha3HaYeHws

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

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

Installshield

Puc. 9. NManka Ha3HayeHnA

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

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

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

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

Bua, ¥CTAHOBKH

Bblﬁﬂp Haubonee No4x0A9WErD EMAA YCTAHOEKH,

BeIGEpHTE BMA YCTAHOBKH,

@ MNMonnan

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

(") Beifiopounan

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

InskallShield

Puc. 10. Bug yctaHOBKU

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

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

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

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

OnHCaHHe KOMNoHEHTS
Moscow Exchange SPECTRA
Client's Gate files

Samples
ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:
CiMoscow Exchange\SpectraCizate), M s

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

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

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

BaDHaHTbI MNoOAKNHYEHHWA K TDDFDBOE CHMCTEME

HacTpokka NapaMETPOE CO8AMHEHHA

(®) BrldeneHHEI KaHan

() PezepeHbIi KaHan

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

() CBOM NapaneTpEl COSAHHEHHA

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

AedbonTHEIA NHHE AMPEKTHEIA MkHE 1

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

AHPEKTHEIA NHHE 2 AHPEKTHEIR NHHE 3

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

Puc. 12. BapuaHTbl nogkntovyeHns Kk TC

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

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

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

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

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

(®) CEOH NapaMeTpLl COSAHHEHHA

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

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

Puc. 13. CeKkuuma nonb3oBaTe/IbCKUX HACTPOEK NOAKIIOHEHUS

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

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

¥EA¥HTE HMA NONEZ0EATENA W Napanke

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

nariAH

USERMAME

MaPONE

InstallShield

Puc. 14. Beog nornHa n napons

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

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

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

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

figr Ycranoeka: SpectraCGate (Bep.: 7

JapervcTpypoBaTh cnyxscby Windows

PerkcTpaumA cepevca 'SPECTRA_CGATE_Rouker!

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

BGDEFHCTDHDDBaTb CEPBHC

D Mo OKOHYEHHH YCTAHOEKH
SANYCTHTE CEPEHC

InskallShield

Puc. 15. Peructpauus poyrtepa kak cepsuc OC

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

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

¥cranoeka: SpectraCGate (sep.:

loToBa K ¥CTAaHOBKE NPOr paMMbl

Mporparka roToOES K HAYany YCTSHOBKH,

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

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

< Hazag 1‘ ¥CTAHOEHTE OTHEHS

Puc. 16. 3anyck ycTaHOBKMU

HaxmuTe kHoMky "YcTaHOBUTL", UTOObI HAYaTb YCTAHOBKY.

¥cranoeka: SpectraCGate (sep.:

MporpammMa InstallShield Wizard zapepliena

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

Puc. 17. 3aBeplueHne yCTaHOBKU

Haxmute KHonky "MoToBo" 419 3aBepLUeHns npoLecca yCTaHOBKN.

3.1.4. YctaHoBKa NO B cpeae Linux

3.1.4.1. YcTtaHOBKa U3 zip-apxuBa

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

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

MopsL0K YCTaHOBKY:

1. BbinonHute komaHay:

chmod 755 ./install.sh
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2. BbInonHuTe KomaHay:
./install.sh ./cgate_linux_amd64-7.12.0.103.zip
BHumaHue! Vims apxmBa npmssa3aHo k Bepcum MO 1 MOXET OTIMYaTbCA OT MMEHW, KOTOPOE yka3aHo B NpYMepe BbiLLe.
3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxute nonHbIlii NyTb K KaTasory, B KOTOPbI/ Bbl XOTUTE pacnakoBaTb LU/I03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rvH nosib3osarens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib No/ib30BaTens.
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-naketa
MopsaoK yCTaHOBKY:
1. CkayaiiTe 1 ycTaHOBMTE NakKeT LU/I03a C NOMOLLbIO KOMaH/AbI:
dpkg -i cgate_<version>_amd64.deb
B C/lyyae yCTaHOBKM 13 deb-nakeTta, Wi KOMaHabl:
rpm -U cgate-<version>.x86_64.rpm
B C/ly4ae yCTaHOBKM U3 rpm-nakeTa.
<version> - HOMep BEpPCUN AUCTPUBYTMBA

Ta6nuua packiagky KOMNOHEHTOB:

Kypa ctaButcsa OnucaHve
lopt/moex/cgate BUHapHWKK, CXEMbI, OKYMEHTaLUSA N0 L3y
/etc/opt/moex/cgate HacTtpoeuHsble dhaiinbl, auth.ini - daiinebl
Ivar/opt/moex/cgate Karanor normpoBaHus, Tpeiic aiibl
lusr/share/doc Copyright, foKymMeHTauus No ycTaHOBKe

2. 3aiiguTte B katasnor /etc/opt/moex/cgate/auth 1 B COOTBETCTBYHOLLEM ini-paiinie yKaxunTe NorMH/naposns A1s NOAKIYEHUS:
* prod.ini - gns nogknoueHus kK production cucteme
* tl.ini - 4NnA NOAKIYEHMA K NONUroHy T1
* t0.ini - AN NoakNoYeHWS K nonnroxy TO
e game.ini - 4N NOAK/TIOYEHUA K UTPOBOMY NOSIUTOHY

BHumaHue! O6paTtnTe BHUMaHWE, YTO B C/ly4ae NepeycTaHOBKM NakeTa katauor \auth u gpaiinbl ¢ HacTpolikaMmu NOAK/IYEHNS He yaa-
NSATCH, NO3TOMY NOBTOPHO HacTpamMBaTh JIOTMH/Naposb He NoTpebyeTcs.

3. 3anycTtuTe cepsuc (poyTep) C NOMOLLbI0 KOMaHZbI:
systemctl start cgate@<profile>
<profile> - BapnaHT nogxItoHeHns. B kayecTse Npodnas MOXHO ykasaTb:
* prod - nogknoyeHne K Spectra 60eBOI KOHTYP
* rezerv - NOAKIOYEHNE K Spectra pe3epBHbIi KOHTYP
e t1 - noAkoYeHne K NonnroHy T1
* t0 - nogkoyeHne K nonnroHy TO
* game - NOAK/I0HYEHNE K UTPOBOMY MONTOHY

« rfs.prod - nogknoueHne K Spectra 60eBoIi KOHTYP C A0MNONHUTE NbHBIM JOCTYNOM K RFS

rfs.rezerv - nogkno4YeHne K Spectra pe3epBHbI KOHTYP C AOMNOMHUTENBbHLIM JOCTYNOM K RFS
* rfs.tl - nogkntoyeHne K NnonnroHy T1 ¢ AONONHUTENbHBLIM AOCTYNOM K RFS
* rfs.tO - nogknoyeHne K nonnroHy TO ¢ 4ONONHUTENMbHBLIM AOCTYNoM K RFS

BHuMaHue! O6paTuTe BHYMaHWE, YTO NPy anrpeiifie naketa 3anyLLieHHbI cepBuC OCTaHABIMBAETCSl, NO3TOMY Noc/ie 06HOB/EHNs cep-
BUC HYXXHO 3anyCTUTb 3aHOBO.
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3.1.5. PekomeHgauumn no paspadoTke

3.1.5.1. cnonb3oBaHWe TECTOBbLIX NPUMeEpPOB
[N npoBepKun KOPPEKTHOCTY yCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbIMO/IHUTL TECTOBYIO COOPKY NPUMEPOB U UX UCMONTHEHWE.
Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnargopmbl Windows nnm B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C60opka NpMMepPOB BbINO/THAETCS 3amyCKOM COOPOUHBIX CKPUNTOB, KOTO-
pble pasiMyaroTcsa B 3aBUCUMOCTM OT UCMONb3yeEMOi NnaTtdopmbl 1 A3blka nporpaMmmupoBanms. Ans OC Linux pekomeHayeTcs caenatb
KOMNWI0 NPYMEPOB B CBOEM [OMaLLHEM KaTasiore 1 cobmpatb ux oTTyaa.
OnucaHne NpPMMepoB:

1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHUS arperMpoBaHHOro CTakaHa Ha MOKYNKy M Mpojaxy no (oMKCMPOBaHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. MNMpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 CTakaHa.

KomaHpa onsa 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id HCTpymeHTa;

« depth - rny6uHa BbIBOAMMOro cTakaHa B chaiin (He 6onbLue 50);

« outfile - dpainn gns neuatn ctakaHa,;

* I - BK/IIOUUTb 06paTHOE HanpaBs/ieHe COPTUPOBKYM (MapameTp NCNoMb3yeTcs A1 UHCTPYMEHTOB C 06paTHOl COPTUPOBKOIA).
2. Npwuwmep repl

repl - nofy4eHne pensinki faHHbIX no noToky. Mprmep nedyartaet Bce nosydaemble coobLeHus B log. Mpu paspbiBe CoeAnMHeHNs penvka
HauMHaeTcsl cHaYana. BXoAHbIX apryMEHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanoruyer repl. OTaAMYMe 3ak0HaeTcs B TOM, YTO MOC/e paspbiBa coeAvHeHWs repl_resume npogormkaeT
pennvky ¢ nocnegHero coo6ueHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBnseT 3as8Ky Ha SPECTRA. BbIBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.
5. MNpumep orderbook
orderbook - npuMep NOCTpoeHUs arperrpoBaHHONO CTakaHa Ha MOKyMKy 1 NpoAaky No oUKCMpOBaHHOMY MHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTcs ana paspabotku late join u MuHu-
MM3aLMM BPEMEHW NPOCTOS NPY 3aKauke apxXMBHbIX AaHHbIX. Mpy Haxkatum Enter B outfile BbIBOAMTCS cpes cTakaHa.
KomaHnga ans 3anycka:
orderbook ISIN_ID depth outfile [r]
BXxofHble apryMeHTbI:
* isin_id - id HCTpymeHTa;
* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhainn (He 6onblue 50);
« outfile - chaiin gna neyatn ctakaHa;
* I - BK/IIOUUTb 06paTHOE Hanpas/eHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
6. MNpumep p2sys
p2sys - npymMep asTopusaLmy poytepa u3 cgate. MoBTOPSET B LWKIe cregytoLime geicTBus:
* lMocbinaet ownboyHbIN Habop (login, pwd), B oTBeT nony4yaet coobuieHve logon failed;
« lMocne aToro nockinaet NnpaewbHbIi Habop (login, pwd);
 Ha coo6LLeHve 06 ycneLuHol aBTopu3aLmm nocklnaercs 3anpoc Ha logout;

» BosBpar k Havasy.
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7. MNpumep send_mt

send_mt - npymMep MHOrOMOTO4HO NOCHIIKM 3asiBKu. (MprMeyaHne: KOMMUAMPYETCS TOMTbKO NOA KOMAWASTOPaMu, NoAAepXUBALOLLYMM
C++11.). B Tpege 1 nocbinatoTcst 3asBku. B Tpefe 2 o6pabatbiatoTcst reply Ha nocbliaemMble 3asiBKy.

8. Mpumep instruments_state

instruments_state - npumep, KOTOPbIA AEMOHCTPUMPYET CaMOCTOSITE/IbHbIA pacyeT CTaTyCOB WHCTPYMEHTOB MO  MNOTOKY
FORTS_SECURITYGROUPSTATE_REPL (nogpo6Hee cM. "pasgen 2.5.7").

[na ncnonHeHus npumepoB Heobxoaumo ybeamTbes, uTo P2MQRouter 3anyuieH 1 coefivHeH ¢ ceTblo PLAZA |l (aHann3oM coobLieHwit
poyTepa), B 4OCTynHocTu 6ubnuotek PLAZA Il ons 3anyckaemoro ghaiina nprmMepa (BO3MOXHO noTpebyeTcs fobaBneHne katanora Moscow
Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHus PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Balieii
cpege pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiiios.

ﬂpumeqauue: Yka3zaHHble npumMepsbl He npeaHa3HavyeHbl 419 KonupoBaHUA 1 NCNO/1b30BaHNA B pa60Te C AA@HHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. lcnonb3oBaHue aTnx npumepos ana pa60TbI C pea/ibHbIMN JIOTMHaMN KaTeropmnyeckn 3anpeLieHo.

3.1.5.2. PacnpegeneHHble KOHUrypauum

MpunoxeHne nonb3osarens c cgate n mogynb P2MQRouter MoryT hyHKLMOHMPOBATb Ha pa3HbIX KOMMbloTepax. 415 pasHeceHus poytepa
N K/TMEHTCKUX NPUIOXEHUI Ha pasHble KOMMNbIOTEPbI B CETU Gpokepa cnesyeT yCTaHOBUTb PoyTep U3 AUCTPMOYTMBA Ha KOMMNbIOTEP, C KOTO-
poro 6yfeT oCyLLecTBAATLCA AOCTYN B CETb GBUPXM, yCTAHOBUTL cgate 13 AMCTpubyTrBa Ha KOMMbLIOTEP, rae byaeT padoTarb NpUIoXKeHne
nonb3oBarens, v caenatb CeayloLme HacTPOKM:

+ CO CTOPOHbI K/IMEHTA:
o YcTaHOBWTL cBOMicTBa Host, Port B 3HaueHusi, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleil KopnopaTuBHOW CETU.

o lMpaBWbHO yCTaHOBWTL CBOMCTBO Password — nokasbHbIi naponb npunoxeHus AppName Ha poyTtepe. [Mpu coefuHeHun npuioxe-
HVS 1 poyTepa BHe MPeAenoB O4HOIrO KOMMbOTEPa, TpebyeTcs 3afaBaTb Naposib JIOKaSIbHOTO coeauHeHust. [aponb NoKasibHOro Co-
eAVHeHNs 1 naponb Ans ayTeHTudnkaumm npunoxenust B cetn PLAZA Il — 3To pasHble Bewym! Henb3s nx nytatb.

+ Co CTOpOHbI poyTepa:

o B ini-thaiine poytepa B cekyun [AS:Local] nponucatb cTpoky <AppName>=<local password>, rae AppName u local Password — nvs
NPUIOXKEHNS 1 €ro /IOKa/bHbIV Naposib — AO/MKHbI COOTBETCTBOBATL NapameTpam, nepesaBaemMbiM KNMEHTCKUM MPUIOXEHNEM.

3.1.5.3. PekoMmeHgauum No BKIIOUYEHUIO paHTaliMoB MB B npuioXeHue nonb3oBaTtesis Npu pacnpocTpaHeHun
nonb3oBatesibcKoro NO CTOPOHHUM KOMMAHUAM

Habop dhaiinos, KOTOpPLI KONMPYETCA B KaTaslor yCTaHOBKM Wo3a Moscow Exchange\SpectraCGate\bin, a Takke cxeMbl faHHbIX U CO06-
LWeHuid, Haxoasawwmecsa B katasore Moscow Exchange\SpectraCGate\SDK\scheme, fo/mkHbI KONMPOBATLCA NOMb30BaTENEM M3 KaTanora
YCTaHOBKM B KaTas1or CO CBOUM MPUI0XeHNeM N pacnpoCcTpaHATbLCA BMeCTe C HAM.

He fonyckaeTca ucnonb3oBaHue pasnnyHbIx Bepcuii Moayns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He SBNSIOTCS COBMECTUMBIMU.
Mpu ycTaHOBKe NPUIOXKEHWS NO/b30BaTENsA CneayeT KOHTPOMPOBaTb, YTO UCMO/b3yeTcs Ta Xe camas Bepcus P2MQRouter, YTO 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHcpopmayum

B paHHOM paszene onvcbiBaeTcs cocTas MHhopMaumu, TpaHcMpyemoii B wnse PLAZA 1.
Bce TpaHcnupyeMble fiaHHble pasfeneHbl Ha cneaytoLye noruyeckme rpynnbl:

» CnpaBoyHas nHgopmaums

 ToproBas nHhopmauums

* WNHdhopmauusa gns BOCCTaHOB/IEHUA

* WNHdhopmauusa o cpeactBax v niMMuUTax

» KnupuHrosas nHdopmauus

* NHdhopmauusa 06 nHaekcax n Kypcax

» BcnomoratenbHble MHhOPMaLMOHHbIE NOTOKM

3.2.1. CnpaBouHasa nHdopmayus
CnipaBoyHas MHpopmaLmsa COAepXUT cneaytolime AaHHble:
 PacnvcaHve 1 ctaTyc TOproBbIX AHel

WHchopmMaums 0 BpeMeHn NPOBEAEHNS TOPrOBOTO [HSA 1 Er0 COCTAB/SIIOLLMX, TakMX KakK BeYepHsis 1 yTpeHHsA ceccun, JCBL fOCTYMHbI
B Tabnuuax session u trade_periods notoka FORTS_REFDATA_REPL. Takxe B Tabnuue session ykasblBaeTcsl CTaTyc TOProBoOro AHs,
YTO NO3BOJISIET OTC/IEXMBATHL M3MEHEHNWS PEXMUMA TOPrOBOTO AHS.
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e CnpaBOYHMKN UHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

Ha3HaueHHble B TOProBbIii AeHb (hboUepCHbIE MHCTPYMEHTbI OCTYNHbI B Tabnuue fut_sess_contents notoka FORTS_REFDATA_REPL.
CocTaBHble WHCTPYMEHTbI TaKke rnepeyncrieHsl B 3ToW Tabnuue. ONUMOHHbIE WMHCTPYMEHTbI TpaHC/UpylTcs B Tabnuvue
opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBouH/K 6a30Bbix akTUBOB (pblo4epcoB npeacTasneH tabnuueii fut_vcb no-
Toka FORTS_REFDATA_REPL.

Yka3aHHble CpaBoYHUKY MOTYT O6HOBASATLCS B XOZle TOPrOBOrO AHS, Hanpumep, B pesysnsTare NproCTaHOBKM TOPTOB MO Kakomy /n6o
VHCTPYMEHTY U BO BPEMS ONepaLun pacluMpeHus IMMUTOB LiEH.

 CnpaBOYHUKM OUPM U KIIMEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B faHHbIX cnpaBoyHuKax [OCTYMHbI UCKNIOUYNTENIbHO
CBefleHNs 0 KIMeHTax cBOeW hupmbl.

» CnpaBo4HuK obnurauuii

O6nuraumn  onucblBaloTcs  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBoyHMK napameTpoB  CMOT-aKkTMBOB
fut_bond_registry, cnpaBo4HuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HKJ Ha gatsl Bbinnat kynoHos fut_bond_nkd, pasmepsb! Bbinnar
HOMMWHasIbHOM cTouMocT obnurauymm fut_bond_nominal.

* KoadhchuumeHTbI napaMeTpruyeckoii KpUBoil BONaTUALHOCTY 4715 ONLMYOHOB
TpaHcnupytotca B Tabnuuax volat_coeff notokoB FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.

N5 ocyllecTBneHsl onepauuii Ha pbiHKax TOprosoii cuctembl SPECTRA cucTema Nnosb3oBaTenst Ao/KHa NosydaTb B pexyme OH-naiiH
no kpaiiHeii Mepe cneayloLye cnpaBoyHble AaHHbIe:

 PacnvcaHve ToproBbIx gHel (session)

» CnpaBo4HVK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBasa uHcpopmaumsa
ToproBasi HGOPMaLUs BKIKOHAET B Cebs:
4 AFperI/IpOBaHHbIe CTaKaHbl

PopMUpYyIOTCH HAa OCHOBE CUCTEMHbIX 3asiBOK NO/b30BaTesNeli NyTemM CyMMMPOBaHMSA 06bEMa AJ15 K&XA0ro MHCTPYMEHTa, LIeHOBOTIO YPOB-
HA 1 HanpasneHus 3asBkn. OBGHOBAAKOTCA B PeXUMe OH-NaiH 1 SABAATCA OCHOBHbIM CMOCO60M MOAYYeHUs MHGOPMaLMK O TEKYLLMX
LeHax n o6bémax. [Monb3oBaresnib MOXET BblGpaTh Xenaemyto riy6uHy ctakaHa u3 sapmaHTos 5, 20 nav 50 LEeHOBbLIX YPOBHEN B KaXA0M
13 HanpaBs/ieHWit; faHHbIA BbIOOP OCYLLECTBASETCA NPU KOH(UIYPUPOBaHUM JTOTUHA Y HE MOXET ObITb U3MEHEH B XOZ€e TOProBOTrO AHS.

CTakaHbl TpaHCNNPYKOTCA HECKONbKUMM noTokamu pennvkauunm PLAZA 1l FORTS_AGGR5_REPL, FORTS_AGGR20_REPL un
FORTS_AGGR50_REPL.

» OOLEepbIHOYHbIE MOKa3aTem

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCNpyeTcs Takas MHPOPMaLMS Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LieHbl OTKPbITUS,
3aKpbITUSA, TEKyLUME pacyeTHble LeHbl 1 T.N. JaHHas uHdopmauus TpaHenmpyetcs B notoke FORTS_COMMON_REPL.

 )XypHan 3asiBOK No/ib30BaTesns (a Takke - NosHbI XYpHaUs 3asBOK TOProBOli CUCTEMbI)

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

B cnyuae, ecnu nonb3oBatesib NpU KOHGUIypaumm normHa ykasan onuuio "rosHbliin XypHan 3asiBoK”, MOMUMO CBOMX 3asiBOK, MO/b30-
BaTesib 6yAeT nonyyartb MOJHbIA XypHaI BCEX onepaunii ¢ 3asBKaMy Ha pblHKE B @HOHVMU3MPOBaHHOM BUAE, AOCTYMHbIA B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* )KypHan czienok nosnb3oBaresnsi

CopOepXunT CNMCOK BCeX COBEPLUEHHbIX NOMb30BaTeNIeM 3a TEKYLLMIA TOProBbIi AeHb cAenok. XXypHanbl CAeNoK nosb3oBartens foCcTyn-
Hbl B Tabnuue user_deal notoka FORTS_TRADE_REPL gnsl hbtouepcoB v ONUMOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ans cfenok no coctaBHbIM MHCTPYMEHTaM.

* )KypHan cfienok ToproBoi cucTembl

CofepXWT CMUCOK BCeX CAefoK, COBEPLUEHHbIX BCEMU MOMb30BATENAMU 3a TeKYLUMA TOProBbli AeHb. [JaHHble CAEMOK YYXUX
nosib3oBatesieil NpeacTaBfeHbl B aHOHMMU3MPOBAHHOM BuAe. XXypHasibl cAenok nosib3oBaTtens AocTynHbl B Tabnuue deal notoka
FORTS_DEALS_REPL gnisa coblouepcoB v 0NuMOoHOB, a Takke B Tabnuue multileg_deal gnsa caenok no cocTaBHbIM UHCTRYMEHTAM.

3.2.3. Undpopmauma ans BOCCTaHOB/IEHUA

[insa o6ecneyeHns BO3MOXHOCTU GbICTPOro BOCCTAHOB/IEHMS NOyYeHWsi TOProBoii MHdYopMaLymn nocne notepu coegrHenusi co SPECTRA,
paBHO Kak WU N5 peanusauun cueHapus No3AHEro NofkaoyveHns K 6upxe, B coctase wio3a PLAZA Il ocywecTenserca TpaHcnsauus
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NeproAUYECcKUX CPE30B TEKYLLMX CTaKaHOB B HEArperupoBaHHoOM Buae. ATO NO3BO/SET NOMYYNTb aKTya/lbHOe COCTOsHME CBOMX 3asiBOK (a
B C/lyyae NOAKMHUEHHOM onuuy "TIoMHbIN XypHa 3asBOK" - BCeX 3asBOK B CUCTEME) Ha TEeKyLLA MOMEHT BPEMEHU.

Cpesbl aKT1BHbIX 3a1BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B noToke FORTS_USERORDERBOOK_REPL.

3.2.4.

WHopmayms o cpeacTBax U IMMUTaX

Bk/louaeT cnefytole aaHHble:

3.2.5.

MHhopmauysi o no3numsx

TpaHcnvpyeTcs B BUAE BPEMEHHbIX cpe3oB B noToke FORTS_POS_REPL. N kaxa0ro 3HadyeHns no3numum AoCcTyneH naeHTudukarop
nocnefHen caenkv, BoleALLen B pacyeT 3anmcu no nosnLuu.

MHhopmauws o cpefcTBax v MMMUTaX KMeHTOB

TpaHcnupyeTtcs B BUAE BPEMEHHbIX cpe3oB B noToke FORTS_PART_REPL. [ns kaxaoro 3Ha4eHns KNMEHTCKOro cyeTa ykasaHbl pasme-
pbl CpeacTB (Kak AeHer, Tak 1 3a/10r0B) Ha Ha4yau10 TOProBoro [HS, TeKyLiMe 1 pe3epBbl CPeCTB.

KnupuHroBasa nHcopmaums

KnvpuHroBas nHchopmaums, TpaHcnpyemas B coctase Wwio3a PLAZA |l BkntovaeT cregytoline gaHHble:

3.2.6.

PacueTHble LieHbl KNupuHra

dopmupytoTCS B MOMEHT npoBefeHns KnupuHrosoii ceccun. locTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Tabnuua
C pacyeTHbIMU LieHaMy BK/IOYAET Takke WHCTPYMEHTbI, CPOK AE/CTBUS KOTOPbIX 3aKOHYW/ICH, YTO NMO3BOJISIET MCMOMb30BaTh AAHHYIO
Tabnuuy A4aa nonyyeHns NpaBusbHbIX LEH MO KOTOpbIM OyAeT npovn3BeeHa nocTaBka.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsoTcsa 3as8BKky, NEPEBLICTAB/IEHNE KOTOPbIX B KIIMPVHT He 6b1710 NPOM3BEeAEHO NO NpUYMHE HEXBATKM cpeacTBa. PeecTp TpaHc-
nvpyetcsl B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

Cpep,CTBa KNTMEHTOB MO pe3ynbrataM K/IMpuHra

BkntovatoT B cebs MHchopmMaLmio 0 CyMMe CPefCcTB Ha cyeTax, ABWXEHNM No cyeTam, coopax, cymmapHoM MO 1 BM Ha MOMEHT K/IMpUHra.
TpaHcnupytotcsa B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOMTHEHWE ONLMOHOB

WHdopmaLlms 06 nHaekcax n Kypcax

B cocTaBe AaHHoi rpynnbl NpUCyTCTBYET CriefytoLas UHopMaLms:

3.2.7.

Tekywme 3Ha4yeHnsa nHaekcos PTC

BktoyaeT Tekylme 3HaueHns GupXeBbIX MHAEKCOB. 3HaYeHNs B AaHHON Tabnuue 06HOBAAKTCA C NepUoanYHOCTLI0 15 cekyHa. B co-
CTaB MHchopMauumn 06 NHAeKcax BXOAWT 3HaueHune Kypca USD, ¢ ncnonb3oBaHnem KOTOporo 6bin Npon3BefeH pacyeT nHaekca. jaHHble
TpaHcnupytotcsa B notoke RTS_INDEX_REPL.

3HaueHUs KypcoB BasTOT

Cofepxar 3Ha4yeH1si KypcoB BaUTioT, UCMO/b3yeMble B TOProBoii cucteme 45151 06paboTkn KOHTPaKTOB, pacCUuTbIBaEMbIX B BaUTOTE, OT-
JINYHOI OT py6rieid. 3HaYeHUs KypcoB BaUTIOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomoratesibHble MH(hOPMaLMOHHbIE€ NMOTOKMU

B faHHyto rpynny oTHeCEHb! MHPOPMAaLMOHHbIE NMOTOKM, NPeA0CTaB/IAOWME AONOSTHUTENbHbIE (YHKLMN:

TekyLume 3Ha4YeHUs BapUaLMOHHOW MapXu 1 MHAMKATVB N0 NpeMUsM
TpaHcnupytotes B notoke FORTS_VM_REPL B pa3spese nosuumii knveHTtos n PK.
TekyLme 3Ha4eHUs1 BONATUILHOCTU U TEOPETUYECKME LieHbl /19 OMNLUUOHOB

TpaHcnupytotcsa B notoke FORTS_VOLAT_REPL.

3.3. OCOBGEHHOCTU UCMNOJ/Ib30BaHUA LW/IKO3Aa

3.3.1.

Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEW CTPYKTYpe Tpy NepBbIX NoMst OMKCMPOBAHHOTO TUNa i8, NpegHasHayYeHHbIX Ans obecne-
YEHUs MexaHn3ma penmkaumm:
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* replID — yHUKa/IbHbIA aEHTUMKATOP 3an1cK B Tabnuue. Mpu BCTaBKe K40 HOBOI 3anicy, 3TOM 3anmcy NpucBamBaeTcsl YHUKa bHbIi
uaeHTudguKaTop. HecMoTpsl Ha To, UTO TabMLA MOXET UMETb HEKUI NEPBUYHBINA KoY, onpefensiemMblii GU3Hec-Norvkoi, Ans Lenei
pennukauuy Bce paBHO NEPBUYHBLIM U YHUKaUIbHBIM MAEHTU(MKATOPOM siBnsieTcs none repliD.

* replRev — yHUKa/IbHbIli HOMep n3MeHeHUs B Tabnuue. Mpu Nto6om n3MeHeHu B TabnnLe (BCTaBke, pefakTUpoBaHW, yaaneHum 3anmcm)
3aTpoHyTas 3anuch NnosyyaeT 3HadeHue replRev, paBHoe MakcumansHoMy replRev B Tabnuue Ao U3MEHeHUs +1.

* replAct — replAct — npusHak TOro, 4To 3anuck ygasneHa. Ecnm replAct He HyneBoli — 3anucb yganeHa. Ecnu replAct = 0 — 3anucb
aKTMBHA..

3.3.2. KomaHAabl

[ns oTnpaBku KOMaHg, Heo6xo4MMo co3gatb nybnukarop ¢ napametpamm NAME = FORTS_SRV, category = FORTS_MSG. [1ns nonyyeHuns
OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HE0OX0AMMO B (DyHKUMKU OTnpaBku cooblieHns 3agatb cnar CG_PUB_NEEDREPLY, a Takke
co3aatb NOANUCHMK € Tnom p2magreply.

B cnyuae ownbkn B goctaBke 1 06paboTke COOOLLEHNA HA CUCTEMHOM YPOBHE, KOZ K/IMEHTa MOXET NoslyynTb M0 OWnGKY Npy BbINos-
HEHUUN PYHKLUM OTNpaBkM coobLLeHMs, TMB60 OTBETHOE COOBLLEHNE cneLmanbHoro Tuna "cucteMHas owmnobka" (msgid=100):

Mone Tun OnucaHve
code i4 Kop Bo3sBpata
message c255 TekcT coobuieHus.

O6parute BHUMaHUe, YTO COOBLLEHNE "cucTeMHas owmnbka" MOXeT ObITb OTNPAaB/IEHO B OTBET Ha Ntoboe coobLLeHne BU3HeC-10rM1KN.
3.3.3. KOHTpO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC SPECTRA peiicTByeT cucTeMa OrpaHu4eHnsi aHoOMaslbHOW akTUBHOCTU K/TMEHTCKMX NPUIOXEHUA. OHa He MNO3BOSET NPUNOXEHNID
nonb3osatesis (of4HOMY /lorMHy B cucteme SPECTRA) npucbinath 60/1ee OroBOPEHHOTO B 3as1BKE Ha MOAK/OYEHME KOSIMYECTBA COOOLLEHNI
B €IMHNLY BPEMEHU. B HACTOALLMI A MOMEHT MOXHO NOJy4nTb STIOrMH B cuctemy SPECTRA ¢ orpaHunyeHuem 30, 60, 90 u T.4. (Ho He 6Gonee
3000) ToprosbIx onepaumii B cekyHay. K ToproBbiM onepauusm 0THOCATCA BCe KOMaHAbl yNpasieHns 3asiBkamu. KonnyecTBo HETOProBbIX
(Bcex ocTasnbHbIX) onepauuii 4ns Noboro Tna noruHa orpaHnyeHo 1000 B cekyHay.

B HouHoe Bpewms, B neprog TexHnyeckoro obenyxmsaHnsa TC SPECTRA, nopor cpabatbiBaHus d/lyA-KOHTPOS MO HETOProBbIM OnepauusamM
yBenuunsaetcs Ao 5000 onepauuii B cEKyHAy.

Mpu NpeBbIWEHUN MMUTA COOBLLEHWNIA, CUCTEMA KOHTPONS HE TpaHC/AMPYET coobLueHne B aapo TC, a nocblnaeT nosib3oBaTento coobLLe-
HMe-0TBET C yBeOoM/IeHneM 06 oTkase B 06CnyXxunBaHum, msgid=99 cnepytoLuein CTpyKTypbl:

Mone Tun OnucaHue
queue_size i4 KonmyecTBo co06LEHNI NOIb30BaTENS
penalty_remain i4 Bpems B MunnmcekyHgax, no npoLiecTBMU KOTOPOro GyAeT yCnewHo npu-

HSITO creayoLLee CO06LLEeHVe OT 3TOro Nosib3oBaTens

message c128 TekcT coobLLeHns 06 oLmnbke

O6palyaem BHUMaHVE Ha [1Ba HI0aHca:

1. KonnyecTtBo COO6LLEHWIA 3a UCTEKLLYHO CeKyHAy oLeHmBaeTcs npu npuéme KAXKAOMO coobLyeHns. 3TO 3Ha4mMT, YTO ecv No/b3oBaTesb
MOCTOSIHHO MPUCbINAET 3anpochkl C YacToTON, 60/bLUe, YeM eMY paspeLLeHo, TO ero coobLLeHns nepecTatT o6pabdaTbiBaTbCA BOOGLLE.

2. COO6LLleHVIe-OTKa3 ¢ TinoM 99 MOXeT BbITb MOCNAHO B OTBET Ha tlo6oe COO6LLleHVIe nosnb3oBaresns.

3.3.4. ABTOMaTnyeckoe CHATUE 3asABOK NMPU OTK/IIOYEHUMN NOoMb30oBaTtenisi OT TOPros

B TC SPECTRA npefycMOTpeH MexaHu3m KOHTPO/S 3a COCTOSHUEM noAkoyveHns knmenTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/YEHUW KNeHTa oT TC aBToMaTu4yeckn CHUMaTb BCE akTVBHbIE 3asBkN KaneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CcpoKa ucteyeHuns), 6esafpecHble 3asBKu.

[insa BKIOYeHUs cepBuca (a Takke OTKIIoYeHNs) ivpMe-Y4acTHUKY TOProB Heo6X0AyMO NofaTh COOTBETCTBYHIOLLEE PaCNopshKeHVe Yepes
KnueHtckuii LleHTp. CepBuc BktovaeTcs Ana naeHTudmkaropa (p2login), npuHaanexatiero oupmMe-YyacTHUKY.

Mpy noakMloueHnn ngeHTudmkaTopa ¢ BKIoYeHHoi yenyroii "Cancel On Disconnect” k TC Anst HET0 akTUBUPYETCSI PEXWM KOHTPO/S 3a
COCTOsIHMEM nogxtoueHust (COD-pexum).

Noruka paboTbl MEXaHU3Ma KOHTPO/IS NOAK/IOUEHWIE CriefytoLias:
 Ecnu ans knueHTa akTuBrpoBaH COD-pexuM, To cUcTeMa OTC/IEXMBAET aKTUBHOCTb NOAK/OUEHNS HA TPAH3aKLMOHHOM YpOoBHe. Kaxaas

KOMaHa (COO6LLleHVIe) KNMeHTa, 3aperncTpupoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT eé YCMeLHOCTU, TPakTyeTCs Kak nposB/ieHne
AaKTUBHOCTW.
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« Ec/v 3a ycTaHOB/EHHbII B KauecTBe Nopora HeakTMBHOCTY BpeMEeHHOI MHTepBaUl (B TekyLeli peanmsaumm = 20 ceK.) KIUMEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UK, NOTEPSIB MOAK/OYEHNE K CUCTEME, He MOAK/IIUNU/ICSA 3aHOBO, BCE €0 aKTUBHbIE 3asBKM aBTOMATUYECKU
CHUMAOTCS.

BO3MOXHbIE CUTyaLyu, NPY KOTOPbIX MPOUCXOAUT 3amnyck NpoLeaypbl CHATUS aKTUBHbBIX 3asBOK:
* K/IMEHT He OTNpaBU HWU OAHOTO COOBLLEHUS 3a YCTaHOB/EHHBI NEpUOS, BpeMEHN.

* KnueHTckoe npunoxeHve notepsasno coeanHeHne ¢ poytepomM. AKTUBHBIE 3a5BKU 6yﬂ,yT CHATbI N0 NCTEYEHUN YCTaHOBJIEHHOIO nepuoga
BpeMeHwN.

* PoyTep noTtepsan coeguHeHve ¢ cepBepoM AoCTyna. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEeYEeHNN YCTaHOB/IEHHOIO nepunoaa BpemMeHun.

« CepBep gocTtyna notepsin coeauHerune ¢ TC uam ytpatinn paboTocnoco6HOCTb BC/IEACTBIE BO3HUKLLEH OLUMGKN. AKTVBHbIE 3asiBKU K/W-
€HTOB, He YCTaHOBMBLUMX COeAMHEHME C APYTVIM CEPBEPOM 0CTYNa, 6yAyT CHSATbI MO NPOLIECTBUN BPEMEHU, YCTAHOB/IEHHOTO B KAUECTBE
nopora HeakTUBHOCTY.

» Bo3mOXxHa cuTyaums, korga cepeep 4OCTyna, YacTMYHO yTpaynBas paboTocnocobHOCTh, onosewaeT TC 06 aKTMBHOCTY OT MMEHU CBOUX
KNINEHTOB, HO (DAKTUYECKM TEPSIET C HUMW COeAMHEHMNE. Takas CUTyaLust He MOXET ObiTb naeHTudmumpoBaHa TC BUpxmn 1 Ao/mKHa bbITb
yperynnposaHa Ha CTOPOHe Y4acTHuKa.

[nsa Bcex kmeHToB ¢ COD-pexrnMoM 3asiBKM Takke aBTOMaTUYECKM CHUMAKTCS nocsie KNMprHroBoli ceccum u npu BOCCTAHOB/IEHWUM CU-
cTeMmbl nocne c6os.

3anBKu, CHATble MexaHn3MoM "Cancel On Disconnect”, B Tabnuax noMeyatoTcs cneuyanbHbIM cTatycoM (none xstatus).
Mpy OTCYTCTBMM TOPTOBOI aKTUBHOCTU, UTOObI NPEeA0TBPaTUTb CHATUE 3asiBOK, KIMEHTCKOE NPUIOXEHNUE AO/MKHO MHchopmuposaTte TC 06

aKTMBHOCTMN NOAK/TIIOUYEHUS NyTeM OTMpaBkn He pexe OAHOro pasa B 10 cekyHA, HO He vallle YeM pa3 B CeKyHAy, cneuuasnibHon KoMaHbl
CODHeartbeat (msgid=10000) cnepytoLLei CTPYKTYpbl:

Mone Tun OnucaHue

seq_number i4 Homep coobLyeHnsa-xapTéuTta (B TekyLLeli BEpCUU He NCNO/b3YeTCs).

KomaHga He yunTbiBaeTCcs Npu pacyeTe cbopa 3a TpaH3akLuuu.
CepBUC KOHTPONSA MOAK/OYEHWIA HE OTNPaBNsSeT OTBETHbIX COOOLLEHUN Ha XapTOWTbl, MO3TOMY NPV Bbi30BE (DYHKLMWM OTNpaBKM CO-

06LLEeHNA cnefyeT ykasbiBaTb HOMb (HE OXugaTb oTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB chyHKumm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBegeT K nosyyeHunio owmnbkm CG_MSG_P2MQ_TIMEOUT.

3.3.5. MNoTokuK, nonyyaemblie NOrMHaAMUN pasHbIX NOATUMNOB

B 3aBMCMMOCTM OT MOATWNA SIOTMHA MO/b30BaTessi (OCHOBHOM, NPOCMOTPOBbIN MW TPaH3aKLMOHHBIN) pasninieH nonyyaemblii UM Habop
MOTOKOB perninkauum.

OCHOBHOI1 /I0TMH Nony4yaeT criefytolime NOTOKU peninkauumn:

* FORTS_CLR_REPL - KnupuHrosas uHgpopmauys

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl gns pacyeta 6poKepckoi kommccum
* FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

* FORTS_FEE_REPL - [MoTok Komuccuii u wrpados 61pxu

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccvoHHas nHopmawms

« FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHdopmauus 06 obszatensctBax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nosnb3oBaTesia: cpe3 ctakaHa

* FORTS_FORECASTIM_REPL - NporHo3 puckos nocse BO3MOXHON pasfBukku
* FORTS_INFO_REPL - CnpasoyHas nHdopmauus

* FORTS_PART_REPL - NHthopmauus o numuTax

* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumsax

* FORTS_TNPENALTY_REPL - iH(hopmaumsa o cbopax 3a TpaH3akuum
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FORTS_VM_REPL - BapvauvoHHas mapxa n npemms

FORTS_DEALS_REPL - NMOTOK aHOHUMHbIX CAEN0K

FORTS_COMMON_REPL - O6wwas uHgopmauusi no TOproBoMy AHKO
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl Ba/Il0T OH-N1aliH

RTS_INDEX_REPL - BupxeBble UHAEKCbI

FORTS_RISKINFOBLACK_REPL - Puck-napametpbl 4519 mogenu bnaka-Lloynsa
FORTS_RISKINFOBACH_REPL - Puck-napameTpsl ans mogenn bawense
FORTS_USER_REPL - Nonb3oBatesnn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTtble B KNIMPUHT 3asBKN
FORTS_RMT_REPL - 'O 6€e3 3asBOK v TekyLuii onepaTuBHbI pUCK
FORTS_SESSIONSTATE_REPL - CocTosiHME TekyLLero Toprosoro AHsa
FORTS_INSTRUMENTSTATE_REPL - Ctarycbl UHCTPYMEHTOB TEKYLLLEr0 TOProBOro AHs.

FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB TeKYLLIero TOprosoro AHs

Ecnv cnoco6 NONYyYEHUA PbIHOYHbIX AaHHbIX — "arpernpoBaHHble cTakaHbl", OCHOBHOW NIOTUH Takxe nony4aet:

FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL - INoTokM arpervpoBaHHbIX CTakaHoB

Ecnv cnoco6 nosyyeHwst pbIHOYHBIX AaHHbIX — "MOMHbIN XypHasT 3asBOK", OCHOBHOIA JIOTVH NOJTyYaeT:

FORTS_ORDLOG_REPL - INMOTOK aHOHMMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIV

MpocMOTPOBLIV IOTVH NosyyaeT criefylolme NOTOKN penimKalyumu:

FORTS_CLR_REPL - KnupuHrosas nHgopmauus

FORTS_FEERATE_REPL - [MOTOK TOYHbIX CTABOK KOMUCCUIT BUPXM
FORTS_BROKER_FEE_PARAMS_REPL - lNMapameTpbl A5 pacyeta 6pokepckoii komuccum
FORTS_BROKER_FEE_REPL - bBpokepckue kommuccum

FORTS_FEE_REPL - MoTok Komuccuii u wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpeTbl

FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccuoHHasi uHdpopmMauns
FORTS_TRADE_REPL - 3asBKku 1 cAenku nosb3osarens

FORTS_MM_REPL - ViHdhopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asiBk1 nonb30Baresif: cpes ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHO pa3gBukkiu
FORTS_INFO_REPL - CnpaBoyHas nHdopmauus

FORTS_PART_REPL - NHdopmauusa o naumurax

FORTS_POS_REPL - ViHthopmaLmsi 0 no3nuusx

FORTS_TNPENALTY_REPL - UHtopmauus o coopax 3a TpaH3akuum
FORTS_VM_REPL - BapuaunoHHaa mapxa v npemusi

FORTS_DEALS_REPL - NoTOK aHOHUMHbIX CAEMNO0K

FORTS_COMMON_REPL - O6was nHchopmMaumsi No TOproBoMy AHI0
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl Ba/1lOT OH-NaiiH
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RTS_INDEX_REPL - bupxeBble UHAEKCHI

FORTS_RISKINFOBLACK_REPL - Puck-napametpbl Ansa mogenu bnaka-Lloynsa
FORTS_RISKINFOBACH_REPL - Puck-napameTpsl ansa mogenu bawense
FORTS_USER_REPL - lNonb3osatesnn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KNIMPUHT 3a5BKN
FORTS_RMT_REPL - ['O 6e3 3asB0K 1 TeKyLLWi1 onepaTyBHbIi pUck
FORTS_SESSIONSTATE_REPL - CocTosiH/e TeKyLLero TOproBoro AHs
FORTS_INSTRUMENTSTATE_REPL - CTaTycbl MHCTPYMEHTOB TeKYLLIero TOproBoro AHA

FORTS_SECURITYGROUPSTATE_REPL - Ctaryc no rpynne MHCTPYMEHTOB TeKyLLLero TOproBoro AHA

Ecnvn cnoco6 NONyYEHUA PbIHOYHBIX AaHHbIX — "arpernpoBaHHble CTakaHbl", I'IpOCMOTpOBbIVI JIOTWH Takxe nonyvaet:

FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL - [NoToku arpermpoBaHHbIX CTakaHoB

Ecnv cnoco6 nosyyYeHwsi pbIHOUYHBIX AaHHbIX — "MOMHbIN XYypHasT 3asBOK", MPOCMOTPOBBIN JIOTVH MOMyYaeT:

FORTS_ORDLOG_REPL - INMOTOK aHOHMMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpes cTakaHa. AHOHUMHbI

TpaH3aKLUMOHHbII JIOTUH NOJyYaeT criefytoLue NoTOKM penankauum:

3.3.6.

FORTS_CLR_REPL - KnupuHrosas vHcopmaums

FORTS_FEERATE_REPL - [N0OTOK TOYHbIX CTABOK KOMWUCCUWIA B1pXM
FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl g5 pacyeta 6pokepckoi kKommccum
FORTS_BROKER_FEE_REPL - bpokepckne komuccuu

FORTS_FEE_REPL - MNMoToK KOMUCCWiA U LITpachoB Bupxu
FORTS_PROHIBITION_REPL - 3anpetbl

FORTS_REFDATA_REPL - CnpasoyHas v ceccroHHas nHdopmauus
FORTS_TRADE_REPL - 3asBKku 1 cAenkn nosb3osarens

FORTS_MM_REPL - ViHdhopmaumsa 06 obazatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asiBKu nonb3oBaresns: cpes crakaHa
FORTS_FORECASTIM_REPL - MporHo3 p1uckoB rnocsie BO3MOXHO pa3fBukkiu
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - VIHhopMauus o immutax

FORTS_POS_REPL - NHdopmauusi 0 No3mumsix

FORTS_TNPENALTY_REPL - HdopmaLusi o cbopax 3a TpaH3akuum
FORTS_VM_REPL - BapuaunoHHaa mapxa v npemusi

FORTS_USER_REPL - Nonb3osatenn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B K/IMPUHT 3aABK/
FORTS_RMT_REPL - 'O 6e3 3asBOK ¥ TeKyLuii onepaTuBHbI puUCK
FORTS_SESSIONSTATE_REPL - CoCcTOsiH/E TeKyLLiero TOproBoro AHA
FORTS_INSTRUMENTSTATE_REPL - CTarycbl MHCTPYMEHTOB TEKYLLErO TOProBOro AHA

FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB TEKYLLLero TOproBoro AHsA

CMeHa naposifl AoCTyna B TOProByH CUCTEMY

Y nonb3oBatesis UMEeTCst BO3MOXHOCTb CAMOCTOSITE/IbHO CMEHWTL CBOIA naposib AoCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNOSb-
30BaTbCA O4HMM N3 cneayrunx MeToaoB:
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* BOCMOJ1b30BaTLCA cneyunanbHolt yTunuToli change_password (e€ onncaHve faHo HUXe);

+ Co3spgatb CBOE NMpuIoKeHWe A5 CMeHbl Napons (OnMcaHne CoOTBETCTBYHOLLMX 06beKTOB API MOXHO HaliTh B fokyMeHTe cgate_ru.pdf B
pasgene "O6bekTbl NPOTOKONA N3MEHEeHUs1 Napons™) u nocnatb B TOProByto cuctemy coobuieHne ChangePassword ¢ Heo6xoaMMbIMK
napameTtpamu (cM. pasgen "Metog ChangePassword").

TpeboBaHWs K CAIOKHOCTM Y OPUTMHANIBHOCTY Napons:

 [Maponb Jo/mkeH cogepxatb He MeHee 8 CUMBOJIOB U COOTBETCTBOBATb TPEM 13 YeTbIpeX TpeboBaHwii:

o CopepxaTb laTUHCKMe CTPOUHble ByKBbI (OT a A0 Z).

o CofepxaTb NaTUHCKUe 3arnasHble 6yksbl (0T A A0 Z).

[e]

Cogepxatb undpsbl (01 0 fo 9).
o Copgepxatb cneuuanbHble nim He ByKBEHHO-LMAPOBbIe CMBOSbI (@,+,_ 1 T.4.).
» Maponb He gomkeH coaepxarb 3 1 6os1ee NOBTOPSAIOLLMXCA CUMBO/IOB.

. I'Iaponb He O0J/TKeH coBnajaTb C OAHM U3 paHee UCNOJ/Ib30BaHHbIX naponei/‘l.
3.3.6.1. Ytunurta change_password

YTunuta change_password npegHasHaueHa A5 M3MeHeHWsi Naponsi NoNb30BaTeNsA B TOProBOi cucteMe. YTuauTa nosyvaert Ha BXOg, CTa-
PbIi 1 HOBBI Naposb Nosib3oBatens, oTnpaeaseT ux B TC SPECTRA, 1 nosyyaeT oTBET 06 yCneLHoli (M HET) CMEHE Napons Nosb30-
BaTeNs B TOProBoii cucteme. Icnonb3yemblii yTUAUTOM NPOTOKO/T 06ecneynBaeT 3allMLEHHY0 NepeAady AaHHbIX, Naposib U SIOTUH NoSlb-
30Baresns B OTKPLITOM BUE NO CETU He nepesaroTcs.

YTunuta npegctasnsieT coboi KOHCO/IbHOe NPUIoXKEHNE € 3anyCKOM U3 KOMaHAHOW CTPOKKU, NCMOoHAEMbIN thailn change_password.exe.
Haxogutcs: gnsa cpeabl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpu 3anycke yTUAMTE MOTYT ObITb NepeaaHbl CrieaytoLLme napaMeTpbl:

--app_name UMS NpuioxeHus. HeobsizaTenbHbIli napameTp;

--local_pass naposb A1 NI0Ka/IbHOTO COEAUHEHUS C poyTePOM. Heobs3aTe bHbI napameTp;

--host ip-aapec poyTtepa. Heobsi3aTenbHblii NnapaMeTp, 3HaYeHre no ymonyaxumio 127.0.0.1;

--port nopT poytepa. HeobsasatenbHbIil napameTp. 3Ha4yeHne no ymonyaxuto 4001;

--ini ini-chainn ¢ HacTpolikamy nornpoBaHns. HeobsasaTenbHblli napameTp. Ecau ini-chaiin He 3afaH, pesynbtar onepauun

BbIBOAMTCS Ha KOHCO/Ib.
Mpumep CTPOKKM 3anycka:
C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001
[inA cmeHbl Naponsa Heo6XoAMMO BbINOMHUTL CReaytoLye AeliCTBUS:
e 3anycTutb YTUAUTY.
* B KOHCONV BBECTUW CTapblii U HOBbI Naposb.
* Haxartb Enter.
YTunuta sosspattaet 0" B c/lyyae yCrneLHoro BbINo/IHeHU KOMaHbl CMeHbI napons u 1" B cnyyae Heycnexa.
O6paTnTe BHMMaHue, 4To NoslyYeHne oTBeTa 06 yCneLLUHOM BbIMO/THEHUM 03HAYaET N3MEHEHNe Naposs Nob30BaTens B TOProBoi cucteme,
npy 3TOM aBTOpU3aLMA TEKYLLETO COeAUHEHNS poyTepa He MeHsieTcs. [ins aBTopm3aumm poyTepa ¢ HOBbIM NaposieM He06X0AMMO U3MEHUTL
naponb B ini-chaline poytepa v nepesanycTutb poyTep.
3.3.6.2. OgHOopa3oBble Naponu
Mpu perncTpaymmn B cucteme uam cbpoce CTaporo Naposns y4acTHUKY BblAAETCA SIOTVH M O4HOPA30BbIA Naposib, KOTOPbIV B TedeHne 7 gHew
YHYaCTHVK [O/HKEH CMEHUTb Ha NOCTOSHHBINA, BOCNOMNb30BaBLUNCH O4HVM U3 BbILLIENEPEUNCIEHHbIX CNOCO60B. 10 NCTEYEHNIO 3TOTO CPOKa

0/}HOPa30BbIii Naposib CTAHOBUTCA HEAEeNCTBUTE/bHLIM. YYaCTHUKY, aBTOPU30BAHHOMY B CUCTEME C OAHOPA30BLIM NaposieM, He AOCTYMHbI
HVKakne onepaumu, Kpome onepauuy CMeHbl Naposs.

3.3.7. MapTuumMoHnpoBaHMe MaTuymHra

B TC SPECTRA noggepxvsaeTca pasgeneHune (NapTUUnoHMpOBaH/e) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, U TOProBAS MU pa3fesibHoO
Ha HECKO/bKMX HE3aBMCUMbIX MOAY/AX CBEAEHUS 3a8BOK (MOAYNAX MATUMHIA), NPY 3TOM KaxAblil MOAY/1b MaTumHra obpabarbiBaeT CBOK
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rpynmny MHCTPYMEHTOB. MpUHAANEeXHOCTL MHCTPYMEHTA K rpynne (MaTuMHry) onpegenseTcs Kofom 6a30Boro akTuea (base_contract_code)
MHCTPYMEHTa.

TpaHCcNAuMA TOProBbIX AaHHLIX NPON3BOAMTCA TaKkKe pasfesibHO Y HE3aBUCKMMO, A1 K&XXA0r0o U3 MOoAy el MaTunHra HasHadvarTcs cob-
CTBEHHbIe MOTOKM penankauumn. NMpuHaaIexHOCTb NOTOKOB PenKaLum MaTunHry onpegensiercs no noctdukcy _MATCHS${id} B HazBaHun
notoka, rge ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL - 3asBK\ 1 cenku nonb3osaresns no tbto-
YepcHbIM MHCTPYMEHTaM, KoTopble obpabatbiBatotcst Ha MATCHL.

MoTokK, TpaHC/IMPyEMbIE Pa3fie/ibHO A1 KaXA0ro MaTuuHra (umetot noctgmke _MATCHS${id}):
+ FORTS_DEALS_REPL

« FORTS_FEE_REPL

e FORTS_FORECASTIM_REPL

* FORTS_COMMON_REPL

* FORTS_TRADE_REPL

- FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

- FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL
* FORTS_ORDLOG_REPL

* FORTS_POS_REPL

« FORTS_VM_REPL

+ FORTS_VOLAT_REPL

[lna conocTaBneHnst UHCTPYMEHTOB MaTUYMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyetcs Ta-
61v1ua instr2matching_map c nonamu:

» base_contract_id - yncnoBoi ngeHTumkaTop 6a3oBOro KOHTPaKTa;

* matching_id - ngaeHTUdmMKaTop MaTumHra.

MpuBsi3ka MHCTPYMEHTOB K MaT4MHIaM MOXET MEHATLCS NPy CMEHEe TOProBOro AHS.

HoBbI @nropyUTM NOMyYeHNS TOProBbIX AAHHbIX:

» Mo Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog, 6a3osoro aktuea (base_contract_code).

Mo Tabnuuawm fut_vcb / opt_vcb ana base_contract_code onpenensem ngeHtndmkarop 6aszoBoro kKoHTpakTa (base_contract_id).
* B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MaTymHra.

» [N nonyyYeHns TOProBbIX AaHHbIX MO MHCTPYMEHTY OTKpbIBAEM MOTOKM C COOTBETCTBYIOLWMM _ MATCH${id}.

B TC SPECTRA Bepcuu 6.3 Mofynb cBeeHWs 3asiBOK OyAeT oAuH, 1 N1 06paTHOl COBMECTUMOCTM OCTaB/IEHbI CTapble MNOTOKW Penn-
Kauuu (6e3 pasfeneHus no matynHram), Ho B NOCNEAYIOLLMX BEPCUAX CUCTEMBI CTapble NOTOKW ByAyT yAasieHbl, No3TOMY Mos1b30BaTeNsIM
pekomMeHyeTcsl nepecTpansaTb CBOU CUCTEMbI HA paboTy C HOBLIMM NMOTOKaMM AaHHbIX. Takke B cucTeMy fo06aB/eHbl ABe HOBble KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), kKoTopble criefyeT UCNo/b30BaTh A1 NepeMeELLEHNs 1 yaaneHns 3asaBoK No doblovepcam
1 onuymoHam B TC € HECKONbKUMU MaTYUHIaMu.

3.3.8. Tunbl NOTOKOB AAaHHbIX

PasninyatoT crepytoLne Tunbl NOTOKOB AaHHbIX:

« "NocToBepHblii" ('Reliable') - laHHble, ony6/IMKOBaHHbIE B TaKNX NOTOKAX, akTyaslbHbl, JOCTOBEPHbI U HE NoA/IeXaT u3MeHeHu. Jlloboe
n3MeHeHue - 3T0 HOPC-Maxkop, CBA3aHHbIV C HELUTATHON cuTyaumei Ha Bupxe. Ha aHHble 13 Takmx NOTOKOB YHaCTHWUK MOXET NOSIHOCTbI0
onupaTbCa NPU NPUHATAN PeLLEHNIA.

* "YcnoBHo goctoBepHbIii" ('"Almost Reliable') - TpebyeTtcsa cBepka ¢ otyetamu. [aHHble B TakMx NOTOKax 06bIYHO HE nog/iexar name-
HEHWI, HO MOTYT BbITb pPefKne CUTyaumn, Koraa okoHYaTeslbHble 3HaYeHUs!, Ny6/IMKyeMble B OTYETaX, OT/IMYAOTCSA OT OHNAlH AaHHbIX.
Hanpumep, pacuyeTHasi LeHa MOXET GbiTb CKOppekTupoBaHa pelueHneM HKL, (Takasi cuTyauus npeaycMOTpPeHa PerynsiTopHbIMA [0KY-
MeHTamu). Ha gaHHble 13 TakyxX NOTOKOB YYACTHUK MOXET ONMPATbCsl, C YY4ETOM, YTO BO3MOXHO NOTPEBYETCSI CKOPPEKTMPOBATL MOJTyYeH-
Hble AaHHble Ha OCHOBaHMM aBTOMATUYECKOI CBEPKM C OTYETAMU.

* "UHdopmauymoHHbIiii” (‘Informational’) - [laHHble, Ha KOTOpPbIE YHACTHMK HE MOXET MNonaraTbCs, Kak Ha eQUHCTBEHHbIV UCTOYHMK Npuy
NPVHATUN TEX WNW VHBIX PelleHnid. laHHbIe U3 TakMxX NOTOKOB HYXHO NCMOMb30BaTb C OCTOPOXHOCTLIO, MO BO3MOXHOCTM, MPOBO/A B3Be-
LLIEHHOe CPaBHEHWE C aHA/IOMMYHbIMY AaHHbIMMW, NOAYYEeHHbIMW APYTM COCO60M. MPUMEPOM Takmx JaHHbIX MOTYT CYXWUTb AaHHbIe O
BOMIATWUNBHOCTU, KOTOPbIE HOCAT OLEHOUHbIN XapakTep, 3aBUCALLMIA OT MCNONb3YeMOli MOAENN 1 METOANKN pacyeTa.
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Hwxe B Tabnule npuBegeHa rpafaLns NOTOKOB Mo TUNam:

Mmsa noToka OnucaHve Tvn
FORTS_TRADE_REPL 3asBku 1 cAenkv nonb3osarens R
FORTS_ORDLOG_REPL [MOTOK aHOHVMMHBIX 3a8BOK R
FORTS_DEALS_REPL [MOTOK aHOHVMHBIX CAE0K R
FORTS_USERORDERBOOK_REPL 3asBku Nonb3oBaTesia: cpes3 ctakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHVUMHBII R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBo4Has 1 ceccMoHHast MHopMauus R
RTS_INDEX_REPL BupxxeBble MHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas nHgopmaums R
FORTS_USER_REPL Monb3oBartenu R
FORTS_REJECTEDORDERS_REPL OTBEpPrHyTblE B KNNPUHT 3asBKN R
FORTS_FEE_REPL MoTok KomMmccuii 1 WTpados GUPXN AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCUI BUPXM AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR
FORTS_COMMON_REPL O6Lwasn nHhopmaums no TOproBoMy AHK0 |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHdopmaumsa o no3uumax |
FORTS_PART_REPL MHdopmaumsa o nummntax |
FORTS_MM_REPL MHdhopmaums 06 obasatenscteax MM |
FORTS_VM_REPL BapunaunoHHas Mapxa 1 npemus |
FORTS_VOLAT_REPL BonarunibHocTb |
FORTS_TNPENALTY_REPL MHhopmanmst o cbopax 3a TpaH3akuum |
MOEX_RATES_REPL Kypcbl Ba/1lOT OH-NaliH |
FORTS_FORECASTIM_REPL MpOrHo3 pyYckoB NOC/E BO3MOXHOM PasfBuikKm |
FORTS_RISKINFOBLACK_REPL Puck-napameTpbl ansa mogenu bnaka-Lloynsa |
FORTS_RISKINFOBACH_REPL Puck-napametpsl Ana mogenu bawense |
FORTS_RMT_REPL 'O 6€e3 3as1BOK 1 TEKYLLUIA ONepaTUBHbI PUCK |
FORTS_SESSIONSTATE_REPL CocTosiHME TeKyLL,ero ToproBoro AHA |
FORTS_INSTRUMENTSTATE_REPL CTrarycbl MHCTPYMEHTOB TEKYLLEro TOProBoro AHA |
FORTS_SECURITYGROUPSTATE_REPL | Cratyc no rpynne UHCTPYMEHTOB TEKYLLEro TOprosoro AHs |

3.3.9. OrpaHnyeHune KonmyecTesa OA4HOBPEMEHHO OTKPbITbIX MOTOKOB pensiukauuu ot O4HOro
coeaunHeHusa PLAZA I

B cucteme cyllecTByeT orpaHnyeHre Ha KonmyecTBo O4HOBPEMEHHBIX MOAMNCOK Ha oauH notok PLAZA |l (Cgate) oT 04HOro L/30BOr0
norvHa - He 6onee 20. MNMpw NpeBbILLEHNM 3TOTO OrPaHNYEHNSA, Kabkaas nocneaytoLas nonbITka NoAnMcaTbCa Ha NOTOK ByfeT 3aBepLuarbes
¢ kogom owmbkn ERROR:TOO MANY CONNECTIONS, oTpaxatowiascs B xypHasne pabotbl Cgate.

3.3.10. OTo6pakeHne nHpopmaLum O JIorMHax KasHadyeeB B caenkax\sasaBKax

B HeKOTOpbIX CyyYasx KIMEeHTb! B Tab/muax 3asBOkK/CAeN0K MOryT YBUAETb onepaLmi, BbINO/IHEHHbIE OT UMEHU HEU3BECTHbIX M IOTMHOB
hopmarta _admindkazn. 370 10rMHbI Ka3HA4YEEB, KOTOPLIMM NO/L3YTCA cOTPYAHMKM MB/HKLL npu npoBegeHnn npoueayp CHATUS 3as1BOK,
3aK/I0YEHNSI CAENOK YPErynmpoBaHus 1 T.n. MNosiB/IEHNE Y YYacTHMKA TakKuxX 3asiBOK/CLAENOK 03HAYaEeT, YTO Y 3TOro y4acTHuKa npobnemsl ¢
(pMHAHCOBbLIM COCTOSIHMEM U eMy JiydLle 6bl o6patuTbest B MB/HKLL.

MpefycMOTpeHO ABa BUAA /TOTVHOB!

1. NlornH ¢ mackoit ftxxrm_admindforts — norvH ¢ ponbto AgMUHMCTpaTopa TOproB (Maknepa), ypoBHs AAMUHMUCTpaTop. Vcnonbayercs
coTpygHvkamn MB. MNprMeHsieTca B npoLeccax:

* YcTaHOBKa 3anpeTtos no b®, 7kk.

* CHsATVe 3as1BOK (3aNpoC YUacTHMKA TOProB, NPUOCTAHOBKA, SIMKBUAALMOHHBIA HETTUHT, CAEMKN YPEry/IMpoBaHus).

119



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

* VHble onepauuu, NpesycMoTpeHHbie npoleaypamu MB.

2. NoruH ¢ mackoit ftxxrm_admindkazn — noruH ¢ ponbto KasHauelictBa HKLL, ypoBHA AgMuHUCTpaTop. Mcnonb3yetcs coTpyaHUKamMm
HKLL. NpumeHseTca B npoueccax:

* YcTtaHoBka 3anpeTos no PK.
* 3akntoyeHne caenok oT umenn HKL, (MMKBUAALMOHHBIV HETTUHT, CAENKN YPeryimpoBaHus).

* VHble onepauuu, npeaycMoTpeHHble npoueaypamu HKLL.
3.4. O6paboTKa HelWTaTHbIX CUTYyaLui

3.4.1. BoccTtaHoBieHUe Npu noTepe coeanHeHus ¢ bupxei
LLino3 PLAZA 1l B cTaHAapTHO KOHGIMIypaumm ncnonb3yet veTbipe TCP coeavHeHns ¢ cepBepaMu GUpxu:
» CoefuHeHve 415 Nofaumn npruKasos/KkoMaHg,.

. COE,D,VIHeHVIe Ana  nonyyvyeHna OCHOBHbLIX  PbIHOYHBIX  AaHHbIX. K Takum AaHHbIM  OTHOCATCA MOTOKW arperaroB, TMOTOKAU
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

» CoepguHeHve gns nosy4yeHns BcnomMorarte/ibHbIX 1 CNpaBOYHbIX NMOTOKOB.

» CoefuHeHWe [Ns1 MOSYYEHWUS AAHHLIX A7 BOCCTAHOB/IEHUSI MPWU BOCCTAHOB/IEHWM CBA3W UM NEPBOHAYa/IbHOM MNPUCOeANHEHUN
(Snapshot).

R
Exchange |

Management Primary Data Other Data Snapshot

|
|
|
|
| Order
|
|
|
|

Router

Application

cgate API

Puc. 18. Cxema coeguHeHuii

Ana obecneyeHusi HaeXHOCTN B TOpFOBOVI cnucteme peaimsosaHo ,El,y6l'II/IpOBaHVIe annaparHbIX KOMMNOHEHTOB, 06Cf|y)KI/IBa}0LU,VIX coeguHe-
HWA Nofnb3oBaTenei, ¢ UCNob30BaHNEM 6aﬂaHCVIpOBUJ,VIKOB Harpyskuy, KOTopble HanpaBnAlT Nosib3oBaresid nNnpu yCtaHOBKE COeqUHEHUA
Ha TOT cepeep, KOTOprVI HanmMmeHee 3arpy>xeH B ,Cl,aHHbIVI MOMEHT.

3.4.1.1. imarHoCTUKA pa3pbiBa COeAVNHEHWUIA

3a yctaHoBky TCP coeguHeHwnii otBevaeT NO P2MQRouter, Bce HAaCTPOIKM 4718 faHHbIX COeAUHEHWUI NponucaHbl B KOHGIUIypaLoOHHOM
thailine poyTtepa, npu aToM coeanHeHne gnsa "Other Data" ykasbiBaeTcsi kak ncxogsiee default connection, a octanbHble Kak ucxogsume
direct connection. Takoe NOCTPOEHUE ABMSETCS OCHOBHOM LUTATHOM KOHhurypauueii npy nogxIlueHnn K cepepHoit hepme 6mpxun. KoH-
dmrypaums coefuHeHnn Npy NOAKMIOYEHUN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYaThCs, B 3TOM Crlyyae TpebyeTcs 3anpalumsarb
KOHKPETHYH0 KOHhurypauuio y BnagenbLua cepsepa.

3a BOCCTaHOB/EHNE COEAVHEHWS B Crlyyae paspbiBa Takke otBeyaeT P2MQRouter, npu obpbiBe OH aBTOMAaTUyecku, ¢ 3afaHHOoN ne-
PUOANYHOCTBLIO NbITAETCHA BOCCTAHOBUTL COEAMHEHME, NPU 3TOM NOJb30BaTENIbCKOE MPUIOXKEHNE NOBANATL Ha 3T NPOLECChbl HUKaK He
MOXeT. /I B 3TOM criyyae, oTCNeanTb paspbiB COEAUHEHUSA NPUIOXKEHUE NOJb30BATENA MOXET MO M3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas ysegomneHust 06 nsmMeHeHun ctatyca ot o6bekTa "connection”.

Bubnunoteka CGate Beget cebs cnenyowmm ob6pasom:
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 PaspbiB coegyHeHus ¢ reiiTom 06paboTkM BXOAHbLIX NPUKA30B ANarHOCTUPYETCA HENOCPeACTBEHHO B MOMEHT Nosly4eHus owmnbku TCP-
coeanHeHus. MNpy aToM, 3aTPOHYTbIE pa3pbiBOM 06bEKThI publisher nepexogaT B 0LIMG04YHOE COCTOSHME.

« [varHocTvika paspbiBa COEAVHEHUS, UCMOb3YEMOro A1 NMOMYYEHUS1 OCHOBHBIX PbIHOYHBIX AaHHbIX, MPOUCXOANT B TeueHne 30 CeKyHS.
3aTpoHyTble 06BEKTHI listener Npy 3TOM NepexoasT B OLLMGOYHOE COCTOSIHUE.

O6bekTbl B cocTossHMM ERROR HeobxoavMo 0cBo60ANTb, M C KaKoW-TO NEPUOANYHOCTLIO (HanpumMep, pa3 B HECKO/IbKO CEKYHA) NbiTaTbCs
nepeoTKpbITb 3aHOBO.

3.4.1.2. O6pa6oTKa TaiimayToOB Npu OoTNpaBKe KOMaHA/TpaH3aKunii

Mpu pabote c nybnukatopom Tuna p2mg W NOAMUCYMKOM p2mgreply KIVEHTCKAA KOoA4 MOXET MOoNyuYnTb Kof —OTBeTa
CG_MSG_P2MQ_TIMEOUT, curHanv3vpyoLLmii 0 TOM, 4TO He Bblsl MO/Ty4YeH OTBET Ha COObLLEHMe, CCbi/iKa Ha KOTOpOoe nepegaeTcs BMe-
CTe C KO4OM OTBETa, B TeUeHWe 3aaHHOro nosb3oBareniemM BpeMeHu. [onyyeHne oTeeTa Tuna "TaiimayT" cBMAEeTeNbCTBYET O Npobriemax
coefiMHeHNS NN60 06 UHbIX MHPPACTPYKTYPHBIX NPo6IeMax Co CTOPOHbI yUYacTHUKA Uy 6mpxun. Takas cuTyauus aBnseTcs cutyaumeii He-
onpeaeneHHOCTY - HEBO3MOXHO ckasaTb 6bl/10 /I OTpPaBIeHHOe Co06LLEeHMe ycnewHo 06paboTaHo CUCTEMO UK HET. s MUHUMM3aLum
BEPOSATHOCTY Takux CUTyauuii crefyeT 3afaBatb 60/bLuMe TalimayThl B Koge - nopsigka 60 cekyHa,.

Mpy nonyyeHnn oTeeTa TvNa "TalimayT" pekoMeHayeTcs UMeTb npoLeaypy Bepudvkaluy oTnpaBieHHOro COobLLeHNS:

1. MpoBepuTb, YTO Napa ny6arkaTop p2mg 1 NOANMCUNK p2mgreply He NepeLLn B oLUMGoUHOe cocTosiHe. Ecnu ny6avkaTop v nognmc-
UMK B OLLIMGOYHOM COCTOSIHWM, NPOBECTN UX 3aKPbITUE U yAANIEHWE Y MHALMAIN3NPOBATL 3aHOBO.

2. [inA komaHg, ynpasneHns 3asiBKaMy pekOMeHAYyeTCs Bceraa 3afasarb BHELLHWI HoMep 3asBKu (NapameTp ext_id). B cnyyae nonyyenus
"TalimayTa" Ha KomaHgy AddOrder nnn MoveOrder BO3MOXHOW 6e30MacHOi peakumein byaeT yAauTb 3asBKy C NOMOLLbIO KOMaHAbl
DelUserOrders c ykasaHviem ext_id.

3. Ecnm "TaimayT" npou3olien npu yganeHnn/oTMeHe 3asiBK1, NCXO4UTE N3 NpeanosioxeHuns, uto 3aseka HE yganeHa. Moetopute yaane-
HMe nocsie BOCCTAHOB/IEHNS coefunHeHns unu yepes BMNTC, pabortatowiee ¢ gpyrum LIOJ, 6upxu.

4. MpoaHanusunpyiiTe AaHHble TabnuLbl COBCTBEHHBIX 3asBOK orders_log notoka FORTS _TRADE_REPL Ha npegMeT Haimums Uan oTcyT-
CTBWS B Heli OTNpaB/ieHHbIX 3asBOK /I OTMEH 3asiBOK.

5. Ecnu "TaiimayT" npou3oLUen npy oTnpaBke HETOPrOBO KOMaHAbl, MPOaHaI3NPYiTE COCTOSIHNE COOTBETCTBYHOLLEN TabNNLbl B MOTOKE
PENINKN — OTPaXEHbI /N TaM 3anpoLLEHHbIE N3MEHEHUS.

3.4.1.3. NMpoueaypa BoOCCTaHOBMEHUS

B 06L1em cnyyae, anropyTM BOCCTAHOB/IEHNS NOAK/HOUEHUS ey OLWniA:
» [Nocne cTapTa npegnpuHUMaTh neproguyeckme nonbITkU OTKPbITL coeanHerne ¢ P2MQRouter.
* [Npv BOCCTaHOBNEHNM COeaMHEHUS pyTepa ¢ ceTbio PLAZA |l 06beKT coefmHeHne nepenget B coctosiHme ACTIVE.

* [MpOM3BECTU OTKPLITUE HYXHbIX NOTOKOB. /11 yCKOPEHsi NpoLieaypbl BOCCTAHOB/EHUS PEKOMEH/YETCS BbINO/HATL MOyYeHne AaHHbIX
C MOMEHTa nocnieAHero 06HoBEHUS. [pK OTKPLITUM NOTOKA CefyeT ykasblBaTh replstate, NosyyeHHbI B MOMEHT 3aKpbITHsi TOTOKA, UK
SIBHO 3a/laBaTb HOMepa PeBU3UiA A5 TA6NNL, M HOMEP XWU3HW CXEMbI, UCNO/b3Ys NOceAHVe HoMepa DaKTUUYECK NoyYeHHbIX AaHHbIX.

* [Npon3BecTn BOCCTAHOB/IEHME CMMCKA aKTVBHbIX 3aBOK (CM. Aasnee).
» 3apernctpuposatb publisher gnsa npukasos/komaHg,

Huxe B Ta6n|/|u,e npmneeaeHbl pekomeHayemble Cnocobbl BOCCTAHOB/EHUSA AOaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aeMoro noTtoka:

Nmsa notoka (Tabnuubl) Nuchopma- Cnoco6 BOCCTaHOB/IEHUA
LS B NOTOKe
FORTS_TRADE_REPL XypHanbl onepauuii | CNCOK akTUBHbIX 3a5BOK:
CO CBOVMW 3asiBKaMu
» orders_log no dhbloyepcam 1 on-|* 1cnonb3oBaHue notoka FORTS_USERORDERBOOK_REPL ans no-
LMoHam nyyeHuns snapshot, a 3atem otkpbITe notoka FORTS_TRADE_REPL

C yKa3aHHbIM B snapshot Homepom peBn3um
XypHan gelictsuii ¢ 3asBKaMu:

« oTKkpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-

pa pesu3un
FORTS_TRADE_REPL XypHanbl onepauuii | )KypHan gelicTBuiA ¢ 3asBKamu:
CO CBOVMW 3asiBKaMu
* multileg_orders_log fo cBsI3KaMm « oTKpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa pesu3un
FORTS_ORDLOG_REPL MoNHbIA  aHOHWMHbI | CIMCOK aKTUBHbIX 3asiBOK:
XYpHan onepaumii ¢
» orders_log 3asBKamMu no (pblo- |* Wcnonb3osaHue notoka FORTS_ORDRBOOK_REPL a5t nonyyerns
yepcam 1 OnLyoHaM shapshot, a 3atem oTkpbITMe notoka FORTS_ORDLOG_REPL c yka-

3aHHbIM B snapshot HOMEpOoM peBusnmn
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_ORDLOG_REPL

» multileg_orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepaumii ¢
3asiBKaMu Mo CBSI3Kam

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

JXypHan cpgenok no
(hbtouepcam, cocTas-
HbIM VMHCTPYMEHTam 1
onuuoHam

[epeoTKpbITVE COOTBETCTBYIOLLENO NOTOKA C yKa3aHnem nocnegHero no-
Ny4yeHHOro Homepa pesnsnun nin repl state, Nos1ly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa

FORTS_COMMON_REPL

O6wan nHdopmaums
no TOProBoMy AH0

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_AGGR##_REPL

CrakaHbl No dbroyep-
cam 1 onuuoHam (## -
rny6vHa cTakaHa)

MepeoTKpbITE COOTBETCTBYIOLLIETO NOTOKA C HY/sI

FORTS_REFDATA_REPL

CnpaBouHast u ceccu-
OHHasi MHhopmaLsi

BbIcTpbIii cnoco6:

« [MepeoTKpbITME NOTOKA C yKa3aHWem MoCc/feHero nosyyeHHoro Home-
pa pesusuu unu repl state, NoOsTyHEHHOrO0 B MOMEHT 3aKPbITUS MOTOKA

[Jonyctumblii cnoco6:

« TNepeoTKpbITME NOTOKA C Hy/s

FORTS_PART_REPL

WHbopmaLms o numm-
Tax

MepeoTKpbITVE NOTOKA C HYNA

FORTS_POS_REPL

MHdhopmauumsa o nosu-
Lmsx

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_VM_REPL

WHtbopmaums o Ba-
puvaumoHHol Mapxe 1
npemum

MepeoTKpbITHE NOTOKA C HYNA

FORTS_VOLAT_REPL

MHpopmaLms o Bona-
TUNLHOCTYW U TEOPETU-
UeCKMX LeHax onumo-
HOB

MepeoTKpbITVE NOTOKA C HYNSA

RTS_INDEX_REPL

3HaueHus BUpPXeBbIX
MHAEKcoB

MepeoTKpbITVE NOTOKA C HYNA

Mpwn BOCCTAHOBNEHUM COEANHEHUA BadKHO 3a,qat|e|7| ABIAETCA nonyyeHne TekyLmnx akTMBHbIX 3aABOK NOJ/Ib30BaTes1A:

1. MonyyeHne Ha6opa akT1BHbIX B MOMEHT BOCCTAHOB/IEHUS 3a5IBOK.
2. MonyyeHue XypHan AeiicTBUiA ¢ 3asiBKaMy B MEPUOS, OTCYTCTBUS COEJUHEHNSI.

3agava 1 pelwaetcs nyTém nonyveHns cpesa 3asa8ok (FORTS _USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYHOLLME B cpe3e, Obin
CBefEeHbl NN OTBEPrHYTbI B MEPUOA OTCYTCTBUSI COEANHEHUS.

3afava 2 peluaetcs NonyvyeHMeM XypHasa AeiicTBuii co ceommu 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUSI cOeAVHEHUS. /19 3TOr0 HaZ0 OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKazaHnem Homepa peBu3nmn nocneaHel thakTnyecky nonyyYeHHon o cbos 3anucu. Bece aeinctaus ¢ 3asBKkamu, MPOMCXOAMB-
LUMe A0 MOMEHTa BOCCTaHOBNEHWS, ByAyT OTPaXeHbl B BUAe 3anucei aTux tTabnuu,. VIHamkatopom nosyvyeHns Bceli NponyLeHHoR nctopum
OelicTBUA C 3asiBKaMm SIBMISIETCS nepexos notoka B coctosiHne ONLINE.

MpumeyaHue: MNpuBegeHHas Bbille npoleaypa BOCCTAHOBNEHUA NOAXOAMT U AN NO34HEro Bxoja.
3.4.1.4. OOLwue pekomeHpaUmnn

B 06LIJ,eM Xe cnydae, ansd MUHUMmn3aunm BepoATHOCTN BOSHUKHOBEHUA CETEBbIX cboeB B N0/b30BaTE/bCKUX NpUNoXeHnax bupxa peko-
MeHAYyeT yCTaHaBMBaTb ,qy6nl/|py}ou4me KaHaJlbl CBA3N, UMETb ABa JIOTMHa A4 W/o3a, C 04NHaKOBbIM Ha60p0M npas, U, COOTBETCTBEHHO,
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3anyckaTb 04HOBPEMEHHO [Ba NOMb30BaTE/IbCKUX MPUIOXKEHUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AaHHbIE, C BO3MOXHOCTLIO Nepe-
KItOUEHWst MeX/Y HUMM Npy c60sIX. Kak anbTepHaTuBa, B KOAE CaMoro NPUIoXeHUst A0/MKEH 6bITb NPeflyCMOTPEH MEXaHN3M Nepek/oueHmns
Ha Ay6nmpyoLLmii KaHas CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaiolym Yepe3 pe3epBHbIii kaHas K 6upxe.

Exchange |

Management

[

' I

I

' I

: oy Primary Data Other Data Snapshot |
|

|

' I

! |

R S —

-

Application Application

;ST T T -~
| coate API \
- S

o

cgate API

Puc. 19. fly6nupoBaHne KaHa/10B CBA3U

3.4.2. BoccTaHoBneHue npu npoénemax B UHpacTpyktype bupxu

Mog, TakuMu NpobnemMamyt NOHUMAIOTCS aBapyu Ha CTOPOHE BUPXKM, CBA3aHHbIe C HapyLleHusiMu B paboTe sigpa TC nnv cepBucos, op-
MUPYIOLLMX Kakne-n6o pblHOYHbIe AaHHble. Kak npaBuio, 3To NPYBOAUT K OCTaHOBY M nepe3arnycky 3TUX CEPBUCOB.

3.4.2.1. OuncTKa JaHHbIX MO NOTOKam

Mpu pernameHTHbIX pa60Tax, LUTaTHbIX NN HEWTaTHbIX nepesanyckax cepByucoB Ha CTOpoHe 6I/Ip)KI/I N nocse BOCCTaHOB/1EHNA CBA3N C
KIMEHTOM, CepBUCHI I'Iy6l'IVIKaLlI/IVI AaHHbIX NMPUCbINakT yBEAOMMIEHNA 06 ounctke CTapblX AaHHbIX, nNepen TeM Kak Nnpucblnatb Tekyllee
COCTOsAAHME AaHHbIX.

YBegomneHus 06 o4UMCTKe ecTb ABYX TUMOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi Tabnuue, ¢ ykazaHueM peBikeHa. YBeOM/IeHe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTU yAa/InTb BCE 3anncu co 3HadeHneMm replRev MeHbLLMM, YeM yKkasaHo B yBeAOMIeHUW. [41s onTumMm3aummn nepesaymn gaHHbix,
B yBEJOM/IEHUMN MOXET 6bITb yKkasaH peBukeH, paBHbli MAX(int64). 3To o3Ha4aeT, YTO KIMEHT JO/DKEeH NPOU3BECTW MNOJHYI0 OYMCTKY
JaHHbIX no Tabnuue, Tabnuua byaeT nepegaHa Lennkom.

e CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka penavkauun Lenmkom, ¢ ykasaHmem HOBOro "Homepa XuU3Hu" notoka. O3HavaeT cy-
LLIeCTBEHHO M3MEHEHWNE [aHHbIX MOTOKA CO BPEMEHU MOCEeAHEr0 coeAnHEHNs. KNMeHT AOo/MKEH O4YMCTUTL BCe AaHHble N0 BCeM Tabnu-
uam, fJaHHble 6yayT nepedaHbl "¢ Hyna".

3.4.2.2. BO3MOXHble U3MEHEeHUs1 AaHHbIX NPU HewTaTHOli pa6oTe cepBUCOB Ny6MKaLum

B wratHOM pexume paboTbl, BKIO4Yas pernameHTHble paboTbl BO BHETOProBoe Bpemsi, MpW OTKPbITUM WAN NEepeoTKpbITUM N60o-
ro MoToKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuein 3asBok u caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), KIMEHT MOXeT MonyuuTb Kak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak u HoTudmKauum
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcs KOppeKTHO 06paboTaTh.

B wTaTHOM pexume A/1si NOTOKOB, CBSA3aHHbIX C UCTOPUEl 3as1BOK 1 cAeNokK (CM. Boille), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCA TOJILKO NPU CMEHe BEPCUM CUCTEMBI, MOC/IE TECTOBbLIX TOProB, YTOOLI N0Mb30BATE/IN OYUCTUIM TECTOBLIE AaHHble. B yBegomie-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHUe replRev Ans nepBoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALLMIA
MOMEHT 3a5BK1 U CLESKN.

Mpuxog yeegomnennsa CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HW'" NMOTOKa HEMOCPEACTBEHHO B TOprax o3Havaert, 4to B TC
npowusoLlen cepbesHblii 60, 1 TpebyeTca nepenocnaTb AaHHbIE N0 3asBKaM W cAenkam, KOTopble MO BbIThb YXe pa3ocnaHbl Nosb30-
Barensam.

[lononHnTensHO No KaHanawm, He cBsi3aHHbIM ¢ camoii TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), 6yaet nybnmnkoBaTbCcs UHGOpP-
MaLmsi 0 TOM, 6bl/IV M B pe3ysibTaTe NCNpaBIeHNs OLUMBOUHBIX JaHHbIX 3aTPOHYThI AaHHbIE, KOTOPbIE peasibHO Nonasu K Nosb3oBaTensim.
B yacTHOCTW, 6bl1 /M OTKAT K COCTOSIHUIO CUCTEMbI 0 MOMEHTa aBapum, U Kakoi nocrneaHnii Homep 3asBKW U CAeNKX Nocse nepesanycka
cucTemMbl GyaeT AOCTyNeH NOb30BaTeNHo.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_TRADE_REPL - 3asaBku u cgenku nonb3oBartens (Type=R)

4.1.1. Cxema gaHHbIX
Tabnuupbl:
« orders_log - XXypHan 3asBok
« multileg_orders_log - XXypHan 3aaB0OK N0 CBsA3Kam
« user_deal - )XypHan caenok nonb3osartens
» user_multileg_deal - >XypHan caenok nonb3oBaTens No cBsi3kam
« heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
« sys_events - Tabnuua co6bITHi
4.1.1.1. Ta6nuua orders_log: XXypHan 3asaBoK

Ta6n. 8. Monsa ta6nuubl orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 MaeHTndmMKaLMoHHbIN HOMep 3asBku (418 aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHA

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTa

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (47158 aiicbepros - KONMYECTBO KOH-
TPakToB B onepauumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - octas-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudbmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

price d16.5 Llena

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asaBku (UNIX-BpemMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

dir i1 Hanpaenexve

public_action i1 [JelictBue c 3asaBKoli (4N aiicbepros - AeliCTBME C BUAUMOL YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3ak/to4eHHO caenkm

client_code c7 Kof knneHTa

login_from c20 NorvH nonb3oBartens, NOCTaBUBLUETO 3asiBKy

comment c20 KommeHTapuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOI 3a5BKU

broker_from_rts c7 Kog, PTC dompmbl - Bnagensua 3asskn

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

aspref i4 MpeHTndomkaTop nonb3osartens. Ans 3asBokK, NoAaHHbIX oT SMA-noruHa -

naeHtudnkarop MASTER-norvHa.
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Mone Tun OnucaHune

private_order_id i8 NaeHTUhMKaLMOHHbLIA HoMep 3asBKu (815 aiic6eproB — naeHTUgUKaLm-
OHHbIli HOMep Bceil alicbepr-3asaBKi)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbeproB — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcrTaBlLueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (15 aiic6epros - ocTas-
LLIeecs KoNM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

variance_amount i8 AMNNTyga OTK/IOHEHWS (B KOHTPaKTax) CayvyainHoin HagoaBku K BCM/IbIBa-
OLLEN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnmuectBo eanHUL, MHCTPYMEHTa B MOCTOSHHOW COCTaB/AOLLEN BCMbl-
BatoLLein yactu aicbepr-3asBku

private_action i1 [LeiictBune c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-
6epr-3asBku)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON 151 3aKNOUEHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

match_ref clo TekcT-cBA3Ka 419 OAHO3HAYHOro CONOCTaBNeHNs ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

compliance_id cl Cnocob BBOAa 3a5BKM

prevorder_id i8 Homep 3as1BKu1, U3MEHEHHOI B pe3ynbTaTte onepauum MoveOrder. 3anon-

HAETCA TO/IbKO B HOBbIX 3asiBKax, CreHepupoBaHHbIX NPy YCNeLHoM Bbl-
nosHeHun onepauum MoveOrder.

MpumeyaHus:

« lone xstatus npegcTaensiet co6oi 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpUBeAeH B pasaene Npu3Haku, BbICTaB/s-
eMble y 3asiBOK 1 CAE/OK.

¢ [Mone dir MOXET NpUHMMATL CNeayoLme 3Ha4YeHus:
1 Buy
2 Sell
« [Mone public_action MoxeT NnpuHUMaTh criegytouime 3Ha4YeHns
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBka cBefieHa B cAefkKy
* MMone id_ordl cogepXxuT HOMepP NePBOi 3aABKK B NOC/EA0BATENNbHOCTIN NEepeBbICTaBIEHUI 3asBKM CO CPOKOM UCTEYEHUS
« [one private_action (action) MoXeT NpUHUMaTb Crefyloline 3Ha4YeHNs:
0 3asBka ygasieHa
1 3anBka gobaBneHa
2 3asBka cBefieHa B CAesKy
3 3asBka fo6aBneHa B pe3ynbrate NosiB/IEHNs HOBOV BUAMMOI YyacTu aiicbepra

« [lone reason MOXET NpUHUMAaTL CriefyloLimne 3Ha4YeHns:

0 O6bl4yHas 3asBka

4 BanaHcupytoLie CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE ¢ JJo06POCOBECTHLIM YHAaCTHUKOM KMpUHTa 6e3 nogaym 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl0YEHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLiye CpoyHble KOHTPaKTbI, 3aK/TIKOYEHHbIE B CBA3W C HEWUCTONHEHWEM MapXXuHanbHOro TpeboBaHust

8 3akpbiBatoLie CpoyHble KOHTPaKTbI, 3aK/IIOUEHHbIE B CBSI3W C HeucnosiHeHnem O6si3aTenbCTBa No NOCTaBKe MO NMOCTaBOYHbIM

CpOouHbIM KOHTpaKTam Ha AparoLeHHble MeTa bl
11 BanaHcupylowasn caenka no 06s3arenibcTBaM YuacTHUKa KNUPUHTa — NMKBuaaHTa
100 WHoe

* MMone compliance_id MOXeT NpMHUMATb cnefytoLme 3Ha4YeHns:
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> 1 »n =

D

(npo6en wnu nyctas cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHns YC/10BHOIO Nopy4veHus (CTon-s10cc)
B pesynbrare paboTbl anroputma-pobora

B pesynbrare anroputMa aBToc/iejoBaHns

3aKpbiTve No3nLun B pesysbTare He UcnosiHeHHoro MarginCall

4.1.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 9. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penvkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

public_order_id i8 MaeHTUMKaLMOHHbBIA HOMep 3asBKM (AN aiicbepros - HOMepP BUAMMOLA
yacTu aiicbepra)

sess_id i4 MaeHTudmkatop ToproBoro AHA

isin_id i4 MaeHTndmKaTop MHCTPYMEHTa-CBA3KM

public_amount i8 KonnuecTBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKToOB B OMnepauuy nNo BUAVMMOI YacTu aiicoepra)

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

id_deal i8 MaeHTudomkaTop cAenkv No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

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

price d16.5 LleHa. lMosne He ucnosib3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asaBku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

dir i1 Hanpasnexune

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

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

rate_price d16.5 CraBka 3aaBKu. [1osie He ucrno/ib3yemcs.

swap_price d16.5 CBon-LeHa 3asBk1

client_code c7 Ko knneHTa

login_from c20 JNorvH nonb3oBarens, NOCTaBMBLLETO 3asBKY

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLWHWA Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOL 3a5BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBku

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3aaBkn

aspref i4 MaeHTudmkatop nonb3osarens. Ans 3asBokK, NogaHHbIX 0T SMA-forvHa -
naeHTndnkarop MASTER-normHa.

private_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmkaum-
OHHbI HOMEep Bceil aiicbepr-3asBKu)

private_amount i8 KonnyecTBo KOHTPAKTOB B onepauum (415 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcrTaBlLueecs KOMYeCcTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-

Leecs KO/IMYeCcTBO KOHTPAKTOB BO Bceli alic6epr-3asiBke)
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Mone Tun OnucaHune

variance_amount i8 AMNANTYfA OTKNIOHEHUS (B KOHTpaKTax) cry4aiiHoli HaabaBku K BCM/biBa-
loLLelt YacTn aiicbepr-3asBku

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaB/AOLLENR BCMbl-
BatoLLleil YacTu alicbepr-3asBKku

private_action i1 [LeiictBune c 3asBKoiA (an15 aiicbeproB — feiicTBME B OTHOLLEHUW BCe aiic-
6epr-3asBku)

reason i4 Mpu3sHak (MpuynHa) 3asiBKK1, BbICTAB/IEHHOW 4718 3aK/II0UYEHNSI CAENKN ype-
ryMpoBaHus 06a3artenbCTB.

match_ref c10 TekcT-CcBA3Ka A/19 0HO3HAYHOTO COMOCTaB/EHNS ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

« lMone xstatus npegcTaensietT co6oi GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeAeH B pasgene NpusHaku, BbICTaB/s-
eMble y 3asiBOK 1 CAEJOK.

* [Mone dir MOXeT NpYHNMATL Criefytowme 3HaYeHns:
1 Buy
2 Sell
« [Mone public_action MoXeT NnpuHUMaTh creaytoLlime 3Ha4YeHns
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBka cBefeHa B caenky
« [Mone private_action (action) MOXeT NpYHUMATL CreayoLme 3HaYeHNS:
0 3asBka yfasieHa
1 3anBka gobasneHa
2 3asBka cBefeHa B caenky
3 3asiBKa gobasnieHa B pesy/nbrare NosiBfIeHUss HOBOW BUAMMOI YacTu alicbepra
« [lone reason MOXeT NPUHUMATb CefytoLime 3Ha4YeHNs:
0 O6blyHan 3asnBKa
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [Jo06pPOCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayn 3asiBoK
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMKkax npoueaypbl Kpocc-gedonrta
7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSI3N C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/l04EHHbIE B CBA3M C HeucnonHeHneM O6si3aTensbCcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM
CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTas bl

11 BanaHcupytowasn caenka no obasarenbcTBaM YyYacTHUKa KIMPUHTa — IMKBUAAHTa
100 WHoe

* Mone compliance_id MOXET NpMHUMATL CneayoLive 3Ha4YeHUs:

" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrate cpabatbiBaHWs YCIOBHOTO NopyyeHust (CTon-nocc)
R B pesynbrate paboTthl anroputma-poborta

A B pesynbrare anroputma asTocnefoBaHuns

D 3akpbITie No3nummn B pesysstare He ncnonHeHHoro MarginCall

127



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

4.1.1.3. Ta6nuuya user_deal: XXypHan cgenok nonb3oBartens

Ta6n. 10. Nona tTa6nuubl user_deal

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop ToproBoro AHA

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMUNKATOP NHCTPYMEHTa

id_deal i8 Homep caenkm

id_deal_multileg i8 Homep caenku no cesske

id_repo i8 Homep czenkv no apyroi Hore

Xpos i8 Konnuectso No3uuuii Mo UHCTPYMEHTY Ha pbIHKE Moc/e CAEeNKn

xamount i8 O6bem, KONMYECTBO €AVHUL, MHCTPYMEHTa

public_order_id_buy i8 MpeHTudbmkatop 3asBkn nokynartens (ons aincbeproB - HOMep BUAMMOL
yacTu alicbepr-3asiBku nokynartesns)

public_order_id_sell i8 MpaeHTudmkaTop 3asBku npogasua (41 aiicbepros - HOMep BUAMMOL Ya-
CTU aiicbepr-3asBku NpoaasLa)

price d16.5 Llena

moment t Bpewms 3akniouerns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
uTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAenku

xstatus_buy i8 CraTyc cfiefikn CO CTOPOHbI NokKynarens

xstatus_sell i8 CTaTtyc cenku co CTOpOHbI NpogasLa

xstatus2_buy i8 Paclwnpexne gns ctatycos cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclwpeHve ans ctatycos cenok (B AonosHeHve K nonto xstatus_sell)

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLIHM? HoMep 13 3as1BKM NpoAasLia

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npogasua

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npofasLa

login_buy c20 JNorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtens npogasLa

code_rts_buy c7 Kog PTC dhmvpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MpaeHTndomkaTop 3asBkM nokynartens (415 aincbepros - naeHTudmkarop
BCeli aiicbepr-3asiBku nokynarens)

private_order_id_sell i8 MaeHTudmkaTop 3asBkM npoaasua (4151 aiicbepros - naeHTudmKaTop Bcel
aicbepr-3asiBkM NpogaBLa)

reason_buy i4 Mpu3Hak (NpruunHa) caenkn yperynnposaHns nokynarens.

reason_sell i4 Mpu3Hak (NpyunHa) caenkn yperynuposaHusa npogasLia.

MpumeyaHus:

* MNona code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaioTca ToNbKO 418 CBOMX CAEMOK

* MMons xstatus_sell u xstatus_buy siBns0TCS 6GUTOBLIMU Mackam (Nogpo6Hee cM. pazaen lMNpu3Haku, BbICTaBIsSieMble Y 3as1BOK U CAE/OK)

e [lna TexHn4ecknx cAenok, ABNSIWMMACS pesynbsTataMu CAeNoK No MHCTPYMeHTam-CBsi3kaM, nosie nosystem Bcerga ycTaHOB/MEHO B 1,
BHe 3aBMCVMOCTW OT TOr0, AAB/IAETCA NN CAEe/Ka No CBA3Ke CUCTEMHOI MW aapecHoi. ns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeNKN
HaZl0 MCNOoJIb30BaTh MPMU3HaK NOSystem COOTBETCTBYOLLEN 3anucy Tabnuubl multileg_deal.

128



21.10.2026

PLAZA Il wnto3 Bepcua 9.12

« lMone id_repo cogepxut HoMep cAesku No Apyroi Hore. [ns |-l Horv none cogepXuT Homep caenku no |-t Hore, ans II-i Horn — Homep

caenkv no I-i.

* Mone id_deal_multileg cogepXuT koA CAEMKN MO MHCTPYMEHTY-CBSI3KE, B C/lydae eCNn faHHas 3annchb SB/ISETCS 3annCbio 0 TEXHUYECKOM
cpenke. B cnyyae caenkv no 06bIMHOMY MHCTPYMEHTY faHHOe nose cogepxmT 0.

« [1na "uyxux" cOoenok B nonax xstatus_buy u xstatus_sell moryT BbicTaBnATbCs NpuaHaky NonQuote, ClearingTrade, Address u Strategy.

* B cpenkax akcnupaumm id nopyyeHus Ha aKcnmpauuio ykasblsaeTcs B nose private_order_id_buy, ecnv akcnnpuposasics ONUMOH KON,
nv6o B none private_order_id_sell, ecnn akcnmpmposancs onuyoH nyT.

« Mons fee_buy un fee_sell cogepxar oueHOYHbIN pa3mep nmMuTa, 6110KMpyeMoro nof KOMMCCUIo No caesnke. Pasmep komuccumn Heo6xo-

AvMo cMoTpeTh B notoke FORTS_FEE_REPL.

* [Mons reason_buy u reason_sell MOryT NpyHUMAaTh CriefytoLime 3HaYeHNs:

0 O6blyHas caenka

4 BanaHcupytolye CpoUHble KOHTPaKTbI, 3ak/UeHHbIE C JJl06POCOBECTHLIM YYACTHUKOM KMpUHTa 6e3 nofaun 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl0YEHHbIE B paMKax npoueaypbl kpocc-gedonTta

7 3aKprBa}0LLWIe CpOLIHbIe KOHTPaKTbl, 3aKk/t04EHHbIE B CBA3M C HeUCnosiHeHnem MapxvHasibHoro TpeﬁoBava

8 3akpbiBatolme CpoyHble KOHTPaKTbl, 3aKk/0YeHHbIE B CBA3U C HEUCMONHEHNEM O6s3aTenbCcTBa Mo NOCTaBke N0 NOCTaBOYHLIM

CpOyHbIM KOHTpaKTam Ha AparoueHHble MeTas bl

11 BanaHcupytowlasn caenka no obasarenbcTBaM YyYacTHUKa KIMPUHTa — IMKBUAAHTa

100 WHoe

Ta6n. 11. Nonsa Ta6nuubl user_multileg_deal

4.1.1.4. Ta6nuuya user_multileg_deal: XXypHan caenok nonb3oBaresisi N0 CBA3Kam

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmn

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop ToproBoro AHA

isin_id i4 M aeHTudmKaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 M aeHTndmkaTop MHCTPYMEeHTa NepBoii Horn

isin_id_rb i4 M peHTucmkaTop MHCTpPyMeHTa BTOPOI HOTY

duration i4 PasHuua B kasleHAapHbIX AHAX MeXAy AaTamMu UCNOMHEHNS ABYX (hbloyep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 M aeHTudmkaTop caenkn no nepeoii Hore

id_deal_rb i8 MaeHTudhmkaTop cenkv no BTOPOii Hore

public_order_id_buy i8 MaeHTudmkaTop 3asiBKM Mokynatens (4n1s aicbepros - HOMep BUAMMOLA
yacTu alicbepr-3asBku nokynartess)

public_order_id_sell i8 MpaeHTndomkaTop 3asBky npogasua (415 aiicbepros - HOMep BUAMMON Ya-
CTV aiicbepr-3asBku NpogasLa)

xamount i8 O61bem, KONIMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTy NapHoii CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 Cson-LeHa caenkm

moment t Bpewms 3akniouenns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
uTC)

nosystem i1 MpuW3HakK BHECUCTEMHOI CAeNKm

xstatus_buy i8 PacLumpeHHbIl cTaTyc cefkn co CTOPOHbI NoKynatens

xstatus_sell i8 PacLumpeHHbIli cTaTyc CAenKn co CTOPOHbI MpogaBua

xstatus2_buy i8 Paclwimpexne gns ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclipeHve ans ctatycos cienok (B AonosiHeHne K nonto xstatus_sell)
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Mone Tun OnucaHune

ext_id_buy i4 BHELUHWIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3as1BKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynaresns

comment_sell c20 KomMmeHTapwuii 13 3asiBku NnpofasLa

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtensi npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MpeHTndomkaTop 3asBkM nokynartens (415 aincbepros - naeHTudmkarop
BCeli aiicbepr-3asiBku nokynarens)

private_order_id_sell i8 MaeHTndmkaTop 3asBkM npoaasua (4151 aiicbepros - naeHTudmKaTop Bce
aicbepr-3asBkM NpogaBLa)

reason_buy i4 Mpu3Hak (NpruunHa) caenkn yperynnposaHns nokynarens.

reason_sell i4 MpusHak (NpuyunHa) caenkn yperynuposaHusa npogasLia.

MpumeyaHus:

» Monsa code_sell, comment_sell, ext_id_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, code_rts_buy, fee_buy, 3anon-

HSIIOTCS TONLKO /151 CBOWX CAEMOK

« [Mone rate_price ANt IHCTPYMEHTOB, TOPTyEMbIX B CBOM LieHe, coaepxuT 0.

* [Mons reason_buy u reason_sell MOryT NpyHUMAaTh CrieflytoLime 3HaYeHNs:

0 O6bluHas caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/4YeHHble ¢ Jo6poCOBECTHbIM YYACTHUKOM KIMpUHra 6e3 nogayuv 3asBoK

6 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aK/04EHHbIE B pamMkax npoueaypb! kpocc-gedonta

7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKM0YEHHbIE B CBA3W C HEUCMONHEHNEM MapXuHanbHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/1l04eHHbIe B CBA3M C HeucnonHeHnem O6si3aTenbCcTBa N0 NOCTaBKe MO NOCTaBOYHbLIM

CpOLIHbIM KOHTpaKTaM Ha gparoueHHblie MeTaslsibl

11 BanaHcupytowasa caenka no ob6s3aTenbcTBaM YyacTHMKa KNWpUHra — nMKBnaaHTa

100 WHoe

4.1.1.5. Ta6nuua heartbeat: Cnyxe6Has Ta6nuvua cepBepHbIX YacoB

[laHHas Tabnuua HanonHAeTcs AAPOM TOProBOW CUCTEMBI C ONPEeAENEHHON NEPUOANYHOCTBIO 1 MOXET ObITb MCMOMb30BaHa A1 3ajau
CMHXPOHU3aUmMK (Hanpumep, 415 MPOBEPKM NpUXoAa BCeX CAENO0K 3a ONpefesieHHbI MOMEHT BpeMeHw). Tabnuua cnosb3yeTcs B pexuve
no6aeneHns 3anvceid; oumcTka Tabnuvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 12. Nonsa ta6nuybl heartbeat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTembl penvkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
server_time t [ata n Bpems cepsepa

4.1.1.6. Tabnuua sys_events: Ta6smua coobITUA

Ta6n. 13. Mona Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
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Mone Tun OnucaHune

event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 MaeHTndmkaTop ToproBoro AHA
event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbitus

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 KIMPUHTOBOI CUCTEMbI B TOPTOBYHO NEPes HauasloM HOBOrO TOProBOro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccun

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

event_type = 17
message = "clearing_trades_inserted"
CcpopmypoBaHbl cAesku No pesynstaTtamM KmpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasggwkka TMMUTOB

event_type = 22
message = "discrete_auction_matching_completed"

3aBepLUeHO cBefileHne 3aaBOK U 0I'|y6I'II/IKOBaHbI CAEeNKN ayKumnoHa OTKPbITUA

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

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asBOK B ayKLMOH OTKPbITWS

event_type = 36
message = "start_of calendar_date"
Hayano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKoHuyaHue PacueTHoi ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adMKCpoBaHbl

4.2. Notok FORTS_ORDLOG_REPL - NMNoTok aHOHUMHbIX 3a8BOK (Type=R)

4.2.1. Cxema gaHHbIX

Tabnuubl:

.

orders_log - XXypHan 3asiBok
multileg_orders_log - >XypHan 3aaB0oK N0 CBSA3kam
heartbeat - CnyxebHas Tabnuua cepBepHbIX YacoB

sys_events - Tabnuua cobbITuii
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4.2.1.1. Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6n. 14. NMons Ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

public_order_id i8 MaeHTndmKaLMoHHbIN HOMep 3asBku (418 aiicbepros - HOMepP BUAMMON
yacTu avicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHs

isin_id i4 YHUKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

public_amount i8 KonuyecTBo KOHTpakToB B onepauuu (4715 aiicbepros - KONMUYECTBO KOH-
TPakTOB B onepaumun no BUAMMOIA YacTu alicbepra)

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

id_deal i8 MaeHTndmkaTop cAenkv no 4aHHOW 3anmcu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

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

price d16.5 Llena

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3asiBKN

moment_ns u8 Bpemsa nsmeHeHusi coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKyHAaX Mo
ctaHgapty UTC)

dir i1 HanpasneHne

public_action il [eicTBune ¢ 3anBKoii (aN5 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3akt04eHHOn caenkm

MpumeyaHus:

« [Mone xstatus npeacTaenser co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA MO/ NpuBeAeH B pasaene Mpu3Haku, BbICTaB/s-
eMble Yy 3asiBOK 1 CAEJOK.

« TMone dir MOXET NPUHUMATL CreayoLLMe 3HAYEHNS:
1 Buy
2 Sell

* [Mone public_action MOXeT NpYHUMAaTL CneayroLne 3HayeHms
0 3asBka ygaseHa
1 3asBka gobasneHa
2 3asBka cBefeHa B caenky

4.2.1.2. Tabnuuya multileg_orders_log: )XypHan 3afaBOK No cBA3KaMm

Ta6n. 15. Mona Ta6nuubl multileg_orders_log

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none nofAcucTeMbl pensimkaumm

public_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBku (418 aiicbepros - HOMep BUAMMON
yacTu avicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHs

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-

TPakTOB B onepaumu no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
LIeecs KONIM4eCcTBO KOHTPAKTOB B BUAUMON YacTu avicbepra)
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Mone Tun OnucaHune

id_deal i8 MaeHTudmKaTop cAenkv No AaHHOW 3anncu XypHaia 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asaBKku

xstatus2 i8 PaclwivpeHve ans ctatycos 3asBOK (B [IONO/IHEHUE K MOS0 XStatus)

price d16.5 LleHa. lMosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi CoOCTOAHMSA 3anBKn

moment_ns u8 Bpems nsmeHeHust coctosiHus 3asaBku (UNIX-BpeMs B HAHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [LelictBue c 3aaBKol (415 aicbepros - AeCTBME C BUAUMOI YacTblo aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOTM 3aK/TOYEHHON CAenkn

rate_price d16.5 CTtaBkKa 3aaBKW. [1o/1e He ucrno/ib3yemcs.

swap_price dl6.5 CBOnn-LeHa 3asBku

Mpumeyanus:

« lMone xstatus npeacTaBnsieT co6oil GUTOBYI Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpUBEAeH B pasaene Mpu3Haku, BbICTaBNs-

€Mble Y 3adBOK 1 CAEeNOoK.

* [one dir MOXeT NpYHNMATL Criefylowmne 3HaYeHns:

1 Buy

2 Sell

« [Mone public_action MoXeT NpuHUMaTh crefytoLlime 3Ha4YeHns

0 3asBka ygasieHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

4.2.1.3. Ta6nuua heartbeat: Cny>xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsEeTcs SAPOM TOProBO CUCTEMbI C ONpefenieHHol NeproaMYHOCTLI0 U MOXET ObiTb UCMO/b30BaHa ANs 3a4ad
CUHXPOHM3ALMM (HAnpUMep, /11 NPOBEPKY NPUX0Aa BCEX CAE/OK 3a OnpefenieHHbI MOMeHT BpeMeHm). Tabnuua Ucnosb3yeTcs B pexvve
[06aBneHus 3anuceit; ounmcTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMsi.

Ta6n. 16. Mona tTa6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
server_time t [Jata v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Ta6smua coobITUiA

Tab6n. 17. Nona Tabnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkawumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 MaeHTndmkatop ToproBoro AHA

event_type i4 Tun cobbITus

message c64 OnuvcaHue cobbiTus

server_time t Bpemsi cobbitus

MpumeyaHus:
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» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasiom HOBOro TOProBoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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

event_type = 17
message = "clearing_trades_inserted"
CdpopmypoBaHbI cenkn no pesynsrtatam KampuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasggwkka TMMUTOB

event_type = 22
message = "discrete_auction_matching_completed"
3aBepLUeHO CBefileHne 3asBOK 1 OMy6/IMKOBaHbI CAEMKN ayKLWOHA OTKPbITUSA

event_type = 23
message = "discrete_auction_add_order_started"
Hauaso npuema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OkoHYaHWe npriema 3adBOK B ayKLIMOH OTKPbLITUSA

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccum

event_type = 38

message = "settlement_session_finished"
OKoHuyaHue PacueTHoli ceccumn
event_type =47

message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKepoBaHbl

4.3. Notok FORTS_DEALS_REPL - NoTtok aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema AaHHbIX
Tabnuupl:
» deal - XXypHan caenok
* multileg_deal - )XypHan caenok no cesiskam
* heartbeat - CnyxebHas Tabnuua cepBepHbIX YacoB
» sys_events - Tabnuua cobbITHiA
4.3.1.1. Tabnuua deal: XXypHan cgenok

Ta6n. 18. Nona ta6nuybl deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nofgcucTembl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl peninkasmm
sess_id i4 MaeHTudmkaTop ToproBoro AHA
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

id_deal i8 Homep caenku

Xpos i8 Konnuectso no3uwuii Mo MHCTPYMEHTY Ha pbiHKe Noc/ne CAenkn

xamount i8 O6bem, KONMYECTBO eAVMHUL, MHCTPYMEeHTa

public_order_id_buy i8 MpeHTuchmkatop 3asBku nokynartens (ons aincbepro - HOMep BUAMMOL
yacTu alicbepr-3asiBku nokynartesns)

public_order_id_sell i8 MaeHTudmkaTop 3asBky npogasua (415 aiicbepros - HOMep BUAMMOL Ya-
CTW aiicbepr-3asBku NpoaasLa)

price dl6.5 Liena

moment t Bpewms 3akniouenns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
uTC)

nosystem i1 Mpu3HakK BHECUCTEMHOI CAeNkm

xstatus_buy i8 Crartyc cenkv co CTOPOHbI nokynaresns

xstatus_sell i8 CTaTtyc caenku co CTOpPOHbI NpogasLa

xstatus2_buy i8 Paclwmpexne gns ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclwipeHve ans cratycos cienok (B AonosHeHne K nonto xstatus_sell)

MpumeyaHus:

« B cgenkax akcnvpauum id nopyyeHns Ha aKkcnvpauuio ykasbiBaetcs B none public_order_id_sell, ecnv aTo caenka no onumoHy, B none
public_order_id_buy B caenkax no chbtouepcy Ans onuvoHa kons, B none public_order_id_sell B caenkax no doboyepcy 415 onumuoHa nyT.

« Mons xstatus_sell n xstatus_buy siBnsitoTCs 6UTOBLIMM Mackamu (MoApo6Hee cM. pasgen MpusHaky, BbICTABISIEMbIE Y 3asIBOK U CLAEMOK)

4.3.1.2. Ta6nuua multileg_deal: )XypHan cpenok no ceBaskam

Tab6n. 19. Nonsa Taénuubl multileg_deal

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

sess_id i4 MaeHTndmkatop ToproBoro AHA

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

id_deal i8 Homep caenkn

public_order_id_buy i8 MpaeHTndomkaTop 3asBku nokynatens (g1 aincbepros - HOMep BUAMMOINA
yacTtu alicbepr-3asBku nokynarens)

public_order_id_sell i8 MpaeHTudmkaTop 3asBku Npogasua (41 aiicbepros - HOMep BUAMMOL Ya-
CTU aiicbepr-3asBku NpogasLa)

xamount i8 O6beM, KOIMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTv NapHOW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

moment t Bpewms 3aknioueHns caenku

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

nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

xstatus_buy i8 Crartyc cieNikm Co CTOPOHbI Nokynatens

xstatus_sell i8 Crartyc cenky co CTOpPOHbI NpoaasLa

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

xstatus2_sell i8 PacwmpeHune gns ctatycoB cAenok (B 4ONO/HeHMe K nonto xstatus_sell)

MpumeyaHus:

« TMons xstatus_sell n xstatus_buy siBnstoTcs 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen MpusHaky, BbICTABISIEMbIE Y 3asIBOK U CAEMOK)
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4.3.1.3. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB
[JaHHasn Tabnuua HanoMHAeTca A4pPOM TOProBOl CUCTEMbI C ONPeAesIEHHON NepuoaNYHOCTBIO N MOXET BbiTb UCMOMb30BaHa AN1S 3a4ad
CMHXPOHU3aumu (Hanpumep, 415 MPOBEPKN NPUXoAa BCeX CAEN0K 3a ONpefe/IeHHbI MOMEHT BpeMeHw). Tabnuua cnonb3yeTcs B pexuve
[o6aeneHns 3anvceii; oumcTka Tabnvupbl MPOMCXOAUT B HOYHOE BPEMSI.

Ta6én. 20. Nona Taénuybl heartbeat

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
server_time t [ata n Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 21. NMona Ta6bnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl pennkawmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 MaeHTndmkatop ToproBoro AHs

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupwuHrosoli ceccumn

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"
CchopmupoBaHbl cieskv No pesynstaram KIMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauara pa3spgsuxka IMMUTOB

event_type = 22
message = "discrete_auction_matching_completed"
3aBepLUeHO CBefleHne 3asBOK 1 OMy6/IMKOBaHbI CAEKN ayKLWOHA OTKPbITUSA

event_type = 23
message = "discrete_auction_add_order_started"
Havaso npnema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OkoHYaHue npriemMa 3adBOK B ayKLMOH OTKPbITUSA

event_type = 36
message = "start_of_calendar_date"
Hayano kaneHgapHoro gHs

event_type = 37
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message = "settlement_session_started"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adirKepoBaHbl

4.4. Notok FORTS_FEE_REPL - MoTok koMuccuit n wutpacos 6Upxu

(Type=AR)
4.4.1. Cxema paHHbIX
Tabnmupl:
« adjusted_fee - Komuccumn 6upxm
¢ penalty - LUTpadbl 6upxm
« FEE_info_currentday - ViHdhopmauus o cpese
» sys_events - Tabnmua cobbITWiA
4.4.1.1. Ta6nuua adjusted_fee: Komuccum 6upxu

Ta6n. 22. NMona ta6nuubl adjusted_fee

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

id_deal i8 Homep caenku

moment t Bpems 3ak/o4eHns caenku

moment_ns u8 Bpewms 3akntouenmns cgenkv (UNIX-Bpems B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

initial_fee_buy d26.2 C6op no caenke nokynarens, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasua, rpy6o

adjusted_fee_buy d26.2 C6op no caenke nokynarens, TO4HO

adjusted_fee_trade_buy d26.2 BupxeBoii c6op Mo caesnke nokynarens, TO4HO

adjusted_fee_clearing_buy d26.2 KnvpuHroBsblili c6op no caenke nokynarens, TOYHO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

adjusted_fee_trade_sell d26.2 BupxeBoii c6op Mo caenke npogasLa, TOYHO

adjusted_fee_clearing_sell d26.2 KnvpuHroBbliii c6op no caenke npogasLia, TOYHO

id_deal_multileg i8 Homep caenkv no cesAske

4.4.1.2. Tabnuua penalty: LUTpadbl Gupxn

Ta6n. 23. Mons Ta6nuubl penalty

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sess_id i4 MaeHTndmkatop ToproBoro AHs

id_deal i8 Homep caenku

137



21.10.2026 PLAZA Il wnto3 Bepcua 9.12
Mone Tun OnucaHune
id_deal_multileg i8 Homep caenku no cesske
moment t Bpewms 3aknioueHns caenku
moment_ns u8 Bpewms 3akntoveruns caenkv (UNIX-Bpems B HaHOCeKyHAax Mo ctaHaapTy
UTC)
code_buy c7 Koga nokynarens
code_sell c7 Kop, npogasua
penalty buy d26.2 Ltpad no caenke nokynatens
penalty_sell d26.2 LWtpad no caenke npogasua

4.4.1.3. Ta6nuuya FEE_info_currentday: NHcopmayus o cpese

CnyxebHas Tabnuua, ncnonblyemas 415 nosyyeHus cpesa KOMUCCUIA 3a TEKYLLWIA feHb.

Ta6n. 24. NMonsa ta6nuubl FEE_info_currentday

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl peninkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replAct i8 Cnyxe6bHoe nose nogcucTembl penkaumm

execlog_rev i8 PeBmxeH cobbiTus start_of_calendar_date n3 notoka exec_log
lifenum i8 Homep xun3uu notoka FORTS_FEE_REPL

Mpumeyanus:

» [11s nonyyeHnst cpesa KoMUCCUiA 3a TEKYLLMIA iIeHb He0BX0ANMO:

o MonyunTb Tonbko Tabnuuy FEE_info_currentday, npountas 13 Hee <lifenum> n <execlog_rev>

o [lanee Bbi3BaTb iMcTeHep notoka FORTS_FEE_REPL: CG_RESULT cg_Isn_open(cg_listener_t* Isn, const char* settings),

rae B CTPOKY settings nepegatb “mode=snapshot+online,lifenum=< lifenum >,rev.adjusted_fee=<execlog_rev >"

3HaueHus <lifenum> n < execlog_rev> npounTaHsl 13 Tabnuubl FEE_info_currentday.

o Takum 06pa3om, MOXHO MOYYNTb KOMUCCUM TOMBKO 32 TEKYLLUI AeHb.

4.4.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Tab6n. 25. Mona Tabnuubl sys_events

Mone Tun OnucaxHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUS
sess_id i4 MaeHTudmkaTop ToproBoro AHA

event_type i4 Tun cobbITns

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska [aHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepes HauasioM HOBOro TOProBOro AHs

event_type =5

message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type =6
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message = "extension_of_limits_finished"
PasaBmxka NMMUTOB 3aKOHYEHa

event_type = 17

message = "clearing_trades_inserted"
CdpopmypoBaHbl cenkn no pesynsraram KImpuHra
event_type = 18

message = "extension_of_limits_started_for_core"
Hauvara paspgsuxka MMUTOB

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"

Hauano PacueTHoli ceccum

event_type = 38

message = "settlement_session_finished"
OkoHuyaHue PacueTHoili ceccumn

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3adhMKCMpOoBaHbI

4.5. MNotok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTABOK KOMUCCUI GUPXN
(Type=AR)

4.5.1. Cxema pgaHHbIX
Tabnuupbl:
« futures_rate - TouHble CTaBKM KOMUCCUIA MO ddblOYEPCaM N MHCTPYMEHTaM-CBS3Kam
* option_rate - TOUHblE CTaBKM KOMUCCUIA NO ONLUMOHaM
* sys_events - Tabnuua co6bITHi
4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKN KOMUCCUIL NO PblovUepcamM U MUHCTPYMEHTaM-CBs3Kam

Ta6n. 26. NMonsa Ta6nuubl futures_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

sess_id i4 MaeHTndmkaTop ToproBoro AHs

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUN AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka 61PXKEBOI KOMUCCUN 11 RHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 To4yHasn cTaBKa KIMPWHIOBOM KOMUCCUM AN151 aAPECHbIX CAE0K
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBO KOMUCCUM A1 @RHOHWMHbIX CAEMOK
exp_clearing_fee d26.2 TouHast cTaBka KIMPUHIOBO KOMUCCUW 38 UCMOMTHEHNE KOHTPaKTa.

4.5.1.2. Tabnuua option_rate: ToOUHble CTaBKM KOMUCCUIA NO ONLMOHaM

Ta6n. 27. Nona Tabnuybl option_rate

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune
sess_id i4 MaeHTndmkatop ToproBoro AHs
exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUN AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka GVpPXeBOoi KOMUCCHMN A1 aHOHVMHBIX CAEN0K
clearing_fee_negdeal d26.2 To4yHasn cTaBka KIMPWUHIOBOM KOMUCCUM AN151 aAPECHbIX CAE0oK
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBO KOMUCCUW A1 @RHOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOM KOMUCCUM 3@ UCMOJTHEHNE KOHTPaKTA.

4.5.1.3. Ta6nuua sys_events: Ta6nuua co6bITUIA

Tab6n. 28. Nona Tabnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUA
sess_id i4 MaeHTndmkatop ToproBoro AHA

event_type i4 Tun cobbITns

message c64 OnuncaHue cobbITus

server_time t Bpemsi cobbitus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska [aHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepes HayasioM HOBOro TOProBoro AHs

event_type =5

message = "clearing_started"
Hauano KnupuHrosoii ceccun

event_type = 6

message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type = 17

message = "clearing_trades_inserted"

CchopMUpOBaHbI CAEMKM MO pe3ynbTatam KIMprHra

event_type = 18

message = "extension_of_limits_started_for_core"
Hauara pasgBvxka TMMUTOB

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"
Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"
OkoHuaHue PacuyeTHoli ceccum

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LeHbl 3addMKCUPOBaHbI

4.6. NMNotok FORTS_BROKER_FEE_REPL - Bpokepckue komuccumu (Type=I)

4.6.1. Cxema AaHHbIX

Tabnmupl:
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 broker_fee - Bpokepckas komuccus
* BFEE_info_currentday - iHchopmanms o cpese
» sys_events - Tabnuua cobbITHiA
4.6.1.1. Ta6nuua broker_fee: Bpokepckasa Komuccus

Tab6n. 29. Nona ta6nuubl broker_fee

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

sess_id i4 MaeHTudmkaTop ToproBoro AHA

id_deal i8 Homep caenku

moment t Bpems 3akno4eHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

broker_fee_buy d26.2 Bpokepckas komuccusi no caeske nokynaresns

broker_fee_sell d26.2 Bpokepckas Komuccusa no caenke npogasua

id_deal_multileg i8 Homep caenku no ceaske

4.6.1.2. Tanuuya BFEE_info_currentday: UHdopmayuna o cpese
CnyxebHasn Tabnuua, ucnonb3yemas A5 nosyyeHns cpesa KOMUCCUI 3a TEKYLLWIA feHb.

Ta6n. 30. Nona ta6nuybl BFEE_info_currentday

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

execlog_rev i8 PeBmxeH cobbiTus start_of_calendar_date n3 notoka exec_log
lifenum i8 Homep xu3uu notoka FORTS_BROKER_FEE

Mpumeyanus:

« [1nA nonyyeHusi cpesa KOMWUCCUIA 3a TekyLwuii AeHb He06X0ANMO:
o MonyunTb Tonbko Tabnuuy BFEE_info_currentday, npountas 13 Hee <lifenum> n <execlog_rev>
o fanee Bbi3BaTb McTeHep notoka FORTS_BROKER_FEE: CG_RESULT cg_Isn_open(cg_listener_t* Isn, const char* settings),
rae B CTPOKy settings nepegats “mode=snapshot+online,lifenum=< lifenum > rev.adjusted_fee=<execlog_rev >"
3HaueHus <lifenum> n < execlog_rev> npounTaHbl 13 Tabnuupl BFEE_info_currentday.
o Takvm 06pa3oM, MOXHO NOTYYUTb KOMUCCUMW TOMBKO 3a TEKYLLUIA AEHb.
4.6.1.3. Ta6nuua sys_events: Ta6nmua coobITUA

Ta6n. 31. Mona Ta6énuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/bHbIN MAEHTUMKATOP COObITUA
sess_id i4 MaeHTndmkatop ToproBoro AHA

event_type i4 Tun cobbITus
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Mone Tun OnucaHune
message c64 OnucaHune cobbITUSA
server_time t Bpewms cobbiTus
MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3aKoH4eHa 3arpyska faHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepes HauasioM HOBOro TOProBoro AHs

event_type =5

message = "clearing_started"
Hauano KnupuHroBsoii ceccun

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEeHa

event_type = 17
message = "clearing_trades_inserted"

CdhopMUpOBaHbI CAEMKM N0 pe3ynbTatam KAMpuHra

event_type = 18

message = "extension_of_limits_started_for_core"

Hauata pasggukka IMMUTOB
event_type = 36

message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"

Hauano PacuyeTHoli ceccum

event_type = 38

message = "settlement_session_finished"

OKoH4YaHue PacueTHoi ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adirKCpoBaHbl

4.7.1. Cxema AaHHbIX

Tabnmupl:

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - lNapameTpbl Ana pacyera
6pokepckont kKomuccum (Type=l)

« broker_fee_params - MapameTpbl Ans pacyeTa 6pokepcKoii Komuccum

» sys_events - Tabnvua cobbITWiA

Ta6n. 32. Mona ta6nuubl broker_fee_params

4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl An1a pacueta 6pOKepPCKO KOMUccumn

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe nose nogcucTemMbl penkaumm

sess_id i4 MaeHTndmkatop ToproBoro AHs

client_code c7 Kog knuneHTa (kof 6pokepa)

lower_fee d26.2 MUWHMMasIbHO BO3MOXHasi CyMMa 6poKepCcKoil KOMUCCUM 3a OAUH KOHTPaKT

upper_fee d26.2 MakcrMasibHO BO3MOXHas CymMMa OGPOKepCKOV KOMUCCUWM 3a OAMH KOH-
TpakT
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Mone Tun OnucaHune
multiplier d26.2 MynsTURAMKaTop K CyMMe BUPXEBOTr0 1 KITMPUHIOBOro cbopa
additive d26.2 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT
MpumeyaHus:

« lMone client_code moxeT cogepxatb MO0 KoL KNMEHTCKOro pasgena, mbo kof 6pokepckoli covpMbl. ECn ykasaH Kog KivMeHTa, T
3a/jaHHble NapameTpbl UCNOJb3YITCA AN18 pacyeTa 6pPOKEPCKOV KOMUCCUM NO CAeMKam AaHHOTo KnneHTa. Ecnm ykasaH kog 6pokepa, To
napamMeTpbl UICNOJIb3YHTCS A5 pacyeTa GPOKepCKoli KOMUCCHM NO BCEM KeHTam Bd.

* [None sess_id MOXET NPMHMMAaTL CreayoLye 3HauYeHus:

sess_id Tekywue (AelicTBytolme ceiluac) napaMmeTpbl pacyeTa.

-1 [Jo6aBneHne HOBbIX NapaMeTpoB pacyeTa. MapameTpbl NPUMEHSIOTCS B CNeAyOLLUii TOPTroBbIii AeHb.

-2 YpaneHvie TeKyLMX NapameTpoB pacyeTa. MapameTpbl yaansoTcs B CleAyoLWuii TOProBblii AeHb.

4.7.1.2. Tabnuuya sys_events: Ta6smua coobITUiA

Ta6n. 33. NMons Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pensinmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 MaeHTndmkatop ToproBoro AHs

event_type i4 Tun cobbITuA

message c64 OonuncaHune cobbITUA

server_time t Bpewmsi cobbiTus

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBO CUCTEMbI B TOPrOBYIO Nepes, HauasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka TMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"

CchopMUpoBaHbI CAe/KX NO pe3ynkTatam KAMpuHra

event_type = 18

message = "extension_of_limits_started_for_core"

Hauvara pa3pgsuxka TMMUTOB
event_type = 36

message = "start_of calendar_date"
Hayano kasieHgapHoro gHA

event_type = 37

message = "settlement_session_started"

Hauano PacueTHoli ceccun

event_type = 38

message = "settlement_session_finished"

OKoH4YaHue PacueTHoi ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adirKepoBaHbl
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4.8. Notok FORTS_USERORDERBOOK_REPL - 3assBku nonb3oBarens: Cpes
ctakaHa (Type=R)

B noToke ¢ nepMoanYHOCTBIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTca cpes akTUBHbIX 3as1BOK, U 3anuch B Tabnuue info ¢ peBusveii
nocnefHelt o6paboTaHHol TpaH3akuuy 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOsiHMEM NMy6nmkaumm cpesa (none publication_state).
B momeHT ny6nmkaumm cpesa none publication_state npuHumaeT 3HaveHune 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema paHHbIX
Tabnmupl:
« orders - Tabnuua aKTMBHbIX (PbIOYEPCHBIX M OMNLMOHHBIX 3a5BOK
« multileg_orders - Tabnuua akTMBHbIX 3a5BOK N0 CBA3KaM
« info - IHGbopMauusi o cTakaHax
« orders_currentday - Cpe3 akTWBHbIX 3asBOK M0/1b30BaTe/Is HA HAYa0 TEKYLLETo AHS
« multileg_orders_currentday - Cpe3 aKTMBHbIX 3a51BOK N0/b30BATE/SA MO CBA3KAM Ha Ha4yaso TeKyLlero AHs
« info_currentday - IHchopmaLus o cpese
4.8.1.1. Ta6nuua orders: Tabnumua akTUBHbIX (PbIOYEPCHBLIX U OMLMOHHBbIX 3aABOK

Ta6n. 34. Nona Tabnuybl orders

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 NaeHTUMKaLMOHHbIA HoMep 3asBKu (415 aiicbeproB - HOMeEp BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudmkatop ToproBoro AHA

client_code c7 Koga knneHTa

moment t Bpems nsmeHeHusi COCTOSHWSA 3asBKN

moment_ns u8 Bpemsa nsmeHeHusi coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKyHAaX Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/THEHME K MO0 Xstatus)

public_action i1 [JelicTBue c 3aaBKoli (4N aiicbepros - AeliCTBME C BUAUMOM YacTblo alic-
6epra)

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHve

price d16.5 Llena

public_amount i8 Konnyectso KOHTpakToB B onepauun (4158 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KONIMYeCTBO KOHTPAKTOB B 3asiBKe (419 aiicbepros - ocTas-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTyn aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLuHWiA Homep

login_from c20 JlorvH nonb3oBarens, NoCcTaBMBLLETO 3aABKY

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOI 3a51BKU

date_exp t [Jlata ncteyeHns 3asBkn

id_ord1 i8 Homep nepsoii 3aaBkn

broker_from_rts c7 Kog PTC chmpMbl - Bnagenbla 3asBku

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

private_order_id i8 MaeHTndmKaLMoHHbIN HOMep 3asBku (4519 aiicbeproB — naeHTudmKaum-
OHHbI HOMEep Bcell aiicbepr-3asBKu)
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Mone Tun OnucaHune

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

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

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

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

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

private_init_moment t Bpemsi nosiBneHus 3aaBku (415 aiicbepros - BpeMsi NOSIB/IEHUSI BCE aiic-
6epr-3asBku)

private_init_amount i8 HavasnbHOoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KONM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

reason i4 Mpu3sHak (MpuynHa) 3asiBKK1, BbICTAB/IEHHOW 4718 3aK/II0UYEHNS CAENKN ype-
ryMpoBaHus 06a3arTenbCTB.

match_ref c10 TekcT-cBA3Ka [/19 OAHO3HAYHOr0 COMOCTaB/IEHNS ABYX BCTPEYHbIX afpec-
HbIX 3a5BOK

public_init_moment t Bpewmsi nosiBneHns 3asaBku (4718 alicbepros - BpEMS NOSIB/IEHUSI BUAMMOA
yacTu alicbepra)

public_init_amount i8 HavasibHOe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KO/IMYeCTBO KOHTPAKTOB B BUAVMMOI YacTu aiicbepra)

compliance_id cl Cnocob BBOAa 3as1BKM

prevorder_id i8 Homep 3asiBKK1, U3MEHEHHOI B pe3ysibTaTte onepauum MoveOrder. 3anon-
HAETCA TOMbKO B HOBbIX 3asBKax, CreHepMpOoBaHHbIX NP YCNELIHOM Bbl-
nonHeHun onepaumn MoveOrder.

MpumeyaHus:

 Mone xstatus npeacTaBsieT co6oii GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUYEHWI1 NoNsA NpuBeAeH B pasaene Mpu3Haku, BbICTABS-
eMble y 3asiBOK U CAE/OK.

« [Mone dir MOXeT NPUHUMATL CnefyoLume 3Ha4YeHNs:
1 Buy
2 Sell
« [Mone public_action MoXeT NpuHUMaTh CreaytoLlme 3HavYeHns:
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBka cBefieHa B cAefky
» [Mone private_action (action) MOXeT NpUHMMaTh cneaytoLine 3HavYeHms:
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
3 3asBka fo6aBneHa B pesynbrate NosiB/IEHNs HOBOV BUAMMOI YacTu aiicbepra

« [lone reason MOXEeT NPUHUMATL CELYHOLIME 3HAYEHNS:

0 O6bl4Has 3asBKa

4 BanaHcupytowme CpouHble KOHTPaKThl, 3aK/l04eHHble ¢ [Jo6pOCOBECTHLIM YYaCTHUKOM K/IMpYHra 6e3 nogayn 3asiBoK

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Il04EHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aK/IH4YEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatowyie CpoyHble KOHTPakTbl, 3ak/Il0UEHHbIE B CBSI3W C HeucnosHeHnem O6s3aTenbcTBa No nocTaBke Mo MOCTaBOYHbIM

CpOLIHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl
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100 WHoe

¢ Mone compliance_id MOXeT NpMHMMaTh CNeayoLwme 3Ha4YeHus:

> 1 0 =

D

Ta6n. 35. NMona ta6nuubl multileg_orders

(npo6en unu nyctas cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoi1 BBOA,

B pesynbrate cpabartbiBaHMs YCI0BHOTO NopyyeHust (CTon-nocc)
B pe3ynbrate paboTbl anroputma-pobota

B pesynbrarte anroputma aBToc/ie40BaHNA

3akpbIThe No3ULMK B pe3y/ibTare He ucnosiHeHHoro MarginCall

4.8.1.2. Tabnuua multileg_orders: Tabnuua akTUBHbIX 3asiBOK M0 CBA3KaM

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penmkaumm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkawmm

public_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBKu (4n1a aiicbepros - HOMepP BUAMMON
yacTu avicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHs

client_code c7 Ko knneHTa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asaekn (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PaclunpeHHbIi cTaTyc 3asBKu

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMOMHEHMWE K Moo Xstatus)

public_action i1 [LeiictBue ¢ 3asBKoii (aNs alicbepros - AelicTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 MaeHTndmkaTop MHCTPYMEHTA-CBSA3KM

dir i1 Hanpasnenune

price d16.5 LleHa. lMosne He ucnosib3yemcs.

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPakToB B onepauumun no BUAMMOIA YacTu alicbepra)

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

comment c20 KommeHTapuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUErO 3asBKy

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOL 3aBKU

date_exp t [ata ncreyeHus 3asBkn

id_ord1 i8 Homep nepBoii 3asBkn

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBkn

aspref i4 MpaeHTndmkaTop nonb3osarens. Ans 3asBok, NogaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.

private_order_id i8 MaeHTUMKALMOHHbBIA HOMep 3asiBKu (4118 aiicbeproB — naeHTucmKaum-
OHHBbI1 HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbepros — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcrTaBlueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (15 aiic6epros - ocTas-
LLUeecs KONIMYecTBO KOHTPAKTOB BO BCeli alicbepr-3asiBke)

variance_amount i8 AMNnTyga OTK/IOHEHWSA (B KOHTPaKTax) Cy4vyainHon HagbaBkm K BCM/ibiBa-

IoLLein yacTn ancbepr-3anskm
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Mone Tun OnucaHune

disclose_const_amount i8 KonnuectBo eanHUL, MHCTPYMEHTA B MOCTOAHHOW COCTaB/AOLLENR BCMbl-
BatoLLein yactu aicbepr-3asBku

private_action i1 [LeiictBune c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHns 3assku (815 aincbepros - BpeMs NosAB/EHNSA BCel aiic-
6epr-3asBku)

private_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6epros - HayaibHoe
KO/IMYECTBO KOHTPAKTOB BO BCEW aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABMEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbeTB.

match_ref c10 TekcT-cBA3Ka 4719 0fHO3HAYHOrO COMOCTaBNEHNS ABYX BCTPEUHbIX afpec-
HbIX 3a51BOK

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIB/IEHUS BUAMMONA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob BBOAa 3a5BKM

rate_price d16.5 CTtaBka 3aaBKu. [1o/1e He ucrno/ib3yemcs.

swap_price d16.5 CBOnn-LeHa 3asBku

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYI0 Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoNs NpuBeaeH B pasaene NpusHaku, BbICTaBNs-
eMble Yy 3as1BOK 1 CAEOK.

¢ [Mone dir MOXET NpUHMMATL CNeayoLme 3Ha4YeHus:
1 Buy
2 Sell
« [Mone public_action MoXeT npyHUMaTL Criefyome 3HaYeHns
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBka cBefeHa B CAenky
« [one private_action (action) MoXeT NpUHUMaThb CriefytoLine 3Ha4YeHNs:
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
3 3asiBKa gobasrieHa B pesy/nbrare NnosiB/IeHUs: HOBOW BUAMMOW YacTu alicbepra
« [lone reason MOXET NPUHUMATb CefytoLie 3HaYEHNs:
0 O6bl4Has 3asBka
4 BanaHcupytowye CpoyHble KOHTPaKTbl, 3aK/04eHHbIe ¢ Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaum 3asiBok
6 3akpblBatoLme CpoyHble KOHTPaKTbl, 3aK/I0YEHHbIE B pamMKax npoueaypbl Kpocc-gedponta
7 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/H0YEHHbIE B CBA3M C HEWCTONHEHNEM MapXuHanbHoro TpeboBaHust

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/0YEHHbIE B CBA3M C HeucnonHeHneM O6si3aTenbCcTBa NO NOCTaBKE MO NOCTaBOYHbLIM
CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl

100 WHoe
» Mone compliance_id MOXeT NpuHMMAaTh Cneaylolime 3Ha4YeHns:

(npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo

M PyuHolii BBOA,
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B pesynbrare cpabarbiBaHUsl YCI0BHOTO Nopy4eHust (CTon-10cc)
B pesynbrare pa6oTsbl anroputMa-poboTa

B pesynbTare anroputma asTocnefosaHns

o » T O

3akpbiTvie Mo3uLMK B pesynbrate He ucnosHeHHoro MarginCall
4.8.1.3. Ta6nuuya info: MHpopmauma o cTakaHax

Ta6n. 36. Mona Taénuybl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

infolD i8 YHUWKabHBbIA KoY

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa

trades_rev i8 MocnegHas obpaboTaHHas peBU3MS HA MOMEHT (DOpPMMPOBaHUS cpesa
trades_lifenum i8 Homep Xu13Hu notoka

MpumeyaHus:

« [None publication_state MOXeT NpMHUMAaTL CneayoLye 3HauYeHUs:
0 in progress (4aHHbIe He roTOBbI)
1 done
4.8.1.4. Ta6nuua orders_currentday: Cpe3 akTMBHbIX 3aiBOK NOJ/Ib30BaTe/1IA HA HAYa/10 TEKYLLEro AHs

Ta6n. 37. Monsa tTa6nuubl orders_currentday

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penskawmm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

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

sess_id i4 MaeHTndmkaTop ToproBoro AHA

client_code c7 Koga knneHTa

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKyHAaX Mno
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [JelictBue c 3aaBKoli (4N aiicbepros - AeliCTBME C BUAUMOL YacTblo aiic-
6epra)

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHve

price d16.5 Llena

public_amount i8 Konnuyectso KOHTpakToB B onepauun (418 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecst KO/IMYECTBO KOHTPAKTOB B 3asiBKe (47151 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nonb3oBarens, NocTaBMBLLETO 3aABKY

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHOI 3asiBKU
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Mone Tun OnucaHune

broker_to_rts c7 Kog, PTC dhmpmbl-afipecata BHECUCTEMHOI 3a51BKU

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

broker_from_rts c7 Kog PTC dmpMbl - Bnagenbla 3asBku

aspref i4 MpaeHTudmkarop nons3osartens. [ns 3as880K, NofaHHbIX oT SMA-norvHa -
naeHtudukarop MASTER-norvHa.

private_order_id i8 MaeHTUMKaLMOHHbBIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmkaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKi)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauun (a1a alicbepros — KONIMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcTaBLUeecs KOIM4ecTBO KOHTPAKTOB B 3asiBKe (4711 aiicGepros - OcTaB-
LUeecst KOJIMYeCTBO KOHTPAKTOB BO BCEil alicbepr-3asiBke)

variance_amount i8 AMNANTYfA OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHoli Haab6aBku K BCM/biBa-
loLLelt YacTn aiicbepr-3asBku

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaB/AOLLENR BCnbl-
BatoLLleil YacTu alicbepr-3asBKku

private_action i1 [LeicTBue c 3asBKoiA (a5 aiicbeproB — feiicTBME B OTHOLLEHUW BCeA aiic-
6epr-3asBku)

private_init_moment t Bpewms nosiBneHus 3as1Bkn (4719 alicbeproB - BpeMs NOSIBNIEHMS BCEW aiic-
6epr-3asBku)

private_init_amount i8 HavanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/151 aiicbepros - HayaslbHoe
KOMIMYeCTBO KOHTPAKTOB BO BCell aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3as8BKKW, BbICTABNEHHON NS 3aKN0UEHNS CAENKN ype-
rynnpoBaHus 06a3aTenbCTB.

match_ref c10 TekcT-cBA3Ka A4/19 OfHO3HAYHOTO COMOCTaBNEHNS ABYX BCTPEUHbIX agpec-
HbIX 3a5BOK

public_init_moment t Bpems nosiBneHns 3asBku (4151 aiicGeproB - Bpemsi NOSIBNIEHNS BUAUMON
yacTtu alicbepra)

public_init_amount i8 HauasibHOe KONMYeCcTBO KOHTPAKTOB B 3asiBKe (4151 alicbeproB - HayanbHoe
KONMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob6 BBOAa 3a5BKM

prevorder_id i8 Homep 3asBku, NU3MEHEHHOI B pe3ynbTarte onepauun MoveOrder. 3anon-
HAETCHA TOMIbKO B HOBbIX 3asBKax, CreHEPUPOBAaHHbIX NPK YCMELIHOM Bbl-
nosHeHun onepauun MoveOrder.

MpumeyaHus:

« lone xstatus npegcTaensiet co6oi 6UTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeaeH B pasgene NpusHaku, BbICTaB/s-
eMble y 3asiBOK 1 CAE/OK.

 [one dir MOXeT NPUHMMATL CefyloLine 3HaUeHNs:
1 Buy
2 Sell
« [Mone public_action MoXeT npyHUMaTL criefyolme 3Ha4eHNs:
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
« [Mone private_action (action) MoXeT NpUHUMAaThb CriefytoLine 3Ha4YeHns:
0 3asBka ygasieHa
1 3asBka fjobaBneHa
2 3asBKa cBefeHa B caenky
3 3asiBka f0o6aBneHa B pesysbraTe NosiB/IEHNs1 HOBOV BUAMMOI YyacTu aiicbepra

« [lone reason MOXET NPUHUMATL CefyHoLLMe 3HAYEHNS:
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0 O6bluHasn 3aaBKa
4 BanaHcupytowme CpodHble KOHTPaKTbl, 3aK/l04eHHble ¢ [Jo06pOCOBECTHLIM YYaCTHUKOM K/IMpYHra 6e3 nogayn 3asiBoK
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/I0YEHHbIE B pamMkax npoueaypbl Kpocc-gedonrta
7 3akpbiBaroLme CpoyHble KOHTPaKTbl, 3aK/THYEHHbIE B CBSI3N C HEUCTONHEHNEM MapXuHasibHOro TpeboBaHus
8 3akpbiBatowye CpoyHble KOHTPakTbl, 3ak/Il0UEHHbIE B CBS3W C HeucnosHeHnem O6s3aTenbcTBa No nocTaBke Mo MOCTaBOYHbIM

CpOLIHbIM KOHTPaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe

« Mone compliance_id MOXeT NpuHUMaTh Cneaytolime 3Ha4eHuns:

M

D

(npo6en wnu nycras cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHWsi yC/I0BHOMO NopyveHus (CTon-aocc)
B pesynbrate paboTbl anroputma-poborta

B pe3ynbrate anroputma aBToc/efoBaHus

3akpbITrie No3nummn B pesysstare He ncnonHeHHoro MarginCall

4.8.1.5. Ta6nuua multileg_orders_currentday: Cpe3s akTUBHbIX 3asiBOK NO/Ib30BaTe/1s1 MO CBSAI3KaM Ha Ha4yaJslo Te-
KyLLero aHsA

Ta6n. 38. NMonsa Ta6nuubl multileg_orders_currentday

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

public_order_id i8 M aeHTndMKaLMOHHbIA HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu alicbepra)

sess_id i4 MpeHTndomkaTop ToproBoro gHs

client_code c7 Kog knneHTa

moment t Bpems usmeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asasku (UNIX-BpeMs B HAHOCEKyHAax Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

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

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMO YacTbio aiic-
6epra)

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KN

dir i1 Hanpaenexve

price d16.5 LleHa. lMosne He ucnonb3yemcs.

public_amount i8 KonnuyecTBo KOHTpPaKTOB B onepauun (415 ailcbepros - KONMUYECTBO KOH-
TPaKToOB B OMnepauuy No BUAVMMON YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLwHwnin Homep

login_from c20 NorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asBKy

broker_to c7 Kop SPECTRA chupMbl-aapecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOI 3a5BKU

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3aaBkn

broker_from_rts c7 Kog PTC dvpMbl - Bnagenbla 3asaBku
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Mone Tun OnucaHune

aspref i4 MpaeHTudmkarop nons3osartens. [ns 3as8B80K, NofaHHbIX oT SMA-norvHa -
naeHtudukarop MASTER-norvHa.

private_order_id i8 MaeHTUMKaLMOHHbBIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmKaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKi)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbepros — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoIA)

private_amount_rest i8 OcTaBlLUeecs KOIMYeCTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LUeecst KOJIMYeCTBO KOHTPAKTOB BO BCEil alicbepr-3asiBke)

variance_amount i8 AMNANTYfA OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHoli Haab6aBku K BCM/ibiBa-
loLLelt YacTn aiicbepr-3asBku

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaB/AOLLENR BCMbl-
BatoLLleil YacTu alicbepr-3asBKku

private_action i1 [LeicTBue c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUW BCeA aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHus 3as1Bkn (4715 alicbeproB - BpeMsi NOSIBNIEHMS BCEW aiic-
6epr-3asBku)

private_init_amount i8 HavanbHoe KoNM4yecTBO KOHTPAKTOB B 3asiBKe (/151 aiicbepros - HayaslbHoe
KOMIMYeCTBO KOHTPAKTOB BO BCell aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3as8BKKW, BbICTABNEHHON ANS 3aKN0UEHNS CAENKN ype-
rynnpoBaHus 06a3aTenbCTB.

match_ref c10 TekcT-cBA3Ka A4/19 OfHO3HAYHOTO COMOCTaBNEHNS ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpewms nosiBneHus 3asBku (4151 aiicGeproB - Bpemsi NOSIBNIEHNS BUAUMON
yacTtu alicbepra)

public_init_amount i8 HauasibHOe KONMYeCcTBO KOHTPAKTOB B 3asiBKe (151 alicbeproB - HayanbHoe
KONMYEeCTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob6 BBOAA 3a5BKM

rate_price d16.5 CraBka 3aaBKu. [1osie He Uucro/ib3yemcs.

swap_price d16.5 CBoOn-LieHa 3asBk1

MpumeyaHus:

« TMone xstatus npeacTaenseT co6oi GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpUBeAeH B pasgene MpusHaku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEJOK.

* [Mone dir MOXeT NpYHNMATL CriefylowWwme 3HaYeHns:
1 Buy
2 Sell
« [Mone public_action MoXeT npyHUMaTL crefyoLme 3HaYeHns
0 3asBKa ypasieHa
1 3asnBka gobasneHa
2 3asBKa cBefeHa B cAenky
« [one private_action (action) MoXeT NpUHUMAaThb CrefytoLine 3Ha4YeHNs:
0 3asBka ygaseHa
1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky
3 3asiBKa gobasnieHa B pesy/nbrare NosiB/IeHUs HOBOW BUAMMOI YacTu alicbepra
 [lone reason MOXET NPUHUMATL CefyoLIne 3HaUYEHNS:
0 O6blyHasn 3asBka
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/4YeHHble ¢ Jo6poCoBECTHbIM YYaCTHUKOM KIMpUHra 6e3 nogayn 3asBoK

6 3akpblBatolle CpoUHble KOHTPAKTHI, 3aK/UYEHHbIE B paMKax npoLeaypbl Kpocc-aedonta
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7 3akpbiBatoLyie CpoUHble KOHTPaKTbI, 3aK/Tl0YEHHbIE B CBA3M C HEUCTONHEHNEM MapxXunHanbHoro TpebosaHus
8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/1I04EHHbIE B CBA3M C HeucnonHeHnem Ob6si3aTenbCcTBa NO NOCTaBKe MO NOCTaBOYHbLIM
CpOyHbIM KOHTPaKTaMm Ha AgparoLueHHbIe MeTaslsibl
100 WHoe

» [Mone compliance_id MOXeT NpuHUMaTh cnefytoLime 3Ha4eHns:

(npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrate cpabartbiBaHWs YCIOBHOTO NopyyeHus (CTon-nocc)
R B pesynbrate paboTbl anroputma-po6ota

A B pe3ynbrate anroputMa aBToc/1e0BaHNs

D 3akpbITe NO3nLMK B pesysbTaTte He ucnonHeHHoro MarginCall

4.8.1.6. Ta6nuua info_currentday: UHcpopmauus o cpese

Ta6n. 39. Nonsa ta6nuybl info_currentday

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
publication_state i1 CocTosiHue nybnvkauum cpesa

trades_rev i8 PeBmxeH cobbiTus start_of _calendar_date
trades_lifenum i8 Homep Xun3Hu notoka

server_time t [Jata-Bpems hopmMypoBaHNs cpesa 3asBokK
MpumeyaHus:

» [Mone publication_state moxeT NpuHUMaTL crnegyoLime 3HadyeHns:
0 in progress (4aHHbIE He FOTOBbI)

1 done

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIW (Type=R)

B NoTOKe C NepUOAMYHOCTbLIO pas B 2 MUHYTbI B TabnuLe orders ny6imkyeTcs cpe3 akTUBHbIX 3asiBOK, M 3anuch B Tabnuue info ¢ pesusueli
nocnefHel obpaboraHHol TpaH3akuuy 13 orders_log, HOMEPOM XM3HU NOTOKa M COCTosiHMEM My6nmkauum cpesa (none publication_state).
B MomeHT ny6nvkauum cpesa none publication_state npuHnmaeT 3HaueHue 0. MNocne Toro kak cpes ony6nvkoBaH publication_state npuHn-
MaeT 3HauyeHue 1. [lo MomeHTa publication_state=1 gaHHble B Tabnuue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.9.1. Cxema AaHHbIX
Tabnuupl:
 orders - Tabnuua akTMBHbIX aHOHNMHbIX 3a51BOK
» multileg_orders - Tabnuua akTMBHbIX aHOHVMHBbIX 3asiBOK M0 CBSA3Kam
* info - VIHchopmaums o ctakaHax
« orders_currentday - Cpe3 aKTUBHbIX 3a51BOK Ha Ha4as10 TeKyLLero AHs
» multileg_orders_currentday - Cpe3 akTUBHbIX 3a51BOK M0 CBA3KaM Ha Hauyaslo TeKyLLero aHs
« info_currentday - NiHdopmauus o cpese
4.9.1.1. Ta6nuya orders: Tabnuuya akTUBHbIX aHOHMMHbIX 3aABOK

Ta6n. 40. Nona Ta6nuubl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

public_order_id i8 NaeHTUhMKaLMOHHLIA HoMep 3asiBKM (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop ToproBoro AHA

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asBku (UNIX-BpemMsi B HAHOCEKYHAaX Mo
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

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

public_action i1 [LeictBue ¢ 3anBKoii (aNs alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUAMKATOP MHCTPYMEHTa

dir i1 Hanpasnexune

price d16.5 Llena

public_amount i8 KonuuyectBo KOHTpakToB B onepauuu (475 aiicbepros - KONMYECTBO KOH-
TPakToB B onepauumu No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KOIM4yecTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - OCTaB-
Lueecst KOJIMYeCcTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAVMOLA
yacTu aiicbepra)

public_init_amount i8 HayanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpUBEAEH B pasaene NpusHaku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEMOK.

« TMone dir MOXET NPUHUMATL CriefytoLime 3HaYeHNs:
1 Buy
2 Sell
« [Mone public_action MoOXeT npyHUMaTL Criegyome 3HaYeHns
1 3asBka gobasneHa
2 3asBka cBefeHa B CAenky
4.9.1.2. Tabnuua multileg_orders: Ta6nuua akTUBHbIX aHOHMMHbIX 3aABOK NO CBA3KaM

Ta6n. 41. NMonsa ta6nuubl multileg_orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

public_order_id i8 MaeHTUdmMKaLMoHHbIN HOMep 3asBku (AN1a aiicbepros - HOMepP BUAMMONA
yacTtu alicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHA

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asBku (UNIX-Bpemsi B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PaclunpeHHbIii cTaTyc 3asBKku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMOSHEHME K MO0 Xstatus)

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

isin_id i4 MaeHTndmKaTop MHCTPYMEHTa-CBSA3KM

dir i1 Hanpasnenune

price d16.5 LleHa. Mose He ucnosib3yemcs.
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Mone Tun OnucaHune

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

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

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIB/IEHUS BUAMMONA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6epros - HayaibHoe
KO/IM4ECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosibL3yemcs.

swap_price d16.5 CBon-LieHa 3asBku

MpumeyaHus:

« lMone xstatus npegcTaensietT co6oi 6GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUYEHWIA NOMs NpUBeAeH B pasgaene NpusHaku, BbICTaB/s-

eMble Y 3a5BOK 1 CAEeNoK.

* [one dir MOXeT NpYHNMATL Criefylowmne 3HaYeHns:

1 Buy

2 Sell

« [Mone public_action MoXxeT NnpuHUMaTh cregytoLlime 3Ha4YeHns

0 3asBka yfasieHa
1 3asBka gobasneHa

2 3asBka cBefeHa B caenky

« [Mone private_action (action) MOXeT NpYHUMATL CreayoLme 3HaYeHNS:

0 3asBka yfasieHa
1 3asnBka gobasneHa

2 3asBka cBefeHa B caenky

3 3asiBKa gobasnieHa B pesy/nbrare NosiB/IEHUs HOBOW BUAMMOI YacTu alicbepra

« [lone reason MOXEeT NPUHUMATL CELYHOLIME 3HAYEHNS:

0 O6blyHas 3asBKa

4 BanaHcupytowme CpodHble KOHTPaKThl, 3aK/104eHHble ¢ [J06pPOCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK

6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B pamMKkax npoueaypbl Kpocc-gedonrta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3N C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/i04EHHbIE B CBA3M C HeucnonHeHneM O6si3aTenbcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM
CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTas bl

100 WHoe

* Mone compliance_id MOXET NpMHUMAaTL CneayoLive 3Ha4YeHUs:

" " (npoben nam nyctas CTPoka)

M

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHWs YCIOBHOIO NopyyeHus (CTon-nocc)
B pesynbrate paboTthl anroputma-poborta

B pesynbrarte anroputma aBToc/1e40BaHNsA

3akpbITvie No3nummn B pesystare He ncnonHeHHoro MarginCall
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4.9.1.3. Ta6nuya info: MHhpopmauma o cTakaHax

Ta6n. 42. Nona tTa6nuybl info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcMcTeMbl penikaumm

infolD i8 YHWKabHBbIA KoY

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa

trades_rev i8 MocnegHas obpaboTaHHas peBU3MS Ha MOMEHT (hOpPMMPOBaHMS cpesa
trades_lifenum i8 Homep Xu13Hu notoka

MpumevaHus:

« [Mone publication_state MOXeT NpMHMMAaTL CreayrLwme 3HaYeHUs:
0 in progress (4aHHbIE He FOTOBbI)
1 done
4.9.1.4. Ta6nuua orders_currentday: Cpes aKkTUBHbIX 3aiBOK HA Ha4a10 TeKyLero fHA

Ta6n. 43. MNona Ta6nuybl orders_currentday

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

public_order_id i8 M aeHTUdmKaLMOHHbIA HOMepP 3asiBKU (418 aiicGeproB - HOMep BUAUMON
yacTu alicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHs

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsa nsmeHenuss coctosiHus 3asasku (UNIX-BpeMs B HaHOCeKyHAax Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 Paclimpexne gns ctatycoB 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

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

isin_id i4 YHVKasTbHbIN YACOBOW UAEHTUMUKATOP NHCTPYMEHTa

dir i1 HanpaeneHne

price d16.5 Llena

public_amount i8 KonnuyecTBo KOHTpPaKTOB B onepauuu (415 ailcbepros - KONMUYECTBO KOH-
TPaKToOB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOL YacTuh aiicbepra)

public_init_moment t Bpems nosiBneHus 3asBku (4151 alicGeproB - Bpemsi NOSIBNIEHUST BUAUMON
yacTu alicbepra)

public_init_amount i8 HauasibHOe KONMYeCTBO KOHTPAKTOB B 3asiBKe (4151 alicbeproB - HayanibHoe
KONMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene MNpusHaku, BbICTasBsA-
€Mble Yy 3asBOK 1 CAEeNOoK.

 [one dir MOXeT NPUHMMATL CefyloLume 3HaUEHNS:
1 Buy
2 Sell

« [one public_action MoxeT NnpuHUMaTh crieytouime 3Ha4eHns
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1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
4.9.1.5. Ta6nuua multileg_orders_currentday: Cpe3 akTUBHbIX 3asiBOK 0 CBA3KaM Ha Ha4ano TEKYLEero gHsA

Ta6n. 44. Nona Ta6nuubl multileg_orders_currentday

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

public_order_id i8 MaeHTndMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu aiicbepra)

sess_id i4 MaeHTndmkatop ToproBoro AHs

moment t Bpems nsmeHeHusi CoCTOAHMSA 3asBKn

moment_ns u8 Bpems nsmeHeHust coctosiHus 3asaBku (UNIX-BpeMsi B HAHOCEKyHAax Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B [AOMO/IHEHME K MO0 Xstatus)

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMOI YacTbto aiic-
6epra)

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

dir i1 HanpasneHve

price d16.5 LleHa. lMosne He ucnosb3yemcs.

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKTOB B OMnepauuy nNo BUAVMMOI YacTu aiicoepra)

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

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIB/IEHUS BUAMMONA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3as1BKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBon-LieHa 3asBku

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oit GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoNs NpuBeaeH B passaene NpusHaku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEJOK.

 [one dir MOXeT NPUHMMATL CefyloLine 3HaUeHNs:
1 Buy
2 Sell
« [Mone public_action MoXeT npyHUMaTL Criedytome 3HaYeHns
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
« [Mone private_action (action) MOXeT NpYHUMATb CreayoLmne 3HaYeHNS:
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
3 3asBka fo6aBneHa B pesynbrate NosiB/IEHNs HOBOV BUAMMOI YacTu aiicbepra

« [lone reason MOXET NPUHUMATL CNefyHoLLIMe 3HAUYEHNS:
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0 O6bluHasn 3aaBKa
4 BanaHcupytowme CpouHble KOHTPaKThl, 3aK/l04eHHble ¢ [Jo06pOCOBECTHLIM YYaCTHUKOM K/IMpYHra 6e3 nogayn 3asiBoK
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B paMKax npoueaypbl Kpocc-gedonrta
7 3akpbiBatoLyie CpoyHble KOHTPaKTbl, 3aK/Il0YEHHbIE B CBA3M C HEVCTNONHEHNEM MapXuHanbHoro TpeboBaHus
8 3akpbiBatoLyie CpoyHble KOHTPakTbl, 3aK/Il0UEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No nocTaBke Mo MOCTaBOYHbIM
CpOyHbIM KOHTpaKTaMm Ha AparoueHHble MeTas bl
100 WHoe

* Mone compliance_id MOXeT NpuHMMAaThL Cneaylolime 3Ha4YeHus:

(npo6en wnu nyctas cTpoka)

> 0 un

D

He 3anonHeHo/He 3apaHo

B pe3ynbraTe cpabarbiBaHVs YC/IOBHOMO MOPYYEHHs (CTON-10cc)
B pe3ynbraTe paboThbl a/iroputMa-po6ota
B pe3ynbrare afroputMa aBToc/1e40BaHuns

3akpbiTve No3nLumM B pesysnbrare He UcnosHeHHoro MarginCall

4.9.1.6. Ta6nuuya info_currentday: MHcopmauus o cpese

Ta6n. 45. Nona tTa6nuybl info_currentday

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
publication_state i1 CocTosiHue ny6nvkaumm cpesa

trades_rev i8 PeBmxeH cobbiTus start_of_calendar_date
trades_lifenum i8 Homep xu13Hu noToka

server_time t [Jata-Bpems hopmypoBaHns cpesa 3asBok
MpumeyaHus:

 [Mone publication_state MoXxeT npuHMMaTL cnegytoLime 3HauYeHUs:

0 in progress (faHHble He roToBbI)

1 done

4.10. Motok FORTS_COMMON_REPL - O6was nicopmanmsa no ToproBomy

AHio (Type=l)
4.10.1. Cxema gaHHbIX

Tabnuupl:

» common - O6Las nHpopmMalms no TOprosomMy AHI0

» sys_events - Tabnmua coobITHiA

4.10.1.1. Ta6nuua common: OGLas nHchopmMaLUsa NO TOProBomy AHIO

Taﬁnmu,a coaepxut OGIJ.leprHOLIHbIe nokasaresin Takme Kak nyduimne 3asdBki Ha NOKYNKy U npoAaxy, UeHbl OTKPbITUA, 3aKPbITUA U T.NM.

Ta6n. 46. Nona Taénuybl common

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
sess_id i4 MaeHTndmkatop ToproBoro AHs
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

best_buy d16.5 LleHa nyuLuei 3asBku Ha NOKYMNKY C Y4ETOM CUHTETUYECKOW NINKBUAHOCTH

xamount_buy i8 KonnuecTtso B 3asBKax Ha MOKYMKy C flyyLleli LLleHOW C y4eTOM CUHTETUYe-
CKOW NNKBUAHOCTH

orders_buy_qty i4 KonmuecTBo 3as1BOK Ha MOKYMNKY C Y4ETOM CUHTETUYECKOW JIMKBUAHOCTH

xorders_buy_amount i8 O6bLEM B KOHTPaKTax B 3asBKax Ha MOKYmMKY C y4ETOM CUHTETUYECKOW Nn-
KBUOHOCTN

best_sell d16.5 LleHa nyuLeit 3a8BKkv Ha NPOAAXY C YYETOM CUHTETUYECKO IMKBUAHOCTM

xamount_sell i8 KonnuecTso B 3asBkax Ha NPOAaXyY C /lyyLlel LLeHOo C y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_sell_qty i4 KonmuecTBo 3asBOK Ha NPOAaXy C yYETOM CUHTETUYECKON NKBUAHOCTU

xorders_sell_amount i8 O6bLEM B KOHTpaKTax B 3asiBKax Ha NPOAaxy C y4ETOM CUHTETUYECKON Nn-
KBMOHOCTN

open_price d16.5 LleHa oTKpbITUS

close_price dl6.5 LleHa 3akpbITus

opening_auction_price d16.5 LleHa ayKumoHa OTKpbITHSA

price d16.5 LleHa nocnepHeit caenku

trend d16.5 TpeHA, U3MeHeHVS LieHbl (pasHuua Mexay LeHamMn AByX NocnefHux cae-
NOK)

xamount i8 KonnuecTtso B nocnegHeii caenke

deal_time t [ata n Bpemsi nocnegHen caenkm

deal_time_ns u8 [Jata v Bpems nocnepHeli caenkm (UNIX-Bpemsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumansHas LeHa

avr_price d16.5 CpepHeB3BeLLeHHas LieHa

xcontr_count i8 ObLLiee KoNMuecTBO KOHTPAKTOB B cAeskax (06bem). YunToiBaeT BCe chen-
Ku (agpecHble 1 6e3agpecHsble).

capital d26.2 CyMMapHsbIii 06beM caenok B pyonsix (06opor). MNMokasbiBaeTcs 6e3 yyeta
afpecHbIX CAENOK.

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonnyecTtBo caenok

settlement_price d16.5 PacueTHas LieHa Ha Hayas10 TOProBoro AHs.

Xpos i8 TekyLee KoMYecTBO OTKPbITLIX NO3MLUIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [ata n Bpems nsmeHenus 3anucu (UNIX-Bpemsi B HAGHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLuasa pbIHOYHasA LeHa.

price_assigned_by_admin i1 Mpu3HaK yCTaHOBKM TEKYLLEN PbIHOYHOM LieHbl AAMWHMCTPATOPOM TOProB.

local_time t Mone gna MOHUTOPMHIa penvkaLumMm common

best_buy_native d16.5 LleHa nyuyLei 3asBKM Ha NOKynKy 6e3 yueta CUHTETUYECKOI INKBUAHOCTMN

xamount_buy native i8 KonunuecTBo B 3asBKax Ha NOKYMKyY C yyllel LeHo 6e3 yyeTa CUHTeTUYe-
CKOW NNKBUAHOCTU

xorders_buy_amount_native i8 O6bLEM B KOHTpaKTax B 3asiBKax Ha MOKymnKy 6e3 yueta CUHTETUYECKON n-
KBUOHOCTN

best_sell_native d16.5 LleHa nyyLueii 3aBku Ha Npofaxy 6e3 yyeTa CUHTETUYECKON JIMKBUAHOCTY

xamount_sell_native i8 KonmuecTBo B 3asiBKax Ha MPOAAXY C Jiydlleli LeHol 6e3 yyeta CUHTETU-
YecKol IMKBUAHOCTN

xorders_sell_amount_native i8 O61BbEM B KOHTpaKTax B 3asBKax Ha npofaxy 6e3 yyeta CUHTETUYECKO Nn-
KBUOHOCTN

swap_rate d16.5 TeKyLUMIA MHAMKATUBHBIA (haHAMHT N0 MHCTPYMEHTY (a1 BO)

swap_rate_curr d16.5 TeKyLUMA MHANKATUBHBIA haHAMHT N0 UHCTPYMEHTY (4718 Bd). B nyHkTax.
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Mone Tun OnucaHune
index_div di8.4 Tekywiasa amBuaeHaHas nonpaska 418 B Ha nHAeKc uamn akumio
MpumeyaHus:

+ [one open_price COAEPXMT LieHy NepBoii cAenku B TeKyLLEeM TOProBoM AHe, a ecin eé Her, To 0.

* MMone close_price — LieHa 3aKpbITUsi — ONpeaensieTcs no ueHe nocnegHeli cAenky TOProBOro AHs, COBEPLUEHHON B pexume ABOMHOTO
HEeNpepbIBHOMO BCTPEYHOTO ayKLMoHa. HeHyneBas LeHa 3akpbITus Ny6/MkyeTcss B MOMEHT Hadasa BeuepHeii KnmpruHroBoit M-t-M ceccuum.
MHhopmaLys o LieHe 3akpbiTUs AOCTYNHA A0 Hauana neproaa 06CnyxvBaHus, CneaytoLLero 3a npoBeaeHHoi M-t-M ceccueii.

* [Mone price_assigned_by_admin MOXeT npuHMMaThb CneayroLme 3HaYeHUs:

1 3HaueHve TekyLleli pbIHOUHOI LieHbl B nonie market_price ycTaHOBIEHO AJMUHUCTPATOPOM TOProB.

0 3HaueHue TekyLLei pbIHOYHOW LieHbl B None market_price paccuMtaHo CUCTEMOA.

4.10.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Tab6n. 47. Nona Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 MpeHTndomkaTop ToproBoro gHs

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbiTus

MpumeyaHus:

* BO3MOXHbl€ TUMbl COOLITUIA

event_type =1

message = "session_data_ready"
3aKoH4eHa 3arpyska fJaHHbIX U3 KIMPUHTOBOI CUCTEMbI B TOPTOBYHO Nepes Ha4asiomM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type =6

message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =17

message = "clearing_trades_inserted"

ChopMUpoBaHbl CAEMKY MO pe3y/bTaTam KMpuHra

event_type = 18

message = "extension_of_limits_started_for_core"

Hayvara pasgsuxka MMUTOB

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro aHs

event_type = 37

message = "settlement_session_started"

Hauano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"

OKoH4YaHue PacueTHoi ceccumn

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3adirKepoBaHbl
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4.11. NoToKu arpernpoBaHHbIX cTakaHoOB (Type=l)

CyLIJ,eCTByeT HECKOJIbKO NOTOKOB arpermpoBaHHbIX CTakaHOB C paSl'IVILIHOVI F}'IyﬁVIHOVI.

* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LLeHOBbIX YpOBHe
* FORTS_AGGR20_REPL - c riny6uHoii 20 LieHOBbIX YPOBHel

* FORTS_AGGRS5_REPL - ¢ rny6uHoii 5 LLeHOBbIX YPOBHE
4.11.1. Cxema AaHHbIX

Tabnuupbl:

« orders_aggr - ArpermpoBaHHble CTakaHbl

» sys_events - Tabnmua cobbITHiA

4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervpoBaHHble CTakaHbl POPMUPYIOTCS NyTEM CYyMMUPOBaHWsSi N0 06beMy aKTVBHbIX 3asiBOK C OAMHAKOBbLIMU WHCTPYMEHTOM, LEHOM 1

Hanpas/eHnem.

Tao6n. 48. NMona Ta6nuubl orders_aggr

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

price d16.5 LleHoBOI ypoBeHb

volume i8 O6beM C y4eToOM CUHTETUYECKOI NINKBUAHOCTMN

moment t Bpems nocnefHero 06HOBNEHNSA 3anucu

moment_ns u8 Bpewmsi nocnegHero o6HoBneHus 3anncu (UNIX-BpemMs B HaHOCEKyHAaxX No
ctaHgapty UTC)

dir i1 Hanpaenexve

synth_volume i8 O6beM CUHTETUYECKOIN NINKBUAHOCTMN

MpumeyaHus:

+ [laHHble B TabnvLue arperMpoBaHHbIX CTakaHOB orders_aggr CHMATAlOTCA Ba/IMAHBIMU TOIbKO MOC/e NOSyyeHust B NoToke B Tabnuue
Sys_events CMHXPOCo6bITHA session_data_ready.

B cTakaHe Nno UHCTPYMEHTY MOFYT NPUCYTCTBOBATL 3aMUCH C HY/1EBbIMI 3HAYEHUSIMW. STO 03HAYAET, UTO KOIMUECTBO 3as1BOK MO MHCTPY-
MeHTY (LlEHOBbIX YPOBHEl) He HABGMPaETCs Ha BCIO (OMKCUMPOBAHHYIO ry6GMHY CTakaHa. Takue 3anucu creflyeT UrHopupoBatb. B aanb-
HelLIeM 3an1cu ¢ HyNsMU MOTYT OGHOB/ATBLCSA 3HAYEHUAMU C HOBLIM LIEHOBbLIM YPOBHEM, B CIEiCTBUE NOSIB/IEHUS B CUCTEME HOBbIX
3as1BOK M0 MHCTPYMEHTY.

+ 3anucu B cTakaHe no MHCTPYMEHTY MOryT 06HOBNATLCSA (M3MeHeHue price/volume/dir). 3To 03Ha4aeT, YTo NpeablAyLuii LEHOBOW ypOBEHb
"BblleN" U3 cTakaHa, a HOBbIl "BoLIeN" B CTakaH.

» OG6HyneHve (volume=0) cyLlecTByIOLLEl 3an1cK B CTakaHe — 03Ha4YaeT, YTo JaHHbIl LIeHOBOV ypOBeHb "Bbilen" n3 ctakaHa (Hanpumep,
e[JMHCTBEeHHas 3asBka, (hopMUpoBaBLLas LeHOBOI YpOBeHb, Obina yaaneHa), a Apyrvix CKpbITbIX LLEHOBbIX YPOBHEN (3asBOK) N0 MHCTPY-
MEHTY B CUCTEME HET.

» 3HayeHue nons moment (moment_ns) B TabnuLe He ABNAETCA MOHOTOHHO BO3pacTatolwmm. MNpu Bo3pactaHun replRev B noToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOABASATLCA 3anNUCK € 60nee paHHUM 3HaueHneM nons moment. Takoe NoBefeHNE CUCTEMbI OXUAAEMO U
MOXEeT BO3HMKaTb B pa3HbIX CUTyauusix, Korga cchopMMpOBaHHbIA paHee LeHOBOI YPOBEHb Gblal CKPbIT B CU/Ty HEKOTOPbIX MPUYUH, HO
noTOM Havan oTobpaxarbces. [one xe moment cogepxuT B cebe BpeMs cobbITUS, NpuBeALlero K oopMMpoOBaHUIO LLIEHOBOTO YPOBHS
(nocTaHoBKa, CHATUE, NCNONHEHWE 3asBKu). [MprMepbl N0JO0BHOro NoBeAEeHNSA CUCTEMbI:

o Camblil NPOCTOM Criyyal CBA3aH C TeEM, YTO B NOTOKaxX arpervpoBaHHbIX CTakaHOB NOKa3blBAeTCA OrpaHNYeHHOE Mo LieHe KOMYecTBO
ypOBHeit nukemaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaeTcs nb 20 /yyLinx LEeHOBbIX YPOBHEN. CKPbITbIN, HO YXe
chopMMPOBaHHBI YPOBEHb C LIEHON BHE OTOGpakaeMoro Auanas3oHa, MOXET NOSABUTLCSA, eCiv OAUH 13 0TOBPaKaeMbIX LeHOBbIX
ypOBHei1 "nucues" (Hanpumep, 6bina yaaneHa eguHCTBEHHASA 3asBka, (DopMUpOoBaBLIas BUAUMbIV LEHOBOIR YPOBEHB).

o TMoxoxasi, HO UyTb 6O/Iee COXKHAA CUTYaLMS CBSA3aHA C UHAMKATUBHOWM CUHTETUYECKON NIMKBUAHOCTLIO. B arpermpoBaHHbIX CTakaHax,
BHE 3aBUCUMOCTY OT UX INly6UHbI, BCerga TpaHcmpyeTcsi He 6osiee 5 LieHOBbIX YPOBHEN, hopMUpyeMbIX UHANKATUBHLIMW CUHTETUYE-
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CKUMW 3asiBKamm (CM. pasgen 2.9.2). COOTBETCTBEHHO, 34eCh CUTYaLMsi MOXET 6biTb aHa/IOTMYHA, EC/IN Kak1e-To LieHOBbIe YPOBHU
npeAcTaBneHbl TONbKO NNULb UHAWKATUBHOW CUHTETUYECKOW MKBUAHOCTLIO. MpK "MCUYEe3HOBEHUU" TaKoro LIeHOBOTO YPOBHSI HAYHET
0TO6paXaThHCS CNPATAHHbINA [0 3TOT0 LIEHOBO YPOBEHb UHAMKATUBHOM CUHTETUYECKON SIMKBUAHOCTW. ECIN e HA 3TUX YPOBHSIX Npu-
CYTCTBYET W JIMKBUAHOCTb, CO3aHHAs peasibHbIMU 3asiBKaMy B 3TOM UHCTPYMEHTE, TO Nogo6Horo adhdpekTa yxe He Gyaet. MNogpobHee
NPO CUHTETUYECKUIA MATUMHT U UHAWKATUBHYIO CUHTETUYECKYIO JIMKBUAHOCTL CM. pasgen 2.9.

MprMep NOCTPOEHUsI arperupoBaHHOIO CTakaHa:
[nsa ynpolyeHust BbiGrpaem cryyaii, korga riy6uHa cTakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBUnack 3asiBka Ha NOKYMKy ¢ LeHoli 5 1 06bemMom 10 Mo HOBOMY MHCTPYMEHTY c isin_id=12345. MpuxogsT HoBble
yeTbipe 3anuncu. CtakaH NOMHOCTbIO 3amnoHUACA HYNIEBbIMU 3HAYEHUAMUN.

replID=1 replRev=1  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=1
replID=2 replRev=2  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=1
replID=3 replRev=3  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=2
replID=4 replRev=4  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=2

MpuxoanT angeiT 3anucy. B ogHol 13 3anuceii nomeHanack LeHa 1 o6bem. Cnegyet 3aMeTuTb, YTO Npy f06aBNEHNN HOBOW 3asBKM,
KOraa npoMcxXoauT NOMCK HyNeBbIX 3anuceli, cucTeMa MOXeT BblopaTh CcryyaliHbli repliD, T.e. He hakT, 4TO NPoM3oAeT anaeiT 3anucu
c repliD=1, a He c replID=2.

replID=1 replRev=5  isin_id=12345 price=5 volume=10 moment='12:00:01"' dir=1

CmakaH:

12345

volume | price | volume

10 5

2. Bpemsi 12:00:02. MNosiBunack 3asiBka Ha NOKYMKy C LeHoW 4 n o6bemom 10. MpuxoauT angenT sanmcu.
replID=2 replRev=6  isin_id=12345 price=4 volume=10 moment='12:00:02"' dir=1

CmakaH:

12345

volume | price | volume

10 5
10

3. Bpemsi 12:00:03. MNosiBunack 3asiBka Ha NPoAaxy C LieHoi 8 n o6bemom 10. MpuxoauT anaenT 3anmcu.
replID=3 replRev=7  isin_id=12345 price=8 volume=10 moment='12:00:03"' dir=2

CmakaH:

12345

volume | price | volume

8 10

10
10

&~ o

4. Bpems 12:00:04. MNosiBuNack 3asBka Ha NPoAaxy ¢ LieHol 7 n o6bemom 10. MpuxoguT angenT sanuncu.
replID=4 replRev=8  isin_id=12345 price=7 volume=10 moment='12:00:04" dir=2

CmakaH:
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12345
volume | price | volume
8 10
7 10
10 5)
10 4

5. Bpemsi 12:00:05. MNosBunack elle ofHa 3asiBka Ha MOKYMKy C LUeHOW 4 n o6beMom 5. MNpuxoauT angenT 3anucu. Y 3asBku ¢ LEeHOW 4,
T.e. c replID=2 n3meHwuncs o6bLem.

replID=2 replRev=9 isin_id=12345 price=4 volume=15 moment="'12:00:05" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5)
15 4

6. Bpems 12:00:06. Yganunack/cBenach 3asiBka Ha NOKYMKy € LieHoi 5 n o6bemom 10. Mpuxoaut angeiiT 3anucy. 3HaueHus LieHbl 1 obbema
o06Hynunuck ans repliD=1, Tak Kak Takoii 3asBK1 60/bLUe HeT.

replib=1 replRev=10 isin_id=12345 price=0 volume=0 moment='12:00:06" dir=1

CmakaH:

12345

volume | price | volume

8 10
7 10
15 4

7. Bpems 12:00:07. MNosBunack 3asBka Ha NOKYMKY C LieHoW 5 n o6bemom 8. MNprxoaut angeiT 3anucu.

replIp=1 replRev=11  isin_id=12345 price=5 volume=8 moment='12:00:07" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5)
15 4

8. Bpems 12:00:08. MNosiBnachk 3asBKa Ha NOKYNKy € LUeHo 6 n o6bemom 10. MpuxoanT angenT 3anncu. 3anuch C LeHol 4 Tenepb He
BXOAWT B CTakaH, OHa 3aMeHeHa Ha LieHy 6.

replIn=2 replRev=12  isin_id=12345 price=6 volume=10 moment='12:00:08"' dir=1

CmakaH:
12345
volume | price | volume

8 10
7 10

10 6

8 5)

15 4
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9. Bpemsi 12:00:09. Yaanunack/cBenach 3asiBka Ha MOKYMKy C LeHoli 6 n o6beMom 10. Mpuxoaut angeiT 3anucu. 3asBka C LEeHOW 6
yAaneHa, No3ToMy B CTakaH BO3BpaLlLaeTcs 3asiBKka C LieHow 4.

replIp=2 replRev=13

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

4.11.1.2. Tabnuua sys_events: Tabnumua coobiTuii

isin_id=12345

Ta6n. 49. NMona Ta6énuubl sys_events

price=4 volume=15 moment='12:00:09'

dir=1

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUWKabHbI naeHTUrKaTop cobbITus
sess_id i4 MaeHTndmkaTop ToproBoro AHs

message c64 OnuncaHue cobbITus

server_time t Bpewms cobbiTus

MpumeyaHus:

o BO3MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIxX 13 K}'IVIpVIHFOBOVI C/UCTEMbI B TOProBylo nepej Havasiom HOBOro TOproBoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

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

event_type = 17
message = "clearing_trades_inserted"
CchopmypoBaHbl cesku No pesynstaTtam KMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauara paspgsuxka IMMUTOB

event_type = 22
message = "discrete_auction_matching_completed"
3aBepLUeHO CBefleHNe 3asBOK 1 OMy6/IMKOBaHbI CAE/KN ayKLWOHA OTKPbITUSA

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprnema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuaHue npuema 3asiBOK B ayKLMOH OTKPbITUSA

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
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message = "settlement_session_started"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3ahKCpoBaHbl

4.12. Notok FORTS_POS_REPL - UHdopmauusa o nosuuyuax (Type=I)

4.12.1. Cxema gaHHbIX
Tabnuupl:
* position - Mo3numn KAMEHTOB N Bpokepcknx drpm
 position_sa - MNo3uuum ypoBHa PacuéTHoro Koga
¢ info - IHdhopmauus o cpese
» sys_events - Tabnuua cobbITHiA

4.12.1.1. Ta6nuua position: Mo3nuun KNMNEeHTOB
Tabnuua cogepxuT MHHOPMAaLMIO O NO3ULMAX KIIMEHTOB 1 BO.

Ta6n. 50. Monsa Ta6nuubl position

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
client_code c7 Ko knneHTa
isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTa
Xpos i8 TekyLiasa nosuums
xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B XO€e TOProBOro AHs
xsells_qgty i8 KonnuectBo NpoAaHHbIX KOHTPaKTOB B XOAE TOProBOro AHS
xday_open_qty i8 Konnuectso no3uuuii Ha Ha4aso KaneHaapHoro fHA
xday_open_buys_qty i8 KonmyecTBO Kyn/I€HHbIX KOHTPAKTOB Ha HA4as10 KasleHA4apHOro AHS
xday_open_sells_qty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB Ha Ha4as10 KasleHAAPHOTo AHS
xopen_qty i8 Konnuectso no3uumii Ha Ha4yasio TOProBoro AHA
waprice d16.5 YueTHasi ueHa nosuuum
net_volume_rur d26.2 HeTTo-060p0T N0 cAenkam 3a TOProBbivi AeHb B pyonsax. Mpogaxu yunTtbl-
BAIOTCS C NOMIOXMTE/bHBIM 3HAKOM, & NMOKYMNKV C OTPULLATENbHBIM.
last_deal_id i8 Homep nocnegHeii caenku
last_quantity i8 O6bEM NO3MLMMN HA MOMEHT OKOHYaHWsA KNpuHroBoii ceccum
account_type i1 e 1-anabo
* 2 - [NA KNneHTa

4.12.1.2. Ta6nuua position_sa: Mo3uyumn ypoBHsa PacuéTHOro koga
Tabnvua cogepXxuT nHchopmMaLmio 0 No3MUMUsaX YpoBHS PacuéTHoro koga.

Ta6n. 51. Mons Ta6nuubl position_sa

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm
client_code cl2 PacuéTHbIli kog,

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTA
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Mone Tun OnucaHune
Xpos i8 TekyLuasa nosuums
xbuys_qty i8 KonunuyecTBo Kyn/ieHHbIX KOHTPaKTOB B X04€ TOProBOro AHs
xsells_qgty i8 KonuuyectBo npoAaHHbIX KOHTPAKTOB B X0Z€e TOProBOro AHS
xday_open_qty i8 KonmyecTBo No3numii Ha Ha4Yas1o KasleHA4apHOro AHS
xday_open_buys_qty i8 KonmyecTBO Kyn/IeHHbIX KOHTPAKTOB Ha Ha4as10 KasleHAapHOro AHSA
xday_open_sells_qty i8 KonunyecTso NpoAaHHbIX KOHTPAKTOB Ha Hayas10 KanleHAapHOro AHS
xopen_qty i8 KonuyecTtBo no3uuuii Ha Ha4yas10 TOProBOro AHA
waprice d16.5 YueTHasi ueHa nosvuum
net_volume_rur d26.2 HeTT0-060pO0T MO cAenkam 3a TOProBblii AeHb B py6nsx. Mpogaxu yumnTbl-

BAIOTCS C NOMOXNTENbHBIM 3HAKOM, & NMOKYMNKV C OTPULLATENbHBIM.

last_deal_id i8 Homep nocnegHeii caenku
last_quantity i8 O6bEeM NO3MLMM HA MOMEHT OKOHYaHVsA KNupuHroBoii ceccum

4.12.1.3. Ta6nuua info: UHcpopmauums o cpese

Ta6n. 52. Monsa Ta6nuubl info

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaumm

trades_rev i8 PeBmxeH cnHxpocobbiTus start_of calendar_date

trades_lifenum i8 Howmep XKN3HU NnoTOKa, COOTBETCTBYHOLLNIA CUHXPOCOOLITUIO
start_of_calendar_date

server_time t [Jata-Bpems hopmypoBaHnsa cpesa no3uLmnii

4.12.1.4. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 53. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 MaeHTndmkaTop ToproBoro AHA

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbitus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COObITUI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI C/UCTEMbI B TOProByl nepes HavasioM HOBOro TOproBoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type =6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type = 17
message = "clearing_trades_inserted"

CchopMUpOoBaHbI CAEMKM N0 pesynbTaTtam KMprHra

event_type = 18
message = "extension_of_limits_started_for_core"
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Hauara pa3spgsuxka MMUTOB

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauyano PacueTHoli ceccumn

event_type = 38
message = "settlement_session_finished"
OkoHu4aHue PacueTHoli ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKCpoBaHbl

4.13. Notok FORTS_PART_REPL - Uuopmayusa o numutax (Type=l)

4.13.1. Cxema AiaHHbIX
Tabnmupl:
¢ part - IumMnTbI MO KNNMEHTaM 1 Bpokepckum drpmam
* part_sa - /lumMuTsl No PacuyeTHOMy KoZy

« sys_events - Tabnuua co6bITHi

4.13.1.1. Ta6nuua part: /IMMUTBLI MO KINEHTaM U 6poKkepckum chupmam

Tab6nuua cofepXmT MHCOPMALIMIO O CPEeACTBAX, IMMUTAX U HACTPOIKN aBTOMATNYECKOro U3MEHEHNS IMMUTOB f/151 KIMEHTOB 1 GPOKEPCKUX

hvpm.

Ta6n. 54. Monsa Ta6nuubl part

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

client_code c7 Kog, kmeHTa nnv 6pokepckoit cmpmbl

money_free d26.2 CB060AHbIVi MMMUT. Cymma py6neii 1 3a/10roB, AUCKOHTUPOBAHHLIX B Y-
6511, AOCTYMNHasA ANa OTKPbITUA No3uumid. (money_free=money_amount +
net_option_value - money_blocked - vm_reserve - fee - broker_fee -
penalty - premium_blocked)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog Mo.

vm_reserve d26.2 BapuauyoHHas mapxa no 3aKpbITbIM MO3ULMAM U BAUTHOTHBIN PUCK.

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hanuume ycTaHOBNEHHbIX AEHEXHOr0 W 3a/10r0BOro IMMUTOB: 1 - numuT
ycTaHoB/eH (npoBepsietcs); 0 - NMMUT He ycTaHoB/EeH (He NpoBepsieTcs)

money_old d26.2 O6LLEee KONMUYECTBO py6neld 1 ANCKOHTMPOBAHHLIX B Py6/n 3a/10roB Ha Ko-
HeLl, NpeAblayLLUero ToproBoro AHs

money_amount d26.2 ToproBsblii NMUT. ObLLee KOMYeCTBO py6/1eit N AUCKOHTUPOBAHHBIX B py-
6511 3an0roB

money_pledge_amount d26.2 CymMMa 3as10r0B, AMCKOHTVPOBaHHbIX B py6nn

actual_amount_of_base_currency |d26.2 dakTnyeckoe KOMYecTBo py6neli (Tonbko ana b®, ana KNMeHToB Bcerga
actual_amount_of_base_currency=0)

is_auto_update_limit i1 Mpu3HaK aBTOMATUYECKON KOPPEKLMU IMMUTA HA BEMYMHY [oX0o4a npu
3aKauke nocsne KnmpuHra: 0-HeT, 1-MeHATb.

moment t Bpems 06HOBMEHUS 3anncK

broker_fee d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe Nog, GPOKEPCKY0 KOMUCCUIO.

penalty d26.2 LLitpad 3a caenkn yperynnpoBaHus, 3ak/itoueHHbIe NPy NPOBEAEHNN NPO-
Liesypbl NPUHYANTENBHOTO 3aKPbITWS NO3ULMIA Hef06pOCOBECTHOMO YyacT-
HUKa KNMpUHra.

net_option_value d26.2 CyMMapHas oLeHo4YHas CTOMMOCTb NPeMUasbHbIX ONLMOHOB B nopTdiene.
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Mone Tun OnucaHune
premium_blocked d26.2 Pe3eps noa npemuto. Coaepxut B cebe HakomnieHHbIi (OMHaHCOBSIW pe-

3ynbTaT AHEBHOTO 060pOTa NpemMuasibHbIX OMNLUMOHOB, Pe3epB Nof 3asBKN
1 BasTIOTHbIN PUCK NO 3asBkam/caenkam 7cc ¢ not_use_nov=1.

Ta6n. 55. Mons Ta6nuubl part_sa

4.13.1.2. Ta6nuua part_sa: /iumnutbl no PacueTHOMY KoAy

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

settlement_account cl2 PacueTHbIii Kog

money_old d26.2 O6LLee KoM4ecTBo pybnel n AUCKOHTUPOBAHHbLIX B Py6/1M 3a/1070B Ha KO-
Hel, npeAplayLLero TOProBoro AHs

money_amount d26.2 Toprosbliii NMMKT. O6LLEe KONMYECTBO pybneit N AUCKOHTUPOBAHHBIX B py-
6511 3a10roB

money_free d26.2 CB060AHbIA NMUT. CymMa py6reii 1 3an10roB, AUCKOHTMPOBAHHbLIX B py-
6711, AOCTyNHasa ANa OTKPbITUA no3uumii. (money_free=money_amount +
net_option_value - money_blocked - vm_reserve - fee - blocked_tax)

money_blocked d26.2 CpegcTBa, 3abnokmpoBaHHble nog, M0.

money_pledge_amount d26.2 CymMMa 3as10r0B, AMCKOHTMPOBaHHbIX B py6nn

actual_amount_of base_currency |d26.2 dakKTU4ecKoe KoM4ecTBo pyonei

vm_reserve d26.2 BapuauyoHHas Mapxa no 3akpbITbIM MO3ULMAM U BaSTHOTHBINA PUCK.

fee d26.2 CnucaHHbIli cbop

blocked_tax d26.2 CpefcTBa, 3a6/10KMpOoBaHHbIe MO, BbinaaTy Has10roB.

net_option_value d26.2 CymMMapHas oLeHOoYHast CTOMMOCTb NMPeMUasibHbIX OMNLMOHOB B nopTdiene.

moment t Bpems 06HOBNEeHUS 3anucK

margin_call_moment t [Jata v Bpems dmkcauum MmapXvHasibHbIX Tpe6oBaHUIA.

margin_call_fix d26.2 3ahukcmpoBaHHble MapXuHasibHble TpeboBaHMs.

margin_call_current d26.2 TekyLee cocTosHNe 3ahMKCUPOBaHHbIX MapXUHASTbHbIX TPEGOBaHWIA.

4.13.1.3. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 56. Monsa Ta6nuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTemMbl penkawumm
event_type i4 Tun cobbITns

event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 MaeHTndmkatop ToproBoro AHA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

* B03MOXHble TUMbI COBbITUIA

event_type=1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTeMbI B TOPTroBYIO Nepes, HayasioM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccum

event_type = 6

message = "extension_of_limits_finished"
PasgBmxka NMMUTOB 3aKOHYeHa
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event_type = 17
message = "clearing_trades_inserted"
CchopmuypoBaHbl cesnkv No pesynsraram KIMpuHra

event_type =18
message = "extension_of_limits_started_for_core"
Hauata pasggwkka TMMUTOB

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHa

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoili ceccumn

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKcpoBaHbl

4.14. Notok FORTS_PROHIBITION_REPL - 3anpetbl (Type=R)

4.14.1. Cxema gaHHbIX

Tabnmupl:

 prohibition - 3anpeTbl

¢ sys_events - Tabnmua cobbITUiA
4.14.1.1. Ta6nuua prohibition: 3anpetbl

Ta6n. 57. Mona Ta6nuybl prohibition

Mone Tun OnucaHue
repliD i8 CnyxebHoe none NoAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
section c50 Mimsa cekumum
base_contract_code c25 Kof 6a30BOro akTuea.
isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
group_mask i8 BuToBas macka rpynmn, no KOTOpbIM AeicTByeT 3anpert
xprohibition_id i8 Homep 3anpeta
section_id i4 MaeHTudmkaTop cekumm
initiator i4 MHuupmaTop 3anpeta
base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a3oBoro KOHTpakTa
client_code c7 Ko knueHTa
is_legacy i1 Tun nHnumartopa 3anpeTta
priority i4 MpuopuTeT 3anpeTta
type i4 Twn 3anpeta
MpumeyaHus:
« [one initiator - ViHuumarop 3anpeTa:
1 TnasHblli Tpeligep P®;
2 AgmuHuctpartop KU,
3 AamuHuctpartop TC.
« [lone type - Tun 3anpeta
0 PaspelueHbl Bce onepaumu. Vicnonb3yeTca 415 TOYEYHOro paspeLleHns B clyyae Hanmuna 6onee LWMPOKOro 3anpeTa;
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1 3anpeT Ha OTKpbITME NO3ULUIA;
2 3anpeT Ha BbICTaB/IeHNe NoObIX 3a9BOK;
3 3anpet Ha OTKPbITUE NO3ULWIA Ha MPOAAXKY;

0x08 3anpeT 6pokepa Ha nogadvy NnopyyeHuii Ha SKCNMpaLmio;

0x10 3anpet aBHoOro Tpeiigepa P® Ha nogadvy nopyyeHuii Ha Skcnupauuio. Ho emy camomy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTU 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc notoka nuksmgHoctn (RFS);

0x80 3anpeT Ha 3aK/toYeHnst cAekn Npn HeoCTaTo4HOM KosmyecTBe KOTUPOBOK (RFS);

0x100 3anpeT Ha 3anpoc MOTOKa SIMKBUAHOCTY C OrpaHNYEHNEM BPEMEHU XU3HU KOTUPOBOK (RFS).
« [Mone group_mask - ButoBasi Macka TUMNoOB NHCTPYMEHTOB:

0x40000000  Pbloyepcsl.

0x80000000  OnUMOHBI.
« TMone priority - OT MakcMMasbHOro NpMopuTeTa K MUHUMasIbHOMY:

KnueHTckuiA npuopuTeT BbICOKUIA 12

KnvueHTckuii npuopuTeT cpeaHuii 11

KnneHTCcKuiA NnpuopuTeT HU3KWIA 10

KNMEHTCKUI KOA, UHCTPYMEHT

o ©

KnueHTckuit koa, BA
KnueHTckuit kog, Bce BA
Kof B®, HCTpPYMEHT
Kog B®, BA

Kop B®, Bce BA

Kop, P®, nHCTpyMeHT
Kopg, P®, BA

LN W A~ 00O N

Kop, P®, Bce BA

 lMone section - Ha3saHue cekuuu:
1 ®oHgoBas
2 TosapHas
3 [JeHexHas

« Mone is_legacy - Tun nHMymartopa 3anpera:
0 3anpeT 6bin1 BbICTaBNEH AAMUHUCTPATOPOM TOPrOB UMW KIMPUHTA U HE MOXET ObITb N3MEHEH MO1b30BaTeNeM;
1 3anpert 6bl71 BbICTAB/EH NO/ML30BATENIEM U MOXET GbITh U3MEHEH CPEACTBAMM LUHO30BOr0 API.

4.14.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 58. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
event_id i8 YHUKa/TbHbI naeHTUduKaTop cobbiThs
sess_id i4 MaeHTndmkatop ToproBoro AHs

event_type i4 Tun cobbITuA
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Mone Tun OnucaHune
message c64 OnucaHune cobbITUSA
server_time t Bpewms cobbiTus
MpumeyaHus:

B03MOXHbIE TUMbI COBbITHIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"
CchopmypoBaHbl cAesku No pesynstaTtaM KMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasgsukka TMMUTOB

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3auKCpoBaHbl

4.15. Notok FORTS_REFDATA_REPL - CnpaBouHas n cecCUOHHaA nHcopma-
uua (Type=R)

4.15.1. Cxema gaHHbIX

Tabnuupbl:

rates - CnpaBoYHUK KypCOB Bas/ltoT

fut_sess_contents - CnpaBoYHNK TOPryeMbiX MHCTPYMEHTOB (dbloyepchbl)
fut_vcb - CnpaBo4YHuK TOpryemMbix akT1BoB (thbloyepchbl)

fut_instruments - CnpaBoYHWK MIHCTPYMEHTOB

fut_bond_registry - CnpaBo4HVK napamMeTpoB CNoT-akTUBOB

dealer - CnpaBoyHUK hrpm

sys_messages - Co0o6LLeHNSA TOProBoii CUCTEMBI

opt_sess_contents - CnpaBoYHUK TOPryeMbIX MHCTPYMEHTOB (OMLMOHbI)
opt_vcb - CnpaBoyHMK TOPryembIx akTMBoB (ONLMOHbI)

multileg_dict - CnpaBo4HMK CBA30K

opt_exp_orders - MNopy4yeHust Ha aKCNUpaLuuio

fut_bond_nkd - HK/, Ha gaTy UCNOMHEHUSI CPOYHOTO KOHTpPaKTa ¢ obnuraymeit

fut_bond_nominal - Pa3mepbl BbiniaT HOMVYHa/IbHOV CTOMMOCTM O6/MraLmm
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 fut_bond_isin - CnpaBo4YHNK COOTBETCTBMSA UHCTPYMEHTOB CMOT-aKkTBam
* user - MNonb3oBarenn cucTembl
* sess_option_series - ONuuoOHHbIE Cepun
 investor - CnpaBoYHWK KIMEHTOB
« fut_margin_type - Tun mapxvpoBaHus
« fut_settlement_account - PacueTHblii Kog,
¢ sma_master - [NpuBa3ka SMA-noruHa K MASTER-noruny
« sma_pre_trade_check - HacTpoliku npeggaputenbHbix npoBepok SMA-noruHa
¢ clearing_members - Y4yacTHVKM KNMpPUHra
« instr2matching_map - ConocraeneHne NHCTPYMEHTOB MaTUMHIY
« fut_exec_orders - MNopyyeHUsi Ha UCNOSIHEHNE OAHOAHEBHBIX (hbOUEPCOB C aBTONPO/IOHraLmen
« discrete_auction - MapameTpbl Ha3HaYeHHbIX ayKLIMOHOB OTKPbITUSA
« discrete_auction_base_contract - ConocrasfieHne UHCTPYMEHTOB ayKLMOHY OTKPbITUSA
« trade_periods - [NapameTpbl TOProBbIX NEPUOAOB
* session - IHdhopmauysa 0 TOProBom gHe
« brokers_base_contracts_params - VIHanBmAayanbHbiin koadhduumeHT MO B pa3pese 6a30BOro KoOHTpakTa n 6@
* spectra_environment - OnncaHne TekyLLEero KoHTypa
e sys_events - Tabnuua co6bITHi
4.15.1.1. Ta6nuua rates: CnpaBo4YHUK KYpCOB BaltOT

Ta6n. 59. Mona Tabnuubl rates

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

rate_id i4 MaeHTrndomkaTop BanioThl mnarexa

curr_base c15 Kog, 6a30B01i BaNOTHI

curr_coupled cl5 Kog, conpsi€HHOI BaoThI

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKaTopa B NpoLeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBO4YHUK TOPryeMbIX UHCTPYMEHTOB (thblouepcbl)
Tabnuua cogepXuT CnpaBoYHUK UHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B TOProBblii AeHb.

Ta6n. 60. Mona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

sess_id i4 MaeHTudmkaTop ToproBoro AHA

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
short_isin c25 KOpOTKMiA CUMBOJIbHBINA KO, MHCTPYMEHTA A9 MHDOPMALMOHHBIX CUCTEM
isin c25 CUMBO/IbHBI KOf, UIHCTPYMEHTA

name c75 HavmeHoBaHVe MHCTpyMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

limit_up d16.5 BepxHWii NUMUT LiEHBI

limit_down d16.5 HWKHUIA NUMUT LEHbI

buy_deposit d16.2 'O nokynatens
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Mone Tun OnucaHune

sell_deposit d16.2 'O npogasLa

roundto i4 KonnuecTtBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MWHUManbHBIN War LeHbl

lot_volume i4 KonnuectBo eauHul, 6a30BOr0 aktMBa B MHCTpyMeHTe. lMone aBnsietcs
ycTapeBLMM 1 ByaeT yaasieHo B Bepcun 10.3.

xlot_volume d16.8 Konnyectso efamHuL, 6a30BOro akTMBa B MHCTPYMEHTE. BO3MOXHbI ApO6-
Hble 3HaYeHus.

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t [Jlata oKoH4YaHWs1 o6paLleHnst NHCTPYMeHTa.

is_spread i1 Mpu3Hak BxoxaeHusi blovepca B MeXMecsUHbIn cnpeq. 1 — sxogut; 0 —
He BXoauT

d_exp_start t [ara Hayana akcnupawumm UHCTpPYMeHTa

percent_rate dé.2 MpoLeHTHan cTaBka A/1s pacyeta BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LeHa nocse nocnegHero KNnpuHra.

signs i4 Mone npusHakoB

ticker i4 YHuWKasbHbI YicnoBoli kog MnasHoro Cnota. Mone sBNsieTcs ycTapesLUnmM
n 6yaet yaaneHo B Bepcumn 9.12.

state i4 CocCTOosiHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmyecTBO MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl B KNTMPUHIOBYHO ceccuio

step_price_curr d16.5 CTOMMOCTb MUHMM&aJ/ILHOTIO Lara LieHbl, BblpakeHHasn B BastoTe. cnorsb-
3yeTcs A4/19 KOHTPaKTOB C payeTamy B BanoTe, A1 pybneBbix KOHTPAKTOB
3HayeHve coBnagaet co step_price.

pctyield_coeff dl6.5 KoathdmumeHT Ans BbIYUC/IEHNA OXOAHOCTHU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCAEHUST OXOAHOCTU NO dhblodepcam Ha NPOLEHT-
Hble CTaBKu

d_exp_end t [lata oKOH4YaHWA 3KCnMpaLumn MHCTPYMeHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "nonyHeT-
T10". 1 - pa; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndomkatop (isin_id) BA-dhblouepca ans TAS-cbtoyepca (B mekywel
Bepcuu HedoCMyriHo)

trade_mode_id i4 Pexum Topros, B KOTOPbIA BXOAUT MHCTPYMEHT. OAUH MHCTPYMEHT MOXET
BXOAWTb TO/MBKO B 1 pexum Topros. Homep 6uta, Hymepauusa HaunHaeTcs
cl.

group_mask i8 BuToBas macka rpynn, B KOTOpble BXOAUT MHCTPYMEHT

d_sess_assign t [Jarta Hayana Topros (kaneHgapHas Aata, C KOTopoi BO3MOXHa NMOCTaHOB-
Ka 3as1BOK N0 NHCTPYMEHTY)

trade_period_access i8 Mpu3Hak TOproBny B onpeeneHHbIi TOProebiil nepuog (butoBas macka)

buy_deposit_erc d16.2 Basosoe 'O nokynatens gns KOYP (py6)

sell_deposit_erc d16.2 Basosoe 'O npogasua ans KOYP (py6)

buy_deposit_hrc d16.2 Basosoe 'O nokynatens ansa KrnypP (py6)

sell_deposit_hrc dl6.2 Basosoe 'O npoaasua ansa KMYP (py6)

buy_deposit_Irc d16.2 Basosoe 'O nokynatens gna KHYP (py6)

sell_deposit_lIrc d16.2 Basosoe 'O npogasua ans KHYP (py6)

buy_deposit_mrc d16.2 Basosoe 'O nokynatens ans KCYP (py6)

sell_deposit_mrc dl6.2 Basosoe 'O npoaasua ana KCYP (py6)

settlement_price_clr d16.5 PacueTHas LeHa npeacTosLein KnmprnHrosoli ceccum.

MpumeyaHus:

* CoCTOsiHME TOProBoOro AHA UMEET NPUOPUTET Hag COCTOSIHUEM MHCTpPyMeHTa. To ecTb, eciim TOpFOBbII‘/JI AEeHb HaxoguTcAa B COCTOAHUU
«MPUOCTAHOB/IEH» U/ «3aBepLUEH», TO N0 BCEM MHCTPYMEHTaM Hesb3sl Toprosartb, He3aB1UCUMO OT 3HavyeHus state B UHCTPyMEeHTe.
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+ [one state MOXeT NPUHUMATbL CNEAYOLLME 3HAUEHUS:

ToproBblii fieHb N0 3TOMY UHCTPYMEHTY Ha3HauYeH. Henb3si CTaBUTL 3asiBKW, HO MOXHO YAQ/IATb N0 3TOMY UHCTPYMEHTY.
ToproBblii fieHb N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb U YAasATL 3asABKU MO 3TOMY UHCTPYMEHTY.

MprocTaHOBKa TOProB MO BCEM UHCTPYMEHTaM. Hefb3s CTaBUTb 3asiBKW, HO MOXHO YAaNATh.

ToproBblii fieHb N0 3TOMY UHCTPYMEHTY 3aBepLUEH MO BPEMeHU. Henb3s CTaBUTb 1 YAaISAThL 3asiBKU N0 3TOMY UHCTPYMEHTY.
MprocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTh 3asiBKW, HO MOXHO YAQ/ISTb N0 3TOMY UHCTPYMEHTY.
CTapToBas ayKLMOH OTKPbITUSI MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb 1 YAasATb 3asiBKU MO 3TOMY UHCTPYMEHTY.
AYKLVOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY 3aBepLUeH.

ToproBblii eHb N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3as1BKU B 3aKPbITUE MO 3TOMY MHCTPYMEHTY.

© 00 N o o b~ N B O

AYKLVOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBUTb 3asiBKV B 3aKPbITWE MO 3TOMY UHCTPYMEHTY.

* [Mone signs siBNsieTcA GUTOBOI MACKO U MOXET NPUHMMATb CreaytoLme 3HaueHus:

0x10 Mpr3HaK aHOHUMHOW TOProBAn

0x20 Mpr3HaK HeaHOHUMHO TOProBx

0x100 Mpu3HaK MHCTPYMEHTa-CBA3KU

0x200 Pblovepc

0x4000 OpHoAHEBHbIV hbloYepCHBI KOHTPaKT ¢ aBTonponoHrauvein (CFD - Contract for difference)

0x10000 KaneHgapHbIii cnpes,

0x40000 Mpu3Hak KonnatepasibHOr0 UHCTPYMEHTa

0x80000 SKcnupaums no pacnucaHuio Uam akcnupaums B KNMpuHroByro ceccuio:
o 0 - B KnupunHrosyto ceccuio
o 1 - no pacnucaHuo

0x100000 TAS-thbtouepc (B mekyujeli sepcuu HeO0CMYIHO)

* Mone multileg_type MOXeT NPMHUMATL CeaytoLme 3HaYeHNs:
0 OOGbIYHBIA MHCTPYMEHT - He CBs3Ka
3 KaneHgapHsblii cnpeg

* TOYHOCTb LEH B K/IMPUHIOBbLIX CAEe/Kax MOXET MNpeBbilarb yKas3aHHylo B rnone roundto ANA MHCTPYMEHTa, ueHa TakoW COENKN MOXET
6bITb HE KpaTtHa MUHUMaJIbHOMY LWWary LeHbl.

 lMone trade_mode_id MOXeT NpuHUMaTh CriefyloLme 3HaYeHns:
1  ®bloyepchbl, aHOHUMHbIV
3 OnuMoHbI, aHOHUMHBIN
14 KaneHgapHble cnpegbl, aHOHUMHbII
17 KonnatepasibHbliA, aapecHbIi
18 OpgHoAHEBHbIN (hblouepc ¢ aBTONPONOHTauMen, aHOHUMHbI
 lMone group_mask siBnsieTca 6UTOBOI MAaCKO 1 MOXET NPUHUMATL CNeayloLye 3HaYeHUs:
0x1  Csob6ogeH
0x2  MepenonHeHue HaltGroupMask
0x4 3anpet Toprosartb B AONOIHUTENBHYK CECCUI0
0x10 WcnonHeHue no pacnucaHuio
0x20 XanbTbl, CBA3AHHbIE C ANCKPETHLIMW ayKLMOHaMN
 [one trade_period_access sBnseTca 6UTOBOI MacKoi 1 MOXET NPUHUMATL CReayoLive 3HaUYeHUs:

Ox1 OcHoBHas
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0x2 BeuepHsas
0x4 [ononHuTesibHasA Ceccus BbIXOAHOIO AHA

0x8 YTpeHHss

4.15.1.3. Ta6nuua fut_vcbh: CnpaBoyHUK TOpryembixX akTuBOB (thbrovepchbl)

Tabnuua cofepXuT cnpaBoYHUK 6a30BbIX KOHTPAKTOB A/151 UHCTPYMEHTOB.

Ta6n. 61. Monsa taénuubl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaumeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 BasiioTa KoTMpoBaHWs

trade_scheme cl dopma Topros

section c50 HavmeHosaHue Cekuumn

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 Uncnooii nageHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kog SECCODE 1a6nmupl SECURITIES wnto3a ASTS. 3HayeHune no ymon-
yaHuio NULL.

signs i4 [Mone npusHakos

negative_prices i1 MpU3HaK OrpaHNYEHNSI OTPULIATESNBHBIX LIEH.

option_model i1 Mopaenb LeHoo6pa3oBaHns OMLYOHOB.

asset_class i4 Tvn 6a30BOro akTmBa.

board_md c4 MpeHTndomkaTop pexuma Topros SECBOARD u3 wnto3a ASTS.

section_id i4 MpaeHTtudmkarop Cekunm

expiration_time t Bpems akcnvpauumn B Toprax

MpumeyaHus:

« TMone exec_type MOXET NPUHUMATL Ciefytolime 3HaYeHNs:

T TlocTaBka akuuii yepes Toprosyto cuctemy ASTS

PacueTHbIii

D TocTtaBka Apyrum cnocobom (B faHHOE BPEMS HE UCMOJb3yeTCs)

« [Mone trade_scheme MOXeT NpYHMMATb CleaytoLme 3HaYeHUs:

F

G

C nonHbiM obecneyeHrem

C 3as10rom

* llone SigI"IS ABM1SeTCA GUTOBOI MAacKO Y MOXET npnHuMaThb cnegyrupe sHa4eHua:

0x1 Skcnmpauus no pacnucaHuio nn akcnvpauusa B Knmpuxrosyto ceccuto: 0 - B KnupuHrosyto ceccuto; 1 - no pacnvcaHuio
0x2 Tlpu3HaK OTHECEHWUA MHCTPYMEHTa K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHBbI

0x4 MpusHak TAS-dobtodepc: 0 - He TAS-thbtouepc; 1 - TAS-thbtouepc (B mekyweli sepcuu HEA0CMYIHO)

0x8 [Ans kBannuLMpoBaHHbIX MHBECTOPOB

« Tone negative_prices MOXeT NpUHUMAaTh CrieflytoLime 3HaYeHNs:

0 LleHbl (obloYepcoB, LieHOBbIE TPaHULLbl ¥ CTPAViKU OMLMOHOB OrpaHnyeHbl NOMOXUTENbHBIMY 3HAYEHUSIMM

1 LeHbl (hbto4epcoB, LEHOBbIE FPaHNLbl U CTPAiKK ONLUYOHOB He OrpaHuYeHbl
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« [Mone option_model MOXET NPUHNMATL CreaytoLLMe 3HaYEeHNS:
0 Mogenb bnaka-Lloynsa
1 Mogens bawense
« lMone asset_class MoxeT npvHUMaTh cnegyloLye 3HaueHus:
1 Akuusa
2 Baora
3 O6nurauus
4 NHpekc
5 ToBap
6 TlpoueHTHas ctaska
* lMone section_id MOXeT NpuHUMaTh crefyloLyie 3HaYeHus:
1 doHaoBas cekuus
2 TosapHasa cekums

3 [leHexHas cekuus

4.15.1.4. Ta6nuya fut_instruments: CnpaBoOYHUK MHCTPYMEHTOB

Ta6n. 62. NMona ta6nuubl fut_instruments

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl penikaumm

isin_id i4 YHUKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIbHBIN KO, MHCTPYMEHTA 4719 MHGDOPMALMOHHBIX CUCTEM

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTa

name c75 HavmeHoBaHVe UHCTpyMeHTa

inst_term i4 CwmelLeHune oT cnoTta

base_contract_code c25 Kopf 6a30BOro akTuea.

roundto i4 KonmuecTBo 3HaKOB Moc/ie 3ansToli B LeHe

min_step d16.5 MUWHUManNbHBIV LWar LeHbI

lot_volume i4 KonnuectBo eauHuy, 6a30BOro aktuBa B MHCTpPyMeHTe. lMone sBnsetcs
ycTapeBLUUM 1 ByaeT yaaneHo B Bepcum 10.3.

xlot_volume d16.8 KonuuecTtBo eanHuL, 6a30BOr0 akTvBa B MHCTPYMeHTe. Bo3MoXHbI Apo6-
Hble 3HaYeHns.

step_price d16.5 CTOMMOCTb Liara LeHbl

last_trade_date t [Jata okoHuYaHus obpalleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHns blodepca B MeXMecayHblin cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jata Hayana akcnupauuy NHCTPyMeHTa.

percent_rate d6.2 MpoueHTHan cTaBka A/1s pacyeta BapuaLVoHHOV MapXu No NPOLEHTHbIM
obtovepcam

settlement_price d16.5 PacueTHas LeHa nocne nocnefHero KAMpuHra.

signs i4 Mone npusHakos

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl B KNTMPUHIOBYHO Ceccuio

step_price_curr d16.5 CTOMMOCTb MUHMM&a/ILHOIO LUara LieHbl, BbipakeHHasn B BastoTe. Icnorsb-
3yeTcs A1 KOHTPaKTOB C payeTamy B BanoTe, A9 pybneBbix KOHTPAKTOB
3HayeHve coBnagaet co step_price.
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Mone Tun OnucaHune

pctyield_coeff d16.5 KoadhchuumeHT Ansa BbluncieHns AOXOAHOCTY NO hbloYepcaM Ha NPoLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK /151 BbIYUCNIEHUS OXOAHOCTU NO hbloyepcam Ha NpOoLLEeHT-
Hble CTaBKu

series_type cl Tun cpoyHOCTM thbtoyepca. M - MecsiuHbI; Q - KBapTaslbHBbINA.

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSUHOTO cnpega no npasusy "nonyHeT-
T10". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 Maentndpmkarop (isin_id) BA-thbblouepca gns TAS-dobtovepca (B mekywel
Bepcuu HedocmyrHo)

trade_mode_id i4 Pex1m Topros, B KOTOPbIA BXOAUT MHCTPYMEHT. OUH MHCTPYMEHT MOXET
BXOAWTb TONbKO B 1 pexum Topros. Homep 6uta, Hymepauusa HaunHaeTcs
cl.

group_mask i8 ButoBas macka rpynn, B KOTOpble BXOAUT UHCTPYMEHT

trade_period_access i8 Mpu3Hak TOproenn B ONpeaeneHHbI TOProBblli nepunog, (butoeas macka)

MpumeyaHus:

e TOYHOCTb LEH B K/IMPUHIOBbLIX CAENKaX MOXET MNpeBblllaTb yKa3aHHyo B rnone roundto ONna MHCTPYMEHTa, LeHa Takoi COENKN MOXeT
ObITb HE KpaTtHa MUHMMasibHOMY Lary LeHbl.

* [Mone trade_mode_id MOXeT NpuUHUMaTh CNneaytoLie 3Ha4eHus:
1  ®bloyepcbl, aHOHUMHbIIA
3 OnuMOHbI, aHOHUMHBIiA
14 KaneHgapHble cnpefbl, aHOHUMHbIN
17 KonnaTepasnbHblii, aApeCHbIii
18 KOHTpaKT Ha pa3Huuy LieH, aHOHUMHBbI

« [one group_mask siBnseTca 6UTOBOI MackKol 1 MOXET NPUHUMATL CefyloLne 3HaUYeHN:
0x1  CsobogeH
0x2 MepenonHeHve HaltGroupMask
0x4 3anpet Toprosartb B AOMNOSIHUTENbHY CECCUI0
0x10 VcnonHeHue no pacnucaHuio
0x20 XasibThbl, CBA3AHHBIE C AVCKPETHLIMU ayKLMOHAMM

« lMone trade_period_access sBNseTca 6UTOBOM Mackoli 1 MOXET NPUHUMATL CNefyHoLLMe 3HAUYEHNS:
0x1 OcHoBHasn
0x2 BeyepHss
0x4 [ononHuTesibHasA Ceccus BbIXOAHOIO AHA
0x8  YTpeHHsAs

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4yHMK napaMeTpoB CMoT-aKTUBOB

Tab6n. 63. Mona ta6nuybl fut_bond_registry

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

bond_id i4 YHVKa/TbHbIN YACOBO NAEHTUGMKATOP CNOT-aKTuBa
small_name c25 CWMBOJIbHbIN KOZ CNOT-aKTBa

short_isin c25 ISIN Kog, akumn/ebinyck obnurauumn/kog BastoTbl
name c75 HavmeHoBaHue cnoT-aktusa

date_redempt t [Jata noraweHus obnuraummn (NULL gns octasibHbIX)
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Mone Tun OnucaHune
nominal d16.5 HomuHan obnurauum/akumm
bond_type i4 Tun: akumsa/obnuraums/santota
year_base i2 Ba3a pacueTa (yc/10BHOe KO/IMYeCTBO AHEN B rogy)
MpumeyaHus:

« [one bond_type siBNsieTCA GUTOBOI MACKOI Y MOXET NPVHMMATb CNeAyoLe 3Ha4YeHNs:

0x1 Akumnsa
0x2 O6nurauns
0x4 O6nuraumsa ¢ amopTusaumei

0x800000 Basota

Ta6n. 64. Nona Ta6nuubl dealer

4.15.1.6. Ta6nuuya dealer: CnpaBo4HUK onpm

Mone Tun OnucaHne

repliD i8 CnyxebHoe none noAcucTembl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

client_code c7 Koga knneHTa

name c200 HavmeHoBaHue dmpmbl

rts_code c50 Kog PTC dhmpmbl

signs i4 Mone nNpusHakoB. 4 - pexuM 610KMPOBKN AgMUHUCTpaTopa Toproeoit Cu-
CTeMbl, 8 - pexum 610kMpoBky MnasHoro Tpeiiaepa PacueTHoi dupmbl

status i4 Mpu3Hak 060cob6neHHOCTM pasgena

transfer_code c7 Kog, cueTa ans nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues skcnupauum ans 6@ B urorosom 0. byaet npvMeHeH B
KnupuHrosyto ceccuto

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB 0 3KCnupauun 418 Havana pacyeta cueHapues
aKkcnupaumm no b®. byaet npumeHeH B KNMPUHIOBYHO Ceccuio

margin_type i1 Pexum mapxvposaHusa no pasgenam b®. 3 - MonyHeTtTo, 4 - HetTo. Byget
npuMeHeH B K/IMPUHIOBYIO CeCccuio

calendar_spread_margin_type i1 Tun MapXunpoBaHnsa kaneHaapHbIX cnpefos Ans noptgens b&. 3 - Mony-
HeTTO, 4 - HeTT0. ByfeT npuMeHeH B KNNMPUHIOBYIO CECCUt0

num_clr_2delivery_client_default i4 KonnyecTtBo K/MPUHIOB A0 3KCnupauuy 418 Hayana pacyeTa cueHapues
3KCNMpaLun No KNNeHTaMm - 3HayeHue no ymonyaHuio. byaet npumeHeH B
KnupuHrosyto ceccuto

exp_weight_client_default d3.2 Bec cueHapueB akcnvpauum B UTOroBom 'O NSt KIMEHTCKUX pasfenos -
3HaueHue no ymonyaxuio. byaet npumeHeH B K/IMpUHIroByto ceccuio

coeff_im d16.5 KoadpcpuumeHT mntorosoro MO gns B®. ByaeT npuMeHeH B KnupuHrosyto
ceccuio.

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocTn obecneveHns no B® npu BBOAe/BbIBOAE
cpencts. 1 - [a, 0 - Het

limit_tied_money i1 CootBeTcTBME TOprosoro nuMuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBUCUMLIA (BUPTYasbHbIN) u-
MWT. BUpTyanbHblii IMMWT NO pesynbratam KIMprHroBoi ceccum MeHsieT-
CA TONbKO Ha BeNNUMHY foxopaalybbiTka. byaet npumeHeH B KnupuHrosyto
ceccuo

limits_set i1 lpoBepka gocTtaTtoyHocTy iMMuTa no 6@ npu noctaHoske 3asBokK. 1 - [la,
0 - Het

no_fut_discount i1 dnar 3anpeLLeHns NCNonb30BaHWsA CKMAKM No hblodepcam ans noprdens
B®. 1 - 3anper, 0 - HeT. byaeT npumeHeH B KMPUHIOBYO Ceccuio

no_fut_discount_client_default i1 dnar 3anpeLyeHns Cnob30BaHNsA CKMAKN No diblodepcam A/15 KNIMEHTOB -
3HaveHwue no ymonyaxuto. 1 - 3anpert, O - HeT. byaet npumeHeH B KnvpuH-
TOBYH0 CECCuto

firm_id clz2 Kopg, YyacTHMKa TOpros Ha CPOYHOM pblHKe
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Mone Tun OnucaHune

tm_name c200 HanmeHoBaHWe Y4yacTHUKa TOpros

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHblin koadpduumeHT Beca cueHapusi SOMC.

ics_margin_type i1 Tvn MapXUpoBaHUs MEeXKOHTPaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTyn K Topram B yTPEHHIO TOProBy0 CECCUI0.

order_allowed_in_weekend_session|il [JocTyn K TOpram B fONOTHUTE/bHYIO TOProBY CECCUIO BbIXOAHOTO AHS.

not_use_nov_client_default i1 [edonTHoe COCTOsIHME MCNO/b30BaHWA CheLManbHOro pexuma yvera
npemMuasnbHbIX OMLUVMOHOB A5 KNMEHTOB B®.

MpumeyaHus:
« [one status siBNsieTCA GUTOBOV MACKOWi:
o 0x01 - bpokepckas dompma AY
o 0x02 - ObocobneHHast Bpokepckas dmpma (OBD)
o 0x100 - B® ans knueHTa - puanMYeckoro nuua
o 0x200 - B® ans knueHTa - HepesngeHTa
o 0x10000 - HKL|
o 0x20000 — Cob6cTBeHHast Bpokepckas dvpma
o 0x40000 — KnueHTckasa Bpokepckas dupma
o 0x80000 - Cneub®

[Opyrvie 6UTbI cofepxar TeXHUYeckyio nHhopmaLio

* [Mone order_allowed_in_morning_session MOXET NPUHUMAaTb C/eayroLme 3HaYeHUs:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBbIE OnepaLyy, KpOMe onepauyii CHATUS 3asiBOK.

1 [ocTyn K Topram B yTPEHHIO TOPTOBYIO CECCUIO PaspelLLeH.

* Mone order_allowed_in_weekend_session MOXeT NpUHMMAaTb CNeayloLLmMe 3HaYeHUs:

0 /[locTyn K TOpram B [OMOMHUTENbHYI0 TOPTOBYK CECCUI0 BbIXOLHOMO AHSA OrpaHuyeH. 3anpeLleHbl TOProBble onepawymn, kpome one-

pauuii CHATMS 3asBOK.

1 JocTyn K Topram B AOMNO/IHUTENIbHYH TOPrOBYH CECCUID BbIXOLHOIO AHS PaspeLLeH.

« Mone not_use_nov_client_default moxeT npyHumaTh cregyowme 3Ha4YeHNs:

0 CraHaapTHbIii cnoco6 yyeta OnuYOHOB.

1 CneuuanbHblii pexum (6e3 ydeta O 1 NOV, ¢ 3anpeTom Ha oTpulatesibHble No3uLMM No NPEeMUasIbHBIM ONLyoHaM).

4.15.1.7. Tabnuuya sys_messages: Coo06LeHns TOProBoii cuctembl

Ta6n. 65. Mona Tabnuubl sys_messages

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
msg_id i4 YHVKasbHbIN nAEHTUMKATOP CO06LLEHNSA
lang_code c8 AA3bIK co0bLEeHN

type_id i4 Tun coobLueHns

moment t [arta v Bpems peructpauuy coobLieHns
text c255 KpaTtkuii TEKCT coobLeHns

urgency i1 MpuUsHaK CPOYHOCTH COOGLLEHNS

status i1 Craryc coobueHuns

message_body c4000 [MoNHbIA TEKCT coobLleHns
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Tunbl COOBLLEHWNIA:

type_id TeKcT Wa6/ioHa Coo6LEeHUA
4 YBaxkaemble KIMEeHTbI, EC/IN LieHa OCTaHeTCs Ha TekyLleM ypoBHe B TeyeHue #ShiftTimeMin# MuHyT, To Topru dblovepca-
My #B®# 6yayT npuoctaHoBneHbl Ans #HomepPaclumpenns# pacwumnpenus #MPAHVLA#Hel rpaHnLbl Anana3oHa OLeH-
Ky LeHoBoro kopugopa v #PVICKOB#.
5 Topru thbtovepcamu #5# nproctaHoBneHbl Ana #HomepPacwmpenns# pacwmnperuns #FPAHLA#Hel rpaHnupl avana-
30Ha OLIeHKM LieHoBOro kopugopa n #PNCKOB#.
6 Topr hbtodepcamu #b®# B0306HOBNEHbI. HoBble #PAHVILIA#HVWE UeHoBble rpaHuubl coctasnstoT: #UpCotir/
DownCotir#, HoBas cTaBka #NEWRATE#.
CpepctBa O coctasnsoT #AmountGO# #valuta#, nsmeHeHue Kk npeabiaywemy aHio #DiffAmountGO# #valuta#.
Topru dbtouepcamu #5P# npnocTaHoOB/MEHDI.
Topru dhbtouepcamy #5d# BO30GHOBEHBI.
11 CnnCOK y4aCTHUKOB, NMPefoCTaBAAOLMX KOTUPOBKY Ha 60nblune o6bemsl - https://www.moex.com/s2996
12 BHuumaHne! CerogHs nocnefHuii AeHb obpaiwieHns u akcnupauun #TEKYLWMECALUH #HEAENbHbIE?HeaenbHbIx#
#AMEPVIKAHCKX/EBPOMENCKWX# #MAPXWPYEMbIX/MPEMUAJIbHbIX# #PACUETHbIX/TIOCTABOYHbIX# on-
LIMOHOB Ha aKkummn (#bd#).
13 Ceiiyac MOXHO CHVUMaTb 3as1BKM.
18 Kypcbl BantoT ansa pacyeta Bapmapxu n 'O B KnupuHrosoli ceccun: CAD=51.88280, CHF=76.18050, EUR=76.22500,
GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.
19 OnpepeneHa LeHa UCMNOoMHeHNs. ..
500 CBOOGO/HBIN TEKCT AN LUTATHbIX COOBLLEHWIA
501 CBOOO/HbIN TEKCT 4718 HeLUTaTHbIX COOBLEHNI

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBoO4YHUK TOPryeMbIX MHCTPYMEHTOB (ONLUOHbI)

Ta6nV|u,a COAEPXUT CNPaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B TOpI'OBbIVI A€EHb.

Tab6n. 66. Mona Tabnuuybl opt_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nNoAcucTeMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 MaeHTndmkaTop ToproBoro AHA

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTa

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA 4719 MHDOPMALMOHHBIX CUCTEM

name c75 HavmeHoBaHve UHCTpyMeHTa

base_contract_code c25 Kop, 6a30Boro akTuBa.

fut_isin_id i4 Kog, chblouepcHOro nHCTpymeHTa

base_im_covered_sell d16.2 Ba3osoe 'O nog, ogHy NOKPbITYIO No3uuuio nognucuvika (pyo).

base_im_sell d16.2 Baszosoe 'O nog, o4HY HENOKPLITYH NO3MLUMI0 nognucunka (pyo).

put i1 Tun onuwnoHa. 0 - Call onuuoH,1 - Put onunoH

strike d16.5 LleHa ctpaiik

roundto i4 KonuuecTtso 3HaKoB nocsie 3ansiToi B LeHe

last_trade_date t [ata okoHYaHWA obpalleHns MHCTPYMEeHTA.

signs i4 Mone npusHakos

settlement_price d16.5 PacyetHas ueHa (TeopeTuueckas LieHa onuuoHa) Nocne NocneqHero K-
puHra.

base_im_buy d16.2 Basosoe 'O nog, NoKynky MmapXvpyemoro onuuoHa.

option_series_id i4 MaeHTuchmKaTop ONLMOHHO cepmn

state i4 CoCTOsiHME TOProB NO UHCTPYMEHTY.

trade_mode_id i4 Pexmm TOpros, B KOTOPbIA BXOAUT MHCTPYMEHT. OfUH MHCTPYMEHT MOXET
BXOAWTb TO/MbKO B 1 pexum Topros. Homep 6uta, Hymepauysa HaunHaeTcs
cl.
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Mone Tun OnucaHune
group_mask i8 BuToBas macka rpynmn, B KOTOpblE BXOAUT UHCTPYMEHT
trade_period_access i8 Mpu3Hak TOproeny B onpeaesneHHbIi TOProeblil nepuog (butoBas macka)
base_im_covered_sell_erc d16.2 Basosoe O nog ogHy NOKpbITYH no3unuuio nognucyvka ans KOYP (py6)
base_im_covered_sell_hrc d16.2 BasoBoe 'O nog ogHy NOKpbITYO No3uumio nognucyvka ans Krype (py6)
base_im_covered_sell_Irc d16.2 Baszosoe 'O nog, ogHy NOKPbITY0 No3uumio nognucdvka ans KHYP (py6)
base_im_covered_sell_mrc d16.2 Basosoe 'O nog, ofHY NOKPbITYO No3uuumto nognucyvka ans KCYP (py6)
base_im_sell_erc d16.2 Basosoe O nog o4Hy HEMOKPbITYHO NO3uUMio nognucunka ans KOYP (py6)
base_im_buy_erc d16.2 BasoBoe 'O nog Nokynky mapxmpyemoro onuuoHa anst KOYP (py6)
base_im_sell_hrc d16.2 Ba3osoe O nog oAHy HEMOKPbITYHO No3uumio nognucuunka ans KNyP (py6)
base_im_buy_hrc d16.2 Basosoe 'O nog, nokynky mapxupyemoro onuuoHa ans Kryp (py6)
base_im_sell_Irc d16.2 BasoBoe O nog oaHy HEMOKPbITYHO NO3uumio nognucuunka ans KHYP (py6)
base_im_buy _lIrc d16.2 BasoBoe 'O nog, nokynky mapxmpyemoro onuuoHa ans KHYP (py6)
base_im_sell_mrc d16.2 Ba3osoe O nog ogHy HENOKPbITY0 No3uumio nognucumka ana KCYP (py6)
base_im_buy mrc d16.2 Basosoe 'O nog, nokynky mapxupyemoro onuuoHa ans KCYP (py6)
settlement_price_clr d16.5 PacueTtHas ueHa npeacTosweli KnmprHrosoli ceccuu.
d_sess_assign t [ata Hauyana ToproB (KasieHgapHas gara, ¢ KOTopoli BO3MOXHa NoCTaHOB-

Ka 3asiBOK MO UHCTPYMEHTY)

MpumeyaHus:

e TOYHOCTb LEH B K/IMPUHIOBbLIX CAENKaxX MOXET MNpeBblllaTb yKa3aHHyo B rnone roundto ONna MHCTPYMEHTa, LeHa Takoi COENKN MOXeT
ObITb HE KpaTtHa MUHMMasibHOMY Lary LeHbl.

* lone signs ABNSeTCA GUTOBOI MacKoi 1 npnHUMaeT cneayruine sHa4eHus:

0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [Npu3HaK HEaHOHWMHO TOProB/N

« [lone state MOXeT NPUHMMaTL CneayoLme 3HayeHua:

0

1

9

ToproBblii feHb N0 3TOMY UHCTPYMEHTY HasHaueH. Henb3si CTaBUTh 3asiBKK, HO MOXHO YAA/IATL N0 3TOMY UHCTPYMEHTY.
ToproBblii fieHb N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb U YAaNsATb 3asBKU MO 3TOMY UHCTPYMEHTY.

MpriocTaHoBKa TOProB MO BCEM UHCTPYMEHTaM. Hefb3si CTaBUTb 3asiBKW, HO MOXHO YAaNsATh.

ToproBblii feHb N0 3TOMY UHCTPYMEHTY 3aBEpLUEH MO BPEMEHW. Henb3s CTaBWThb 1 YAAINAThL 3asiBKU N0 3TOMY UHCTPYMEHTY.
MprocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTh 3asiBKW, HO MOXHO YAA/ISITb MO 3TOMY UHCTPYMEHTY.
CTapToBaUs1 ayKLMOH OTKPbITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb 1 YAA/ISATb 3asiBKU MO 3TOMY UHCTPYMEHTY.
AYKLVOH OTKPbITUA MO 3TOMY MHCTPYMEHTY 3aBeplUeH.

ToproBeblii feHb N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3as1BKU B 3aKPbITUE MO 3TOMY MHCTPYMEHTY.

AYKLMOH OTKPbITVS NO 3TOMY MHCTPYMEHTY MaeT. MOXHO CTaBWUTb 3asiBKU B 3aKpbITUE MO 3TOMY UHCTPYMEHTY.

* lNone trade_mode_id MOXeT NpUHMMAaTb CNeaytoLLme 3HaYeHUs:

1

3

14

17

18

®bloyepcbl, aHOHUMHBLI

OnNUMOHbI, aHOHUMHBIA
KaneHgapHble cnpegpbl, aHOHUMHbI
KonnatepasnbHbliA, aapecHblii

OpHOAHEBHbIV (hblOYEPC C aBTONPOSIOHTaUMEd, aHOHUMHBII

* lone group_mask ABNSETCA GUTOBOI MaCKO N MOXET npuHMMaTb cneayruine sHa4eHus:

0x1  Csob6ogeH

0x2 MepenonHeHve HaltGroupMask

Ox4  3anpet ToproBaTb B JOMOHUTENLHYIO CECCUIO
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0x10 VcnonHeHue no pacnucaHuio
0x20  XasibThbl, CBA3AHHBIE C AVCKPETHLIMU ayKLMOHAMM

« lMone trade_period_access aBNseTca 6UTOBOI Mackoli M MOXET NPUHUMATL CRefytoLime 3Ha4YeHNs:
0x1 OcHoBHas
0x2 BeuyepHsisa
0x4 [ononHuTesibHasA Ceccus BbIXOAHOIO AHA
0x8 YTpeHHsAs

4.15.1.9. Ta6nuuya opt_vch: CnpaBoO4YHUK TOPryemMbiX aKTUBOB (ONLUUOHbI)
Tabnvua cofepxuT CpaBoYHNK 6a30BbIX KOHTPAKTOB 4151 UHCTPYMEHTOB.

Ta6n. 67. Monsa Taénuubl opt_vch

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmn
base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHexHua

curr c3 Baniota KoTuposaHus

trade_scheme cl dopma TOpros

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 UucnoBoli ngeHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHnyeHns oTpuLaTesibHbIX LieH.
option_model i1 Mopaenb LeHoobpa3oBaHWs OMLUOHOB.
settlement_currency c3 Bantota pacuyeToB

section_id i4 MaeHTudomkarop Cekunm

MpumeyaHus:

« lMone negative_prices MOXeT NpUHMMAaTh Cneaytolme 3Ha4eHus:
0 LleHbl hbtouepcoB, LEHOBbIE TPaHULLbI 1 CTPalKu OMNLMOHOB OrPaHNYeHbl MONOKNTENbHBIMW 3HAYEHNAMUN
1 UeHbl dhbloYepcoB, LeHOBbIE rPaHuLibl U CTPAK1 ONLMOHOB He OrpaHnyeHbl
« [None option_model MOXeT NpUHUMAaTL CneayoLye 3HauYeHus:
0 Mogenb bnaka-LWoyn3sa
1 Mogens bawense
« [Mone section_id MOXeT NPUHMMATb CeayHLmMe 3HaYEHUS:
1 ®doHaoBasa cekuma
2 TosapHasa cekuns
3  [leHexHas cekuus
4.15.1.10. Ta6nunya multileg_dict: CnpaBo4HUK CBA30K

Ta6n. 68. Monsa ta6nuubl multileg_dict

Mone Tun OnucaHue

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replAct i8 CnyxebHoe nosne nofcucTembl pennkaumm
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Mone Tun OnucaHune

sess_id i4 MaeHTndmkatop ToproBoro AHs

isin_id i4 YHWKasIbHbIN YAC/IOBOI KOA CBA3KN

isin_id_leg i4 YHVKasTbHbIN KOL, UHCTPYMEHTA, BXOASLLET0 B CBA3KY
qty_ratio i4 KoadhdomumeHT KonmuecTea

leg_order_no i1 [MopsfoK Horn B CBA3KE. 3HaYeHne no ymonyaxuio 0.
MpumeyaHus:

» CwmbICn nons gty_ratio COCTOUT B yKa3aHWM KONMYecTBa U HanpasfeHns UHCTPYMEHTA, BXOAALLErO B CBA3KY: €C/N 3HaYeHue qty_ratio > 0,
TO [i@HHbIN MHCTPYMEHT BXOAMT B CBSA3KY C TEM X HanpaB/ieHUeM, C KakuM U1 3asiBKa No cBsi3ke, ecnu gty_ratio < 0 — ¢ NpOTMBONOMOX-
HbIM. AGCOMOTHOE 3HauYeHve gty_ratio onpegensieT k03aMULMEHT, Ha KOTOPbI YMHOXAETCS KOMIMYECTBO €MHUL, UHCTPYMEHTa-CBSA3KN
B 3as1BKe A/19 NO/yYeHUs KONMYecTBa enHNL, MHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua opt_exp_orders: MopyyeHns Ha IKCnUpayuio

Ta6n. 69. NMonsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl penimkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pennkawumm
exporder_id i8 MaeHTrdmkaTop nopyyeHust Ha aKcnMpauuio
client_code c7 Kog knnenTa

isin_id i4 YHUKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA
xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuui

sess_id i4 MpeHTndomkaTop ToproBoro gHs

date t [Jata v Bpems

4.15.1.12. Ta6nuua fut_bond_nkd: HK[, Ha gaTy MCNO/MHEHUA CPOYHOIO KOHTPaKTa ¢ obaiMrauuei

Ta6n. 70. Monsa ta6nuubl fut_bond_nkd

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkawmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

bond_id i4 LincopoBoii Koz obnuraumm

date t [Jata BbInnatbl KynoHa

nkd d16.7 HK[, Ha gaty Bbinnarbl KynoHa

is_cupon i1 MpusHak: 0 - HK/, Ha gaTty MCNo/THEHMS CPOYHOIO KOHTpakTa ¢ obnvrayme,
2 - HK[ Ha paty noctasku obnurauum

4.15.1.13. Ta6nuua fut_bond_nominal: Pasmepbl Bbin/1aT HOMUHA/IbHOA CTOMMOCTU OGIUraLumn

Ta6n. 71. Monsa ta6nuubl fut_bond_nominal

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

bond_id i4 LincopoBoii Koz obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbinnaT HOMWHaILHO CTOMMOCTK

face_value d16.5 Pa3mep ocTtaTtouHoOV HOMUHaUTLHOV CTOMMOCTY obnurauum

coupon_nominal ds.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouHOn HOMU-
Ha/IbHOI CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOTO KOHTpaKTa ¢ 0bnura-
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Mone

Tun

OnucaHue

umeit, 2 - Pa3mep 0CTaTO4HOM HOMUHaBbHOV CTOMMOCTH Ha AaTy NoCTaBKu
obnuraumu.

4.15.1.14. Ta6nuya fut_bond_isin: CnpaBoYHUK COOTBETCTBUA MHCTPYMEHTOB CNOT-aKTUBaMm

Ta6n. 72. Nona taénuubl fut_bond_isin

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe nose nogcucTeMsl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKasIbHbIN YACMOBOW UAEHTUMNKATOP NHCTPYMEHTa
bond_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUGIMKATOP CNOT-aKkTyBa
coeff_conversion d5.4 KOHBEPCWOHHBI KO3hhULNEHT

4.15.1.15. Ta6nuya user: Nonb3oBatenn CUCTEMbI

Tab6n. 73. Nona Taénuubl user

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nofAcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
login c20 JlorvH yyacTHuKa Topros
start_date t Bpems Hayana gencTaus normHa
end_date t Bpems okoH4YaHWs AencTeua normHa
client_code c7 CeMun3HaYHbIl Kog, KneHTa
operation_mask i4 ButoBasi Macka. 3agaeT paspeLUeHs Ha BbIMOSIHEHNE ONepaLuii;
e 2 - JIuMUTUPOBaAHNE OTKPbITLIX NO3ULMiA No B®.
e 8 - JlumutuposaHue B® (nepesog aeHer). MoxXeT 6biTb YCTAHOBIEHO
TOoMbKO Oneparopom-P® nnv AgMuHucTpaTtopom Topros.
e 16 - Bo3Bpar feHer.
e 32 - IMMUTUPOBaHNE KIINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KaneHTam.
e 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiskam gasi SMA f0rvHoB.
lang i2 Kop A3bika Ans coobLueHuii
sma_flags i4 ButoBast Mmacka (cm. MprMeyaHus):
* 1-i1 6uT - Cancel on Disconnect
* 2-in 6ut - Cancel on DropCopy Disconnect
e 3-i1 6UT - SMA-NOTUH.
sma_status i4 ButoBas macka (cm. MpumeyaHus):
* 1-/4 61T - pa3peLunTb/3anpPeTUTb TOProBble onepauuy 415 noruHa
e 2-i1 6BUT - CHUMATbL/HEe CHUMAaTb 3asiBKM NPW 3anpeTe TOProBbIX onepauuii
C NormHa.
aspref i4 MaeHTudmkatop nonb3osarens. N5 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHTngukatop MASTER-normHa.
user_level i1 YpoBeHb /10rMHa nonb3osarens:

. 1-P®

* 2-B9®

e 3 - KnneHt

password_expiration_date

[ara ncteueHusa cpoka ,D,eVICTBVIFl napons.

183



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

MpumeyaHus:
» lMone sma_flags saBNsieTcsi GUTOBOI MaCKOIA:
o 1-ii 6ut: 0 - Pexxum Cancel on Disconnect BbIK/IlO4EH AN NorvHa, 1 - Pexxnm Cancel on Disconnect BK/IKOUYEH A5 1oruHa

o 2-1 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bblk/to4eH Ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/to4eH
ANa nornHa

o 3-1 6uT: 0 - Pexxkum SMA BbIKMIOYEH /19 NTOTUHA, 1 - Pexxkum SMA BKoYeH ans noruHa.
« Mone sma_status aBnseTcs GUTOBOIN MaCKOIA:
o 1-i 6uT: O - pa3peLLaeT TOProsble onepauun Ansa norvHa, 1 - 3anpeLaeT TOproBble onepauuy gas noruHa

o 2-i 6UT: 0 - HE CHMMATb 3asiBKM IOTMHA NPy 3anpeTe TOProBbIX ONEPaLMK C JIOTUHA, 1 - CHAMAaTL 3asiBKU SIOTMHA NPy 3anpeTe TOProBbIX
onepauum ¢ formHa.

4.15.1.16. Ta6nuua sess_option_series: ONUMNOHHbIE cepun

Ta6n. 74. NMons Ta6bnuubl sess_option_series

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofgcucTeMbl pennkawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

series_id i4 MaeHTudmKaTop ONLMOHHO cepun

underlying_id i4 MpeHTndomkaTop hbtouepca

base_contract_id i4 MaeHTudmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHus nepuoga akcnupaumm

expiration_anchor_date t AkopHas garta (Aara akcnupauuy onuyoHHON cepum)

days_to_expiration i4 KonuuecTtso pabounx gHen (Mo MeCTHOMY KasieHAapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems [0 3kcnupawum onumoHa B A0N5X roga (kaneHaapHbIX gHel fo aKe-
nupauun/KkonnyecTso fHell B rosy)

series_type cl Tun cpovHoCcTH onuuoHa. W-HefesbHbIin; M-MecsuHbIi; Q-KBapTasibHbIiA.

small_name c25 CUMBO/IbHbIN KOA

strike_step d16.5 LLlar cTaiikoB

use_null_volat i1 1 - Bk/IOYEH peXVM pacyeTa Hy/neBoli BonatuibHoCTy, O - Bbik/ioueH

sub_risk i1 1 - Bk/IlOYEH pexuM yyeTa pyckoB No NofTodkam pucka, O - BbikitoueH

volat_min d20.15 JIMMUT BONATUIBHOCTY MUHUMATbHbIN

volat_max d20.15 JIMMUT BONATUILHOCTY MaKCUMasTbHbIM

volatility _risk f TekyLiasa cTaBka p1cka Bos1aTubHOCTA B JONAX

volatility_mismatch_risk f TekyLLas cTaBKa pucka paccoriacoBaHus BONaTU/IbHOCTU B A0MAX

signs i4 Mone npu3sHakoB

a_black f MapameTp pacueTa KpyBOIi BONATUAILHOCTM NO Mogenu bnaka-Lloynsa

b_black f MapameTp pacuyeTa KpuBOI BosIaTUILHOCTM Mo Mogenu Bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpuBOIi BoslaTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacueTa KpyBOIi BONATUAILHOCTM MO mogenu bnaka-Lloynsa

s_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM Mo Mogenu Bnaka-LWoynsa

a_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balense

b_bach f MapameTp pacuyeTa KpuBOIi BOATUILHOCTM MO Mogenv balwense

c_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogdenu bawense

d_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

e_bach f MapameTp pacyeTta KpVBOI BONATUILHOCTY NO Mogenu balenbe

s_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balense

m_bach f MapameTp pacueTa KpyBOIi BONATUILHOCTM MO Mogenu batwenbe

r f Be3puckosas npoueHTHas cTaska.

184



21.10.2026 PLAZA Il wnto3 Bepcus 9.12

Mone Tun OnucaHune

fixed_spot_discount f CyMMa AMCKOHTVPOBAHHbIX 3HAYEHU 0O6BABMEHHbIX [EHEXHbIX NOTOKOB.
CF, nocuuTaHHbIi Ha cnepyowmin aeHs T+1.

projected_spot_discount f CyMMa AMCKOHTUPOBaHHbIX 3HAYEHWI MPOrHO3HbIX AEHEXHbIX NOTOKOB.

margin_style i4 Cnocob6 MapxupoBaHus onuuoHa. 0 - MapXupyemblii; 1 - npeMuasibHbIiA.

settlement_type i4 Tvn onumoHa. 0 - pacyeTHbI; 1 - NMOCTaBOYHbINA.

exercise_style i4 Cnoco6 “cnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponeickuii.

min_step d16.5 MUWHMMasTbHBIN LIar 3MEHEHUS LiEHBI.

step_price dl6.5 CTOUMOCTb Liara LieHbl.

lot_coefficient i4 KoathdomumeHT, ykasbiBaowuii Ha 06bEM 6a30BOr0 akTBa B KOTMPOBKE
KOHTpaKTa 1 cTpaiikax OnuuoHHONM cepumn.

interest_rate_risk_up f CTtaBka paccornacosaHusi MPOLIEHTHOTO pucka B CLEHapuu ABWXEHUs
CTaBKW I BBEPX.

interest_rate_risk_down f CTaBKa paccorfiacoBaHvsl NPOLEHTHOrO pucKa B CLeHapuu ABVKEHWS
CTaBKu I BHU3.

step_price_curr d16.5 CTOMMOCTb Liara LieHbl B BaftoTe. Vcnonb3yeTcs A1 KOHTPaKToB C pa-
yeTamu B BaUllOTe, A7 PyOneBbIX KOHTPAKTOB 3Ha4YeHWe coBnajaeT co
step_price.

underlying_price d16.5 Tekywias LeHa cnoT UHCTPYMEHTA, a B AeHb 3KCnMpauumn - LeHa Huxene-
)allero akTnea, OTHOCUTE/IbHO KOTOPOWA 6yayT MCNOJTHEHbI OMUMOHLI (NO-
OPOGHOCTM CM. B COOTBETCTBYHOLLEN cneuuduKkaLmm KOHTpakTa).

lot_volume i4 KonnuecTtso eanHuL, 6a30BOro aktmea B MHCTPYMEHTE.

sess_id i4 MaeHTndmkaTop ToproBoro AHA

step_price_clr d16.5 CTouMOCTb Wara LieHbl B KNMPUHIOBYHO CECCUt0.

r2

BespuckoBas cTtaBka FX2 BantoTHOW napbl FX2/FX1 (a8 npeMuanbHbIX
OMUMOHOB Ha BaullOTy); CTaBka AUBUAEHAHON [OXOAHOCTM g (4718 npemu-
a/IbHbIX OMLMOHOB Ha NHAEKC).

interest_rate2_risk_up

CraBKa paccorniacoBaHuss NPOLEHTHOr0 pucka B CLEHapun ABMKEHUA
CTaBKW 2 BBEPX.

interest_rate2_risk_down

CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBWKEHUS
CTaBKM 2 BHU3.

d_sess_assign

[Jata Hauyana Topros (kasieHAapHas faTa, C KOTOpOoii BO3MOXHA NOCTaHOB-
ka 3as1BOK M0 VHCTPYMEHTY)

expiration_time

Bpemsa akcnupaumm B Toprax

fixed_spot_discount_clr

CyMMa AMCKOHTVPOBAHHbIX 3HAYEHU 0OBABMEHHbIX AEHEXHbIX NOTOKOB.
CF, NoCYMTaHHbIA Ha Ha4Yano TOproBoro AHs T.

MpumeyaHus:

* [lone Sigl"IS ABM1SETCA GUTOBOI MAacCKOI 1 MOXET npnHuMaTth cnegyrupe sHa4eHus:

0x1 3Kcnmpau,ms:| Nno pacnucaHnio Nan akcnupauma B KIMpUHIoByo CECCULO: 0-B KnupuHrosyto ceccuio; 1 - no pacnucaHuo

4.15.1.17. Ta6nuya investor: CnpaBoYHUK KJINEHTOB

Ta6n. 75. Mona Tabnuybl investor

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penimkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

client_code c7 Koga knueHTa.

name c200 HaumeHoBaHve kveHTa.

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KasleHAapHbIX CcnpesoB Ans knneHTa. 3 - MonyHeTTo,
4 - HeTTo. Byget npymeHeH B KNMPUHIoBYHO Ceccuto.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHNAVH-perncTpauum.

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapPXUpoBaHNSA MEXKOHTPaKTHbLIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo

MKC.
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Mone Tun OnucaHune

coeff_im d16.5 KoadhchuumeHT ntorosoro O.

no_fut_discount i1 dnar 3anpeLleHns Ucnonb30BaHWsa CKUAKU No dbodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB [0 aKCnvpauun 4118 Havana pacyeta cueHapues
aKcnmpauum.

exp_weight d3.2 Bec cueHapueB akcnvpaummn B utorosom MO.

xstatus i8 Mpu3Haku pasgena, pacluMpeHHoe.

client_risk_level i4 Karteropus ypoBHs pucKa KnneHTa.

not_use_nov i4 CoCTOsiHME MCMO/Mb30BaHNA CMELMaIbHOMO pexuMa yyeta npemMmasibHbIX
onumoHoB (6e3 yueTta MO 1 NOV, ¢ 3anpeTom Ha oTpuuate/ibHble No3nLun
no NpeMuasibHbIM ONUOHAM).

MpumeyaHus:

« [lone xstatus siBnsieTcsa 6UTOBOI MaCKOIA:

o Ox1-4Y

o 0x2 - O60CO6NEHHbIN

o 0x4 - bpokepckas dmpma Tuna 4y

o 0x80 - dunsnyeckoe nuLo
o 0x100 - KOpugunyeckoe NUuUo

o 0x200 - Hepe3naeHT

o 0x2000 - NNC (MHanBMAYyanbHbIA MHBECTULMOHHBIN CYET)

o 0x4000 - Mpu3HaK paspeLLeHnst KPOCC-CAEOK A/1s1 afPECHbIX 3asBOK. 1 - KPOCC-CAENKM paspeLueHbl; 0 - KpOCC-CAeKM 3anpeLueHb

o 0x8000 - /luuo 6e3 rpaxgaHcTBa
o 0x20000 - Co6CTBEHHbII
o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.B®

o 0x10000000 - lononHNUTeNbHbI COGCTBEHHDIN pasaen

o 0x10000000000 - KsannthmumpoBaHHbIi MHBECTOP

o 0x40000000000 - CHATb NaccuBHYO 3asBKY NPV KPOCC-CAENKe
* [Mone client_risk_level MoXxeT NnpuHMMaTh Cneaytolime 3Ha4eHuns:

o 0 - He ykasaHo (3Ha4eHve No YMOI4aHuto)

o 1 - KnueHT ¢ HavanbHbiM YpoBHeM Pucka (KHYP)

o 2 - KnueHT co CTaHgapTHbIM YpoBHeM Pucka (KCYP)

o 3 - KnueHT ¢ MosbiweHHbIM YposHeM Pucka (KMYP)

o 4 - KnneHT ¢ Ocobbim YpoBHeM Pucka (KOYP)

« [lone not_use_nov MOXeT NpUHUMaThL CrieayloLine sHauYeHns:

o -1-"Kaky B®" (Hacnepgyetcs ot dealer.not_use_nov_client_default)

o 0 - cTaHAapTHbIIi CNoco6 yyeTa ONLyOHOB

o 1 - cneyuanbHblil pexum (6e3 yueta IO n NOV, ¢ 3anpeToM Ha oTpuLaTesbHble NO3ULUM MO NPEMUASLHLIM OMNLMOHAM)

4.15.1.18. Ta6nuuya fut_margin_type: Tun mapxuposaHus

Ta6n. 76. Mona ta6nuybl fut_margin_type

Mone

Tun

OnucaHue

repliD

i8

Cnyxe6Hoe none NOACUCTEMbI penvKaLmm

186



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

code cl2 PacueTHbili Kog nnn Kog Bpokepckoii rpmbl

type i1 MpusHak PK/BD (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK Kk EguHomy Myny.

prohibit_coeff dl6.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer makcumasib-

HOe COOTHOLLEHNEe pa3Mepa OTpULAaTe/IbHOro CBOGOAHOMO IMMUTA K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHUN KOTOPOro CUCTEMA CTaBWT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxiim 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tvn aBTOMaTu4yeckoro 3anpeta ansa PK:
+ 1 -3anpert OTKPbITUSA NO3NLMIA

e 2 - 3anpeT BbICTaBMEeHNS 3aABOK.

settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6cTBeHHbI PK, 1 - knneHtckmin PK, 2 - PK
Tina ay.
operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBnieHHas AgMuHucTparopom TC.

0 - oTKNtOYEHa, 1 - BK/IOYeHa.

spf i1 spf - special flag

MpusHaK TOro, YTO PacyeTHbIA KoA OTKPLIT A/ HEPE3NAEHTOB HeapyXe-
CTBEHHbIX CTpaH: 0 — 06bIYHbIN pacyeTHbI Ko, 2 — pacyeTHbI Kog, Tuna
AR

MpumeyaHus:

« [None operator_input MOXeT NpUHUMAaTh 3HaveHue: O - 6/TI0KMPOBKa OTK/0YeHa, 1 - 61oknpoBka BktodeHa. Mpy BkIoYeHnn pexuma 610-
KMPOBKV aBTOMaTWUYECKN CHMAIOTCS 3as1BKW, BbICTAB/IEHHbIE CO BCEX K/IMPUHIOBbIX pa3aenos b®, npuBsisaHHbIX K 6r10kmpoBaHHoMy PK.
CHATble 3asBKM B MoJie xstatus noMevaroTcst cneuyanbHbIM Npu3Hakom - OperatorinputSA (0x1000000000000). B pexvmMe 6510KMpoBKK
yCTaHaB/MBaETCS 3anpeT Ha nogady Nobbix TOProBbix komaHg, B TC € yKa3aHVeM K/IMPUHIOBbIX pa3fenoB 6pokepckunx hupm, npmssasaH-
HbIX K AaHHOMY PK, a Takke 3anpeLleH nepeHoc nosvuuii mexgy b6®. B 3asiBkax u cgenkax, CQOpMMpPOBaHHbIX Mo PK AgMUH1CTpaTopom
TOProB B pexvmMe 6/10KMPOBKM, B MONSIX xstatus (B 3asiBkax) u xstatus_sell nnm xstatus_buy (B caenkax) npoctaBnsieTcs cneymasibHbIi
npusHak - OperatorinputSA (0x1000000000000).

4.15.1.19. Ta6nuua fut_settlement_account: PacueTHbIV Kop,

Ta6n. 77. Mona Ta6nuubl fut_settlement_account

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkawumm
code c7 Kog, Bpokepckoit @upmbl unu Knuentckuii Kog,
type i1 MpusHak BO - 1, KNnewt - 2
settlement_account cl2 PacueTHbIii Kopg,

4.15.1.20. Ta6nnya sma_master: MpuBsaska SMA-noruHa K MASTER-NOrmHy
Tabnuua cogepxuT nHopmarmio o npueaske SMA-noruHa kK MASTER-n0ruHy.

Ta6n. 78. Mona Tabnuybl sma_master

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne noAgcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MpeHntndmkatop MASTER-normHa.
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4.15.1.21. Ta6nuya sma_pre_trade_check: HacTpoiiku

npeaBapuTesibHbIX NpoBepok SMA-nornHa

Tabnuua coaepXuT MHChOpPMaLIMIo 0 HACTPOIKax NpefBapuTebHbIX NpoBepok SMA-MoruHa.

Ta6n. 79. NMona Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHve
repllD i8 Cnyxe6bHoe none noAcucTembl pennkawumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
check_id i8 YHUKaNbHbIN naeHTUMKaTOp 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusartuea:

* 0 - dbroyepc

e 1-0nuuoH

+ 3 - KaneHgapHslii cnpeg
client_code_check c7 Kog, knueHTa, yyacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.15.1.22. Ta6nuua clearing_members: YYaCTHUKN KNUPUHTa

Tabnuua coaepXuT MHEHOPMAaLIMIo O BI0KMPOBKAX Y4aCTHUKOB.

Ta6n. 80. Mons Ta6nuubl clearing_members

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
code c2 Kopg, yvactHuka

lock_type i1 Tun 6N10KMPOBKM

lock_date t [Jata 6noknpoBku

name c200 Ha3BaHue yyacTHuka

MpumeyaHus:

» Mone lock_type MoXeT npyHUMaTh cregyoLlme 3HaueHNs:

0  Hert 6/10KMpOBKY.
2 JINKBUAALMOHHBI HETTWHT B OTHOLUEHUN YYacTHUKA KIMPUHTa.
11

lMprocTaHoBKa KNUPUHroBOro O6C1'Iy)KMBaHMF| YyacTHMKa K/IMPUHra no NpuyrHe aHHy/IMpoBaHNA NMLEH3MN Ha OCYLLLECTBNEHNE NPo-

cbeccvaaanoﬁ AEeATE/NIbHOCTU Ha PbIHKE LEHHbIX 6ymar.

4.15.1.23. Ta6nuya instr2matching_map: ConoctaBneHne UHCTPYMEHTOB MaTUUHTY

Tabnuua cnyxuT st ConocTaB/IeHNst UHCTPYMEHTOB MaTUMHrY, Ha KOTOPOM OHW 06pabaTbiBatoTCS.

Ta6n. 81. Mona ta6nuybl instr2matching_map

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn
replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
base_contract_id i4 Uncnooii nageHtTudmkarop 6a3oBoro KOHTpakTa
matching_id il MaeHTudmkaTtop MmatunHra
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4.15.1.24. Ta6nuuya fut_exec_orders: NMopy4yeHnsa Ha UCNoOsIHEHME O[HOAHEBHbIX (PbIOUEPCOB C aBTOMNPOJIOHTa-
yuei

Ta6n. 82. Mona ta6nuybl fut_exec_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm

exec_order_id i8 MaeHTudmkaTop nopyyeHus Ha UCnonHeHne

client_code c7 Kof knneHTa

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

xamount i8 KonmyecTBO KOHTPaKTOB, NOAEXALLMX NCMOMTHEHUIO (C YYETOM 3HaKa)
sess_id i4 MpeHTudmkaTop Toprosoro fHs

date t [Jata v Bpemsi noga4n/maMeHeHns nopyyeHns

4.15.1.25. Ta6nuua discrete_auction: NapamMmeTpbl Ha3HAYE€HHbIX AYKUWOHOB OTKPbITUA

Tab6n. 83. MNonsa tTa6nuubl discrete_auction

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

discrete_auction_id i8 MaeHTudmkaTop ayKumoHa OTKpbITUSA

sess_id i4 MaeHTndmkaTop ToproBoro AHA

add_order_start t Bpems Havana nprvema 3asBoK B ayKLyOH OTKpPbITUSA

add_order_finish_from t Hauano nHTepBasia BpeMeHM, B TeUEHME KOTOPOro NPOU30AAET NpekpaLle-
HWe npriemMa 3asiBOK B ayKLOH OTKPbITUA

add_order_finish_till t KoHeL, nHTepBana BpeMeHW, B TEUEHME KOTOPOro NPOU3OMAET npekpaLtle-
HVe NnprMemMa 3as1BOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkatop cmHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MpeHTndomkaTop cuHxpocobbiTus "discrete_auction_add_order_finished"

trade_period_id i8 MaeHTndmkaTop TOproBoro nepunoaa

trade_period_type i8 Twn ToproBoro nepunoga

MpumeyaHus:

« Mone trade_period_type MOXeT NpuHUMATb CReayoLpe 3HAUYEHUS:
1 OcHOBHas TOproBasi CECCUsl.
2 BeuepHsis 4OMNOMHUTENbHAS TOProBasi Ceccust.
4 [ononHuTenbHas ceccust BbIXOAHOTO fHS.

8 YTpeHHAA AONONHUTENbHaA Toprosas ceccus.

4.15.1.26. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HAYUE€HHbIE B ayKLWUOH OTKPbITUA

Ta6n. 84. Nona Ta6nuybl discrete_auction_base_contract

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penimkawmm
discrete_auction_id i8 M aeHTudmkaTop ayKumMoHa OTKpbITUA
base_contract_id i4 Yncnosoii ngeHTndunkaTop 6a30BOro KOHTpakTa
base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.
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4.15.1.27. Ta6nuuya trade_periods: NMapameTpbl TOProBbIX NepMoaoB
Tabnvua cogepXxnT nHchopMaumio 0 pacnucaHny TOProBbIX NEPUOLOB.

Ta6n. 85. Monsa Ta6nuubl trade_periods

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
trade_period_id i8 MaeHTudmkaTop TOprosoro nepunoaa

sess_id i4 MaeHTndmkatop ToproBoro AHA
trade_period_type i8 Twn Toprosoro nepuoga

trade_period_begin t [ata n BpemMs Ha4yana TOproBoro nepuoga
trade_period_end t [ata n Bpemsi OKOHYaHWsA TOProBoro nepuoga
trade_period_name c255 Ha3BaHue Toprosoro nepuoga
trade_period_flags i8 dnary fononHNUTENbHBLIX CBONCTB TOProBOro nepuoga
MpumeyaHus:

 Mone trade_period_type MOXET NPUHUMATbL CleayoLme 3HaYeHUs:
1 OcHoBHasa ToproBas ceccus.
2 BeuepHsst JONOMHUTENbHASA TOProBas CECCUs.
4 [lononHuTeNbHasA Ceccust BbIXOAHOIO AHA.
8 YTpeHHss AOoNoNHUTeNbHAA TOproBas ceccus.
« Mone trade_period_flags moxeT npyHumaTh cnegyoLlime 3HaueHus:
0x01 T[lepef TOpProsbIM NEPUOLOM NPOU3BELEHA NCEBAOPA3ABMXKA.
4.15.1.28. Ta6nuuya session: NiHchopmauusa o TOproBom gHe
Tabnuua cogepXxuT MHOPMALMIO O pacnucaHnn TOProBbIX AHENA.

Ta6n. 86. Mona Ta6nuybl session

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

sess_id i4 MaeHTndmkaTop ToproBoro AHA

begin t Bpewmsa Havana

end t Bpemsi okoHuaHns

state i4 CocCTOsiHME TOProBoro AHsA

eve_on i1 MMpu3HaK Toro, YTO AOMNOMHUTE/IbHAS BEYEPHSIS ceccusi ByeT NPOBOAUTLCS
eve_begin t Bpemsi Hayana JoNonHUTENLHO BEYepHel ceccum

eve_end t Bpemsi okoHYaHMs1 [ONOMHUTENIbHOW BeYepHei ceccum

mon_on i1 MpuW3Hak Toro, 4To AOMNOMHUTENbHASA YTPEHHAS ceccusi GyaeT NPOBOANTLCA
mon_begin t Bpemsi Hayana AONONHUTENLHOW YTPEHHE ceccun

mon_end t Bpemsi okoHYaHWs1 AONOMHWUTENBHON YTPEeHHEl ceccum

settl_sess_begin t [ata n Bpemsi Hayana PacueTHoi ceccumn

clr_sess_begin t [Jata n Bpemsi Hayana KnnpunHroBoii ceccumn

settl_price_calc_time t [ata 1 Bpems 3anycka npouecca onpeesnieHns pacyeTHbIX LieH
settl_sess_t1_begin t MnaHoBas farta 1 BpeMs Havasna PacueTHoi ceccrm B TOProBbIi AeHb T+1
margin_call_fix_schedule t [ata n Bpemsi aBTOMaTM4eCcKoi chrkcaumm MapXmHasibHbIX Tpe60BaHuiA

MpumeyaHus:

190



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

 [Mone state MOXeT NpUHUMATL CreayloLmne 3Ha4YeHns:

0 ToproBblii AeHb Ha3HaueH. Henb3s cTaBWTb 3as9BKW, HO MOXHO yAanaTb.

1 ToproBblit AeHb UAET. MOXHO CTABUTb U YAA/ATh 3aABKM.

2 TlpvocTaHOBKa TOPros Mo BCEM MHCTPYMeEHTaM. Henb3a cTaBuTb 3adBKU, HO MOXHO yAanATh.

4 Toprosblii fieHb 3aBepLUEH Mo BpeMeHW. Henb3s CTaBUTb U yAaIATh 3asBKU.

¢ [Mone inter_cl_state Bbigaetcs (no 6MToOBO):

0x0  HeonpeaeneH. MOXHO CTaBUTb U yAaNsTb 3asBKM.

0x01 Byaywmii Ha cerofHsA. MOXHO CTaBUTb U YAAIATL 3asBKM.

0x02 OTmeHeH. MOXHO CTaBUTb U yAasIATL 3asBKU.

0x04  Tekywuii, T.e. NAET, HUYero Henb3s. Henb3sa CTaBuTb U yAaNaTb 3asBKU.

0x08  Tekywwii, T.e. UAET (MO BpeMeHM), HO hakTUUECKN 3aBEPLUEH U YXKE MOXHO BblKauMBaTbCs, CHUMATL 3asiBKW. Henb3si cTaBUTb

3asiBKN, HO MOXXHO yAa/1AaTb.

0x10 YcnelwHo 3aBepLUeH (B T.4. 1 N0 BpeMeHW). MOXHO CTaBUTb U yaansiTb 3as1BKK.

4.15.1.29. Ta6nuya brokers_base_contracts_params: MHguBngyanbHblii KoachchpuumneHT FO B paspese 6a30BOro

KOHTpakTa u 6@

Ta6n. 87. Mona tabnuubl brokers_base_contracts_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAgcuUcTeMbl penmkaumm

broker_code c4 Kog B®

base_contract_code c25 Kof 6a30BOro KOHTpakTa

coeff_im d16.5 KoadpcpumeHT MO no 6a30BOMY KOHTPaKTY AJ151 BCEX KNIMEHTOB AaHHO BO.
ByfeT npuMeHeH B KNMPUHIOBYHO ceccuio.

4.15.1.30. Ta6nuuya spectra_environment: OnucaHue TeKyLlero KOHTypa

B Ta6n|/|ue TPaHCNPYETCA MeTKa TeKyLero npoaakilleH KOHTypa, K KOTOPOMY NOAKAKYUICA K/TUEHT.

Ta6n. 88. Mona tabnuubl spectra_environment

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcMcTembl penkaumm
environment_id i4 MpaeHTudmkaTop KoHTypa
environment_name c8 HasBaHvie KoHTypa

MpumeyaHus:

+ Tabnuua spectra_environment COAePXNT CTPOrO OfHY 3anUCh:

JIn6o 0x01 | MXFOPROD - Boegoii (PROD)
JIn6o 0x02 | MXFOPREP - TectoBbiii (PRE-PROD)
4.15.1.31. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 89. Mona tabnuuybl sys_events

Mone Tun OnucaHue
repliD i8 CnyxebHoe nose nofcucTeMbl pensinkasmm
replRev i8 CnyxebHoe none noAcucTeMbl penimkawmm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_type i4 Tun cobbITuA

event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 MaeHTndmkatop ToproBoro AHs

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbITus

MpumeyaHus:

* BO3MOXHbl€ TUMNbl COBLITUIA

event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOProBoro AHsA

event_type =5
message = "clearing_started"
Hauyano KnupwuHroBsoli ceccum

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

event_type = 17
message = "clearing_trades_inserted"
CdhopmumpoBaHbl cienkv Mo pesynstaram KIMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasgsukka TMMUTOB

event_type = 22
message = "discrete_auction_matching_completed"
3aBepLUeHOo cBefeHne 3asBOK 1 OnMy6/IMKOBaHbl CAEMKM ayKLMOHa OTKPbITUSA

event_type = 23

message = "discrete_auction_add_order_started"
Hauano nprvema 3asiBOK B ayKLMOH OTKPbITHS
event_type = 24

message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asiBOK B ayKLMOH OTKPbITWS
event_type = 36

message = "start_of_calendar_date"

Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"

Hauano PacuyeTHoli ceccun

event_type = 38

message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

event_type = 47

message = "settlpricecalc_finished"
PacuyeTHble LieHbl 3aduKCpoBaHbl

4.16. Notok FORTS_MM_REPL - UHdopmauua 06 ob6asarenscreax MM
(Type=l)
4.16.1. Cxema gaHHbIX

Tabnmupl:

« mm_agreement_filter - Tabnvua c Homepamu, TinaMn JOrOBOPOB 1 KOAAMMW MPOrpamMm Ha OKasaHve MapKeT-MeKepCKUx ycyr

» fut_MM_info - O6s3atenscTBa MM no gbtouepcam
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* opt_MM_info - O6s3arenbcTea MM no onumoHam
e cs_mm_rule - Tabnuua c MHCTPYMEHTaMM A4/19 nepecyeTa LeHTPasIbHOro cTpaika

4.16.1.1. Ta6nuuya mm_agreement_filter: Ta6nuua c Homepamu, TUNamMu 4OroBOPOB U KogamMu NPorpaMm Ha oka-
3aHue MapKeT-MelKepCKUxX ycnyr

Ta6n. 90. Monsa tTa6nuubl mm_agreement_filter

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofgcucTembl pennkaumm
agmt_id i4 WpaeHTudomkaTop forosopa

is_fut i1 Tun o6sA3aTenscTBa

agreement c50 Homep gorosopa

client_code c7 Kog, knneHTa

program_code c50 Kog, nporpammbl

4.16.1.2. Ta6nuuya fut_ MM_info: O6a3atenbctBa MM no cbrouepcam

Ta6n. 91. Nona ta6nuybl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 MpeHTndomkaTop ToproBoro gHs

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xypLueit 3asBK/ Ha NPoAaxy, BowleALleli B cnpes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asBKax Ha NMpoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLuei 3asBKM Ha MOKYMKy, BOLleALlei B cnpeq,
xamount_buys i8 KonnuyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOAALWMX B cnpes
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpes He gepxwuTes, 0 — fgepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbiNnosiHeHMsA O6s3aTeNnsCTB

period_start t Hauano nepuoga feiicteusi npasnn MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Kog knneHTa

active_sign i4 MpusHak: 1 — 3anuck yaaneHa (CtTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpaeHTndomkaTop obs3atensctea MM

fulfil_min d6.2 MpoLEeHT MUHMMAsTLHOTO UCMOTHEHUSI 065A3aTEeNbCTB 3a TOProBbIi AEHb
fulfil_partial d6.2 MpoLEeHT YaCcTNUYHOro NCNOMHEHUS 06A3aTENbCTB 3a TOProBbIi AEHb
fulfil_total d6.2 MpOLEHT NOMTHOTO UCNOTHEHNS 06513aTENLCTB 3a TOProBbIit AeHb
is_fulfil_min i1 Mpr3HaK MUHUMAa/IbHOTO UCMOTHEHNS 06S13aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4acTUYHOIO UCMOSTHEHNS 0653aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOAHOrO NCNOMHEHNSA 06A3aTeNLCTB B TEKYLLUMI MOMEHT
is_rf i1 Mpu3Hak 06a3aTebCcTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MeliKepcKoli CBA3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnupytoTcsi 06s13aTenbCTBa MapKeT-MenkepoB ¢ AeTanm3aumein 1o
CeMV3HaYHOro K/IMEHTCKOro KoAa.
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4.16.1.3. Ta6nuuya opt_MM_info: O6s3arenbctBa MM no onunoHam

Ta6n. 92. Nona taénuybl opt_MM_info

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoAgcUCTeMbI penmkalmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKasIbHbIN YACTOBOW UAEHTUMUKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkatop ToproBoro AHs

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPOAaxy, BolleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALLMX B Cripes,
price_edge_buy d16.5 LleHa xygLieli 3asBKu Ha MOKYNKyY, BOWeALLeni B cnpes
xamount_buys i8 KonnyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOAALWWMX B cnpes
mm_spread d16.5 Cnpef no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He aepxwuTes, 0 — fepxuTcs

amount_sign i1 Mpu3sHak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbiNosiHeHMsA O6sA3aTeNnsLCTB

period_start t Hauano nepuoga fevicteust npasnn MM

period_end t OkoHYaHue nepuoga gelictensa npasun MM

client_code c7 Kog, knneHTa

cstrike_offset d16.5 CwMeLLeHe OT LieHTpasibHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck yganeHa (CTasa He akTuBHa), 0 — akTUBHA
agmt_id i4 MaeHTndmkatop o6si3atenctea MM

fulfil_min d6.2 MpPOLEHT MUHUMAsIbHOTO UCMOMTHEHUS 06A3aTeNbCTB 3a TOProBbIli AeHb
fulfil_partial d6.2 MpOLEHT YaCTUUYHOrO UCNOMHEHUST 0653aTENbCTB 3a TOProBbI AEHb
fulfil_total d6.2 [MpoLEeHT NOMIHOTO NCNOMHEHNS 0653aTeNbCTB 3a TOProBbIil AeHb
is_fulfil_min i1 Mpu3HaK MUHMMa/IbHOTO UCMONIHEHNST 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 MpW3HaK YacTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOHEHUS 06A3aTENLCTB B TEKYLLMUI MOMEHT
is_rf i1 Mpu3Hak 06a3aTenbLCTBa pacyeTHOW hupMbl

id_group i4 M aeHTndmkaTop MapKeT-MeikepCKoi CBA3KN

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupytoTcs 06s3aTenbcTBa MapKeT-MeikepoB ¢ AeTanusauunen 1o

CEeMN3Ha4YHOrIo KJINEHTCKOro Koga.

4.16.1.4. Ta6nmua cs_mm_rule: Taénuuya c MHCTpyMeHTaMu AJ/151 NepecyeTa LLeHTPa/ibHOTo cTpaiika

Ta6n. 93. NMona ta6nuubl cs_mm_rule

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe nose nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sess_id i4 MpeHTudomkaTop Toprosoro fHs

client_code c4 Kof knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHdopmauusa (Type=AR)

4.17.1. Cxema faHHbIX

Tabnuubl:

* money_clearing - OcTatkv No KNneHTaMm n 6pokepckumM drpmam
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* money_clearing_sa - OcTaTku no PacueTHOMY Koay
« clr_rate - Kypcbl Ba/IlOT U MHAEKCOB
« fut_pos - VIHchopmaLmsi 0 NO3MLMOHHOM COCTOSIHUM HA& MOMEHT KNIMPWHIOBOW ceccum Mo diblodepcam
* opt_pos - VIHdhopmauus 0 NO3NLMOHHOM COCTOSIHUM Ha MOMEHT KIMPUHIOBOI ceccum no onuuoHam
« fut_sess_settl - PacueTHble LeHbl Mo hblovepcam
* opt_sess_settl - PacyeTHble LieHbl MO ONuMoHam
« pledge_details - Tabnuua getannsayum 3ai0ros
 fut_pos_sa - MiHchopmaumsi 0 NO3NLMOHHOM coCTosiHUKM PK Ha MOMeEHT KnvpuHroBoli ceccum no dobtoyepcam
* opt_pos_sa - VMIHchopmaLms 0 NO3ULMOHHOM COCTOsIHUM PK Ha MOMEHT KnMPUHIOBOi ceccum no onuuoHam
* option_series_settl - PacyeTHble LeHbI N0 ONLMOHHBIM CEPUSIM
* sys_events - Tabnuua cobbITHi
4.17.1.1. Ta6nuuya money_clearing: OcTaTkn NO K/IMEeHTam U GPOKepPCKUM hmpmam

Ta6n. 94. NMonsa Ta6nuubl money_clearing

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

client_code c7 Kog knneHTa

amount_beg d16.2 dakKTNyecKknii OCTaTok CPeACTB Ha Ha4as10 TOProBOro AHA

vm d16.2 dakTnyeckm paccumTaHHas (B PacyeTHyto ceccuio) BapuaLMoHHas Mmapxa,

BK/1H0UAs BapUaLMOHHYI0 MApXy Mo MapXMpyeMblM OnLMoHam

premium d16.2 PakTnyeckm paccuntaHHas (B PacueTHyto ceccuio) npemus rno onumoHam,
nonyyeHHas/cnncaHHas B KNMpUHIoBYyto ceccuio, B nepecyeTe Ha pyonu.
BkntoyaeT B ce651 (PUHAHCOBLIN pe3ynbTar NCNOTHEHNS

fee_fut d16.2 dakTnyeckn paccumtaHHas (B PacueTHylo ceccuio) cymma 6upxeBoro u
K/MPVHIOBOrO c60pa 3a aHOHVMHbIE CAE/KM MO hbloyepcam, CyMma BK/I0-
yeHa B charges

fee_opt d16.2 dakTuyeckn paccumTaHHas (B PacuyeTHyl0 ceccuto) cymma 6upXXeBoro u
KIMPUHIOBOro c6opa 3a aHOHMMHbIE CAENKM MO OMNuMoHaM, CyMMa BKITHO-
yeHa B charges

go d16.2 CymmapHoe 'O no btoyepcam v onumMoHam

amount_end d21.2 TekyLLWil OCTaTOK CPeACTB Ha Bpems (hOPMUPOBaHUA OCTaTKOB B KNnpuWH-
roByto MK PacyeTHyto ceccuio

free d22.2 CB0O60OJHO CpeacTB

date_money_clearing t [ata v Bpems hopmmpoBaHust ocTaTkos B KnMprHroByto nnmn PacuyeTHyto
ceccuio

settl_datetime t MnaHoBas gara pacyeToB No 0653aTesbCTBaM

in_out_netto d26.2 TekyLlee canbo BBOAOB/BbIBOAOB

vm_mtm d26.2 MnaHosoe 0653aTeNbLCTBO (ONpefeneHHoe B KNMpMHIoByto Ceccuio) no Ba-
pUaLyOHHON Mapxe, BK/II0Yas BapuaLyoOHHY0 Mapxy no MapXmpyeMbim
onuvoHam

premium_mtm d26.2 MnaHoBoe 065s3aTenbCTBO (ONpefeneHHoe B KAMPMHIOBYK ceccuio) mno
npemMun No onuuoHam, BKIOYAET B cebs OMHAHCOBLIV pe3ysbTaTr Ucnosn-
HeHus

charges d16.2 dakTuyeckn paccunMTaHHble (B PacyeTHyl ceccuto) o6si3atenbcTBa no
ynnare Komvccuii n wrpacos

charges_mtm d16.2 MnaHoBble 06sA3aTensbcTBa (onpeaeneHHble B KNMpUHIoBy ceccuio) no
ynnarte Komvccuii n wrpados

fee_fut_mtm d26.2 MnaHoBoe 06s3aTenbCTBO (ONpefeneHHoe B KnvprHIoBylo ceccuto) no
CymMMe OMPXEBOTO W KMPUHIOBOrO cbopa 3a aHOHUMHble (hblOYEPCHblE
cAenkun
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Mone Twvn OnucaHvne
fee_opt_mtm d26.2 MnaHoBoe 0653aTenbLCTBO (onpefeneHHoe B KAMPUHIOBYK ceccuio) mno

CyMMe OGUPXEBOr0 M KIMPUHIOBOrO cbopa 3a aHOHWUMHbIE OMLMOHHbIE
cAenkun

Ta6n. 95. Mona Tabnuuybl money_clearing_sa

4.17.1.2. Tabnuua money_clearing_sa: OctaTtku no PacueTHOMy Koay

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIli Kopg,

amount_beg d26.2 dakKTN4eckunii 0cTaTok CpefiCcTB Ha Havyas10 TOProBoro AHA

vm d26.2 dakTnyeckun paccumtaHHas (B PacyeTHylo ceccrio) BapraLMoHHas mapxa,
BK/IIOUAS BApVaLMOHHY0 MapXy N0 MapXnpyembIM OnLmoHam

premium d26.2 dakTnyeckn paccuntaHHas (B PacyeTHyto ceccuio) mpeMusi No onuymoHam,
nosnyyeHHas/cnucanHan B KNvpyHroByto ceccuio, B nepecyete Ha py6nu.
BktoyaeT B ce6s1 (PUHAHCOBLIN pe3ynbTaT NCMOTHEHUS.

fee_fut d26.2 dakTuyeckm paccumTaHHas (B PacueTHylo ceccuto) cymma 6upXeBoro u
KMPUHroBOro cbopa 3a aHOHUMHbIE CAeNKX No dbloyepcam, Cymma BKIIL0-
yeHa B charges

fee_opt d26.2 dakTnyeckn paccumtaHHas (B PacueTHylo ceccuio) cymma GUpxeBoro u
KIMPUHIOBOroO c6opa 3a aHOHNMHbIE CAENKM MO ONuyYoHaM, CyMMa BKIIHO-
yeHa B charges

go d26.2 CymmapHoe MO no chbtoyepcam 1 onuuoHam

amount_end d26.2 TekyLLWil 0cTaTOK CPeACTB Ha BpeMsi (hOPMUPOBaHUA OCTaTKOB B KNpuH-
roBYHO UNN PacyeTHyto ceccuio

free d26.2 CB060AHO cpeacTs

blocked_tax d26.2 CpefcTBa, 3a6/10KMpOBaHHbIe MO, BbiNaaTy Has1o0roB.

date_money_clearing t [Jara n Bpems hopMnpoBaHus ocTaTkoB B KNMPUHIoByto uim PacyeTHyto
ceccuio

settl_datetime t MnaHoBas fata pacyeToB No obs3aTenscTBaM

in_out_netto d26.2 TekyLee canbo BBOAOB/BbIBOAOB

vm_mtm d26.2 MnaHoBoe 065A3aTeNbLCTBO (ONpeaeneHHoe B KNMpUHroByk ceccuio) no Ba-
puaLyoHHOR Mapxe, BK/IIOYas BapualyoHHY Mapxy no MapXmpyeMbim
onuvoHam

premium_mtm d26.2 MnaHoBoe 06s3aTenbCTBO (ONpefeneHHoe B KnvprHIoBylo ceccuto) no
npemun No OnuMoHaMm, BK/oYaeT B cebs huHaHCOBLIN pesynbTar ucnosn-
HeHus

charges d16.2 dakTuyeckn paccunTaHHble (B PacueTHyl ceccuto) o6si3atenbcTBa no
ynnarte KOMUCCWiA 1 WwTpados

charges_mtm d16.2 MnaHoBble 06513aTeNbCTBA (ONpeesnieHHble B KMPUHIOBYKO Ceccuio) no
ynnare Komviccuii n wrpacos

fee_fut_mtm d26.2 MnaHoBoe 06s13aTensCTBO (ONpefeneHHoe B KnvpurHroByko ceccuto) no
CyMMe OMPXEBOTO W KAVPUHIOBOrO cbopa 3a aHOHUMHble (hbloYepPCHble
cAenkun

fee_opt_mtm d26.2 MnaHoBoe 06s3aTenbCTBO (ONpefeneHHoe B KnvprHIOBylO ceccuto) no

CyMMe GUPXEBOTO M K/MPUHIOBOrO cGOpa 3a aHOHWMHbIE OMUMOHHbIE
CAENKM

Ta6n. 96. Monsa Taénuubl clr_rate

4.17.1.3. Ta6nuua clr_rate: Kypcbl Ba/ltlOT U MHA,EKCOB

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne noacucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Twvn OnucaHvne

rate d16.5 3HaueHve nHaekca

moment t MOMEHT (OMKCUPOBaHMSI 3HAYEHNS

signs i1 MpW3Hakn, COOTBETCTBYHOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTndmkatop ToproBoro AHs

rate_id i4 MpeHTudmkaTop kypca

4.17.1.4. Ta6nuua fut_pos: NUHdopmaumusa 0 NO3MLUOHHOM COCTOSHUN HA MOMEHT KNupuHrosoii ceccuu no ¢bio-
yepcam

Ta6n. 97. Nonsa ta6nuubl fut_pos

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop ToproBoro AHA

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Kog knneHTa

account_type i1 Tun cueta (0 - P®; 1 - B®; 2 - KIMEHT).

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3nyms Ha KoHew, oHs

vm d16.2 CymmapHas BM no ntoram knvpviHra ans knneHTa/dovpmbl U UHCTPYMEHTA.
HauncneHHas nnaHosas BenMymHa.

fee d16.2 CyMMapHbIii c6op ANa KNveHTa/compMbl U MHCTPYMeHTa. HauucneHnHas
niaHoBast BE/IMUYMHA.

accum_go d16.2 HakonneHHsbii M

fee_ex d16.2 BuipxeBoii c6op. HauncneHHas nnaHoBas BE/IMUMHA.

fee_cc d16.2 KnvpuHrosblili c6op. HauncneHHas nnaHosas BennymHa.

charge_exec di6.2 C60op 3a ucnonHeHue. HaumcneHHas nnaHoBas Be/IMYMHA.

sbor_nosys d16.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuyM 1 KOMUCCUOH-

HOro BO3HarpaxzeHns KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.). HauncneHHas nnaHoBas BeMYMHa.

pos_enforcement_exec i8 KonuyecTBo NPUHYAUTENBHO UCMOMHEHHbIX NO3ULMIA 418 BbIXO4A U3 BeY-
Horo chbtoyepca

pay_enforcement_exec d16.2 Cymma nnatexa (C yuetoM 3Haka) 3a NpuHyauTesibHoe UCNOSTHEHME Beu-
Horo dobtoyepca. HaumcneHHasn nnaHoBasi BeNMYMHa.

Xpos_exec i8 KonmuecTBo UCNOMHEHHbIX NO3ULWIA.

vm_settl_price d16.2 YacTb CyMMapHoii BapuaLMoHHO Mapxu, CBA3aHHasi C U3BMEHEHUEM pac-
YETHOM LieHBbI, MO UToram KnmMpuHroBoii ceccum ans KNMeHTa/ompmbl U vH-
CTpyMeHTa.

vm_swap_rate d16.2 YacTb cyMMapHOi BapuaLoHHOR MapXu, cBA3aHHasa ¢ dpaHauHroM (415

BEYHbIX (ObO4EpPCOB), N0 uToram KnmpuHroBoi ceccum ans knueHta/dmp-
Mbl Y IHCTPYMEHTA.

vm_index_div d16.2 YacTb cymmapHoOli BapnaLMoHHOW MapXu, CBA3aHHasa ¢ AMBUAEHAHON Mo-
NpaBKoOWi (4151 BEUHbIX (hbOYEPCOB Ha MHAEKC UMW akKLuIo), No ntoram Knu-
PVIHFOBOI ceccun Ans KNmeHTa/(pupMbl U MHCTPYMEHTA.

date_money_clearing t [Jata knupuHra

settl_datetime t [Jata pacueTtoB

4.17.1.5. Ta6nuua opt_pos: NHchopmayma o NO3MLUOHHOM COCTOAHUU HA MOMeHT KnupunHroBoii ceccum no on-
LuoHam

Ta6n. 98. Mona Tabnuubl opt_pos

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

197



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkatop ToproBoro AHs

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

client_code c7 Kof knueHTa

account_type i1 Tun cyeta (0 - P®; 1 - B®; 2 - K/IMEHT).

xpos_beg i8 Mo3nymsa Ha Havano gHA

xpos_end i8 Mo3numa Ha KoHew, AHA

vm d16.2 CymmapHasi BM no utoram KnvpuHra aast KnneHTa/dypmbl U UHCTPYMEHTA.
HauncneHHast nnaHoBas BeMUnHa.

fee dl6.2 CymMMapHbIii cbop ANs KAvMeHTa/pupMbl M MHCTpyMeHTa. HauucneHHas
nnaHoBas BeNMunHa.

fee_ex d16.2 BupxxeBoii cb6op. HauncneHHasn niaHoBas Be/MYMHA.

fee_cc d16.2 KnnpuHroBbIii c6op. HauncneHHas nnaHoBas BefIMunHa.

charge_exec d16.2 C6op 3a ucnonHeHue. HaumcneHHas nnaHoBas Be/IMYMHA.

sbor_nosys dl6.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuy U KOMUCCUOH-
HOro BO3HarpaxzeHns KnvMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAE/KM
(py6.). HauncnernHas nnaHoBas BenMunHa.

premium d26.2 Pyb6neBas npemusi no onuuoHy, nosydeHHas/cnmcaHHas B KMpUHroByto
ceccuio. BkntoyaeT B ce6st PMHAHCOBbIA pe3ynsTaT UCMONMHEHNUST MO3ULMN.
HauncneHnHas nnaHoBas BefMunHa.

premium_in_settl_currency d26.2 BantotHasa npemus no onuuoHy, noslyyeHHas/cnucaHHas B KnupuHrosyto
ceccuio. Bkntouaet B cebst prHaHCOBbIN pe3ynbTaT NCMOTHEHUS NO3NLWN.
HauncneHHan nnaHosas BenvMymHa.

XpOs_exec i8 KonnuectBo MCNOMHEHHbIX NO3ULWIA.

date_money_clearing

[ara knupuHra

settl_datetime

[ara pacyetoB

4.17.1.6. Ta6nuua fut_sess_settl: PacueTHble LeHbl N0 hblouepcam

Ta6n. 99. NMonsa Ta6nuubl fut_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop ToproBoro AHA

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO, UIHCTPYMEHTA

isin_id i4 YHWKa/IbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

settl_price d16.5 PacueTHas LeHa

swap_rate d16.5 daHANHT NPY OTK/TOHEHWM LieHbI KOHTPaKTa OT LieHbl BA 60/1bLue 3a4aHHOro
Ha KOHTpakTe ypoBHs (415 B®)

index_div di8.4 OunBnaeHpHasa nonpaska Ansa B® Ha nHAEKC Uin akumo

exp_enforcement_pay d16.2 Cymma nnarexa (8 py6s1sx) 3a 1 KOHTPaKT No cAenkam npekpaLleHns o6s-
3aTenibCTB N0 B, B cnyyae npuHyAUTENBHOTO UCMOMHEHUS, OT CTOPOHbI
nofasLueil nopyyeHne Ha BbIxog U3 BP, cTOpoHe, KOTOPYH NPUHYAUTENb-
HO 3aKpbInn

step_price d16.5 CTOMMOCTb LWara LeHbl B K/IMPUHIoBYyH Cceccuto

step_price_curr d16.5 CTOMMOCTb LWara LieHbl B KNMPYUHIOBYIO CECCUIO B BalloTe

swap_rate_curr d16.5 DaHAMHT NPY OTK/TOHEHUN LieHbI KOHTPaKTa OT LeHbl BA 60/bLue 3a4aHHoro
Ha KOHTpakTe ypoBHS (419 B®). B nyHkTax.
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4.17.1.7. Tabnuuya opt_sess_settl: PacyeTHble LeHbI MO onNyUoOHam

Ta6n. 100. Monsa Ta6nuubl opt_sess_settl

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbsl pensmkawmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MpeHTudomkaTop Toprosoro fHs

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa
volat d16.5 BonatuibHOCTb onumoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

step_price d16.5 CTOMMOCTb Lara LeHbl B KNYPUHIOBYHO Ceccuto
step_price_curr d16.5 CTouMmOCTb Lwara LieHbl B KNMPMHIoByHO ceccuto B BasltoTe

4.17.1.8. Ta6nuua pledge_details: Ta6nuua getanunsauyum 3asioros

Ta6n. 101. Nonsa Ta6nuupl pledge_details

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penmkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kof knneHTa

pledge_name c10 Kog, nHoCcTpaHHOW BanoThbl UK LLEHHON Gymaru

xamount_beg d26.2 KonmyecTBO LieHHbIX Bymar UM MHOCTPaHHOM BaslloTbl HA HA4Yas10 TOPro-
BOTO AHSA

xpay d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LiEHHbIX GymMar vy MHOCTpaHHol Ba-
NoThI

xamount d26.2 KonnuectBo LieHHbIX Gymar uam MHOCTPaHHOM BasltloTbl Ha TEKYLLUWIA MO-
MeHT

rate d16.5 OueHOoYHasa CTOMMOCTb €iUHULLbI UHOCTPAHHON BasltoTbl WAW OAHOW LieH-
Hoi Bymaru B py6nisix PO

xamount_beg_money d26.2 KonnuyecTtso LEeHHbIX ByMar i MHOCTPaHHON BasloTbl HA Ha4Yano TOpro-
BOTO AHA B pyonsax P

Xpay_money d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LiEHHbIX GymMar vy MHOCTpaHHol Ba-
NoTbI B py6nsax Po

Xamount_money d26.2 KonnmuectBo LieHHbIX Gymar uam MHOCTPaHHON BaslloTbl Ha TEKYLLUWIA MO-
MEHT B py6nsx P®

MpumeyaHus:

* Mone amount_money - Konn4yecTBo LiEHHbIX GyMar Wy MHOCTPaHHOM BaslloTbl HA TEKYLMA MOMEHT (B py6nsix P®) (paccuutbiBaeTcs
Kak «amount» * «rate»)

* [one amount_beg_money - KofiMyecTBo LEHHbIX ByMar Wan MHOCTPaHHOW BaslioThbl HA HaYasl0 TOProBoro AHst (B py6bnsx P®) (paccumn-
TbiBaeTCA Kak «amount_beg» * «rate»)

* [one pay_money - Cymma BBOZOB-BbIBOZOB B LUTYKax LEHHbIX Gymar 1M MHOCTPaHHOW BastoThl (B py6nsix P®) (paccunTbiBaeTcs Kak
«pay» * «rate»)

4.17.1.9. Ta6nuua fut_pos_sa: MHchopmauus 0 NoO3NLMOHHOM coCcTOsiHUM PK Ha MOMeHT KnupuHroBoii ceccum
no dpbtovepcam

Ta6n. 102. MNonsa Ta6nuybl fut_pos_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTndmkaTop ToproBoro AHA

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

Xxpos_beg i8 Mo3numsa Ha Havyano aHA

xpos_end i8 Mo3numsa Ha KoHew, oHA

vm d26.2 CymmapHas BM no utoram KnvpuHra aast KnneHTa/dvpMbl U UHCTPYMEHTA.
HauncneHHas nnaHoBas BenMunHa.

fee d26.2 CymmapHbIii c60p ANns KAMeHTa/(hupmbl U MHCTPYMeEHTa. HauucneHHas
nnaHoBasi BeNMunHa.

fee_ex d26.2 BupxeBoii cbop. HauncneHHas nnaHoBas Be/MUMHa.

fee_cc d26.2 KnupuHroBblii c6op. HauncneHHas nnaHoBas BeNMUMHa.

charge_exec dl6.2 C6op 3a ucnosHeHne. HaumcneHHas nnaHoBast BE/IMUMHA.

sbor_nosys d16.2 Cymma 6mpxeBoro coopa/cbopa pacyeTHON opraHvM3aumm U KOMUCCUOH-
HOro BO3HarpaxzeHuns KnmpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.). HauncneHHas niaHoBas BE/IMUMHA.

XpOs_exec i8 KonmyecTBo MCNOMHEHHbIX MO3ULWIA.

vm_settl_price d16.2 YacTb cymMMapHOii BapuaLyoHHON Mapxu, CBsi3aHHas C M3MEHEHNEM pac-
YETHOW LieHbl, N0 nToram KnmpuHroBoi ceccum A4ns KmeHTa/pupmbl 1 MH-
CTpyMeHTa.

vm_swap_rate dl6.2 YacTb cyMMapHOi BapuaLoHHOR MapXu, cBA3aHHasa ¢ qpaHaMHIoM (41
BEYHbIX (hbO4EpPCOB), N0 uToram KnmpuHroBoi ceccum Ans knueHTta/dmp-
Mbl N MHCTPYMEHTa.

vm_index_div d16.2 YacTb cymmapHoii BapnaLMoHHOM MapXu, CBA3aHHas ¢ AMBUAEHAHO Mo-

NpPaBKOW (47151 BEYHbIX (hbIOUYEPCOB Ha MHAEKC MW akuuMto), Mo ntoram Kniu-
PVHIOBOI ceccun Ans KAMeHTa/(oupMbl 1 MHCTPYMEHTA.

date_money_clearing

[Jata knupuHra

settl_datetime

[ara pacyetos

Ta6n. 103. Mons Tabnuubl opt_pos_sa

4.17.1.10. Ta6nuya opt_pos_sa: NHchopmayusa o No3aMUMOHHOM cocTossHUM PK Ha moMeHT KnupuHroBow ceccumn
no onuuoHam

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkatop ToproBoro AHA

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbI Kog,

Xxpos_beg i8 Mo3nymsa Ha Havyano gHA

xpos_end i8 Mo3numsa Ha KoHew, oHA

vm d26.2 CymmapHasi BM no utoram KnvpuHra aast KNnneHTa/yvpmbl U UHCTPYMEHTA.
HauncneHHast nnaHoBas BeMUnHa.

fee d26.2 CymMMapHbIii cbop Ans kKnAveHTa/pupMbl M MHCTpyMeHTa. HauucneHHas
nnaHoBas BeNMunHa.

fee_ex d26.2 Bupxesoii c6op. HauncneHHas nnaHoBas BEIMUMHA.

fee_cc d26.2 KnupuHroBblii c6op. HauncneHHas nnaHoBas BenymHa.

premium d26.2 Py6neBas npemusi o onuuoHy, nonyvyeHHas/cnncaHHas B KnupuHrosyo
ceccuio. BkntouaeT B cebs hrHaHCOBbLIN pe3ynbTaTr NCMOTHEHNS NO3NLWN.
HauncneHHast nnaHoBas BeMUMHa.

premium_in_settl_currency d26.2 BanioTHas npemusa no onuuoHy, nosnyvyeHHas/cnucaHHas B KnMpuHrosyto

ceccuio. Bknoyaet B cebst (*)VIHaHCOBbIVI pe3ynbrat NCNOJSIHEHUA No3nLnn.
HauncneHHaa nnaHosas BemMynHa.
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Mone Tun OnucaHune
charge_exec d16.2 C60p 3a ucnonHeHne. HaumcneHHas nnaHoBas Be/IMYMHA.
sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cb6opa pacyeTHol opraHvM3auum 1 KOMUCCUOH-
HOro BO3HarpaxzeHns KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.). HauncneHHasn nnaHoBas BeMMYMHA.
Xpos_exec i8 KonnuectBo MCNOMHEHHbIX MNO3ULWIA.

date_money_clearing

[Jara knupuHra

settl_datetime

[ara pacyetos

4.17.1.11. Tabnuua option_series_settl: PacueTHble LeHbl NO ONMLMOHHbLIM CEPUAM

Ta6n. 104. NMonsa Ta6nuubl option_series_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penmkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTudmkatop ToproBoro AHA

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

underlying_price dl6.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B [ileHb 3KCnupauumn - LeHa Huxene-
Xallero akTuea, OTHOCUTENbHO KOTOPOI ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POBHOCTY CM. B COOTBETCTBYHOLLEN CneLyduKaLum KOHTPakTa)

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowyii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepumn

step_price d16.5 CToMMOCTb Luara LieHbl B KNMpUHIoBYHO ceccuto

step_price_curr d16.5 CTOMMOCTb LWara LeHbl B K/IMPUHIOBYH Ceccuio B BankoTe

4.17.1.12. Ta6nuya sys_events: Taénuya coobITUiA

Ta6n. 105. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replRev i8 CnyxebHoe none nofAcucTembl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
event_id i8 YHVKasTbHbIN UAEHTUMKATOP COObITMSA
sess_id i4 MaeHTndmkatop ToproBoro AHs

event_type i4 Tun cobbITuA

message c64 OonuncaHune cobbITUsA

server_time t Bpewmsi cobbiTus

MpumeyaHus:

¢ B0o3MOXHbIe TVMNbl COBLITUIA:

event_type =3

message = "clearing_data_ready"

FoTOBbI flaHHble nocne KnmpuHroBoii ceccum

4.18. Notok RTS_INDEX_REPL - bupxeBble nuigekcol (Type=R)

4.18.1. Cxema gaHHbIX

Tabnuubl:

¢ rts_index - Tabnuua nHAEKCOB

4.18.1.1. Ta6nuuya rts_index: Tabnuua UHAEKCOB

Tabnvua cogepXnT faHHbIe 0 3HAYEHUSIX BUPXKEBbIX NHAEKCOB.
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Ta6n. 106. NMonsa Ta6nuupbl rts_index

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkalmm

name c25 Vmsa nHaexca

moment t MomeHT nocnegHero pacyera

usd_rate d10.4 [ns nHgekcoB, B KOTOPbIX YUYNTbIBAIOTCS Kak pybneBble, Tak U fon1apo-
Bbl€ LieHbl MHCTPYMEHTOB — KypC py6ns K fonapy, MCnonb30BaBLUMAca AN
pacueTta

cap di8.4 KanuTtanusauusa 6ymar, BXOAALWNX B UHAEKC

volume di8.4 O6bLEM cAenokK, BXOAALLMX B UHAEKC

value_highprec d18.6 3HaueHve nHAeKca (3HaYeHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOW)

prev_close_value_highprec d18.6 3HauyeHne NHAEKCa Ha 3aKpbITUe NpeablayLLEero TOProBoro AHsS (3HaveHne
BbICOKOI TOYHOCTM, 6 3HAKOB NOC/e 3ansiTow).

open_value_highprec d18.6 3HauyeHve uHaekca Ha OTKpbITUE TEKYLLEero TOproBoro AHS (3HavyeHve Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOc/e 3ansToi).

max_value_highprec d18.6 MakcumasibHOe 3HaveHvie MHAEeKCa B TeyeHue TekyLlero TOproBoro fHA
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocse 3ansToi).

min_value_highprec d18.6 MuWHMMasIbHOE 3Ha4YeHWe MHAEKCa B TeYeHWe TeKyLero TOProBOoro AHs

(3HaueHne BbICOKOI TOYHOCTHW, 6 3HAKOB MOC/e 3ansaToNn).

4.19. Notok FORTS_VM_REPL - BapnaunoHHas map)xa n npemus (Type=l)

4.19.1. Cxema AiaHHbIX

Tabnmupl:

« fut_vm - BapnaymoHHasi Mapa no gobtouepcam B paspese nosnumii KIneHToB

e opt_vm - BapuaLmoHHaa mapxa v npemus rno onuuoHam B paspese I'IO3MLLI/II7I KNMMEeHTOoB

- fut_vm_sa - BapmauuoHHasi Mapxa no chbtouepcam B paspese nosvuuii PK

« opt_vm_sa - BapuauyoHHas mapxa v npemusi no onumoHam B paspese nosvuuii PK

» sys_events - Tabnmua coobITHiA

4.19.1.1. Ta6nuya fut_vm: BapuaymoHHas mapxa no cbiouepcam B paspese No3nLuii KIMEHTOB

Ta6n. 107. MNons Taénuubl fut_vm

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofc1cTeMbl pensinkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penimkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkatop ToproBoro AHA

client_code c7 Kof knneHTa

vm d16.5 HakonneHHas no chenkam BapyaLumMoHHas Mapxa, paccumTtaHHas no Teky-
Lieli PbIHOYHOW LieHe

vm_at_settl d16.5 MHavkaTvBHas BapuauyoHHas mapxa C y4eToM 3atuKCUpOBaHHbIX pac-
YeTHbIX LieH 415 NPeACTOoALLEro knmpuHra. [1o hukcaumm pacyeTHol LieHbl
B pacyeTe yyacTByeT TekyLlas pbIHOYHASA LieHa.

swap_rate d16.5 WNHAVKaTVBHBIA haHAUHT NO TekyLueli KNMEHTCKOW No3unummn (415 BeYHbIX
hbro4epcoB)

swap_rate_curr d16.5 VHAVKaTVBHBIA haHAUHT NO TeKyLueli KMEHTCKOV No3uumm (415 BeYHbIX
hbtovepcoB). B nyHkTax.

index_div di8.4 MHavkaTvBHas AvBMAEHAHASA NMOMpaBKa No TeKyLen KNMeHTCKOW no3mumm
(ans BeYHbIX (ObHYEPCOB HA MHAEKC UMW aKUMi0)
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MpumeyaHus:

¢ BenununHa BM oTpaxaeT (6e3 yueTa BapMaTMBHOCTY BaUTOTHOW COCTaBNSIOLWLEN, KoTopas OUKCUPYETCS B KIIVPUHT) peasi30oBaHHbIn n-
HaHCOBbIN pe3ynbTaT "ecny No3nLMI0 3akpbiTh ceiyac”.

« BenuuuHa BM, KoTopast oTpaxaeT 3HaYeHNe "ecnm KNMpYHT MPOBeCTy ceivac” (6e3 yueta pacxoxaeHuin (OUKCUHIoB BA 1 pbIHOYHbIX LieH
BEYHbIX )blOYEPCOB B OTAE/bHbIX C/lyYasx), HE06X0ANMO CIOXUTb KOMMNOHEHTbI CrieayoLLM 06pa3oMm:

BM = vm - swap_rate + index_div

« [locne 3aBepLUeHNs TOProBoro AHA AaHHbIE MO0 HEMY YAaIAKTCA U3 Ta6ﬂl/ILl,bI B npouecce HasHa4eHUA HOBOro TOproBoro AHA n CbOpMVI-
poBaHNA HaYasIbHbIX AaHHbIX AN1A HEro. Takum 06pa30M, B Ka)K,EI,bIVI MOMEHT BpEMEHU B Ta6l'IVILle 6y,qu TpaHCIMpoBaTbCA AaHHbIE TO/TIbKO
OAHOro TOproBoro AHA.

4.19.1.2. Ta6nuya opt_vm: BapmnaymoHHasa mapxa 1 npeMmna No onyMoHam B paspese No3nLuii KIMEHTOB

Ta6n. 108. Monsa Tabnuubl opt_vm

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoACUCTEMbI penimkKaLmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkatop ToproBoro AHs

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHast no caenkam BapuaLlyioHHas Mapxa no MapXxupyembiM on-

LIMOHaM, paccunMTaHHas No TekyLLei pbIHOYHOI LeHe

vm_at_settl d16.5 MHAuKaTVBHAsA BapyalyioHHas Mapxa C y4eToM 3adiMKCMPOBaHHbIX pac-
UETHBIX LIEH ANS NPEACTOSLEro KMpUHra. [0 douKcaumy pacyeTHO LieHbl
B pacyeTe y4acTBYeT TekyLlasi pbIHOUHas LEeHa.

premium d26.2 HakonneHHas no caenkam npemus no npeMuasibHbIM OnuuoHam B nepe-
cyeTe Ha pybnu. He BktouaeT B cebs hMHAHCOBLIN pesysibTaTr UCMOSHe-
HVS NO3ULUN.

premium_in_settl_currency d26.2 HakonneHHas no caenkam npemusi o npemMuasibHbIM onuMoHam B BaUlto-
Te pacyeToB. He Bk/lOYaeT B ce6s (hMHAHCOBLIV pe3ynbTaT UCMNONHEHNS
nosmuun.

MpumeyaHus:

* Mocne 3aBepLUeHNst TOPrOBOrO AHA AaHHbIE MO HEMY YAANATCS 13 TabnuLbl B NpoLiecce Ha3HaYeHUsi HOBOTO TOProBOro AHS 1 hopMu-
POBaHKA Ha4asIbHbIX AaHHbIX A1 Hero. TakuM 06pa3oMm, B Kaxkablii MOMEHT BpEMEHU B Tabnuue 6yayT TpaHC/IMpOBaTbCA faHHbIe TO/IbKO
O[IHOTO TOProBOro AHS.

4.19.1.3. Ta6nuua fut_vm_sa: BapuaunoHHasa mapxa no pbtouepcam B paspese nosuuymii PK

Ta6n. 109. NMonsa Ta6nuubl fut_vm_sa

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penmkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MpeHTudomkaTop Toprosoro fHs

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHas no chenkam BapyaLlnoHHas Mapxa, paccumTaHHas no Teky-

Lieli PbIHOYHOW LieHe

vm_at_settl d26.2 MHavkaTvBHas BapuauyoHHas mapxa C y4eToMm 3atuKCUpOBaHHbIX pac-
YeTHbIX LieH A/15 NPeACTOoALLEero knmpuHra. [1o hukcaumm pacyeTHol LieHbl
B pacyeTe yyacTBYeT TekyLlasa PbIHOYHAA LieHa.

swap_rate d16.5 WNHAVKaTVBHBIV haHAWHT Mo TekyLieid nosuumn PK (4ns BeUHbIX thbloyep-
coB)
swap_rate_curr d16.5 VHAVKaTVBHBIA haHAUHT NO TeKyLueli KAMEHTCKOV No3uumm (815 BeYHbIX

(hbtovepcoB). B nyHkTax.

index_div di8.4 MHavkaTvBHas anBuUAeHAHasA nonpaska no Tekylleid nosvuyum PK (gns Bey-
HbIX (PbHOYEPCOB HA UHAEKC WU aKLMIo)
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MpumeyaHus:

+ BenuuuHa BM oTpaxaeT (6e3 yueTa BapuaTUBHOCTY BasIIOTHON COCTaB/IsIOLLEl, KoTopas (oUKCUPYETCs B KMPUHT) peasi3oBaHHbIii dou-

HaHCOBBIV pe3ynbTar "ecnu No3uLmIo 3aKpbITh celivac”.

* BenuunHa BM, koTOpas oTpaxaeT 3HaueHue "ecnv KIMpUHT NpoBecTy celivac” (6e3 yyeta pacxoxaeHnin rkcMHroB BA 1 pbIHOYHBIX LieH
BEYHbIX PbIOYEPCOB B OTAESbHbIX CIy4asx), HEOOXOAMMO CNOXUTb KOMMOHEHTbI CeayoLLyM 06pa3om:

BM = vm - swap_rate + index_div

* Mocne 3aBepLUeHVst TOPrOBOrO AHA AaHHbIE MO HEMY YAANATCS 13 TabnuLbl B NpoLecce Ha3HauYeHUsi HOBOTO TOProBOro AHS 1 hopMu-
POBaHWA Ha4asIbHbIX AaHHbIX A1 Hero. TakuM 06pa3oMm, B Kaxkablii MOMEHT BpEMEHU B Tabnuuie 6yayT TpaHC/IMPOBaTbCA faHHbIe TO/IbKO

0/]HOrO TOProBOrO [HS.

4.19.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mmapxa 1 npeMusi nNo onuyuoHam B paspese nosuyuii PK

Ta6n. 110. Mona Ta6nuubl opt_vm_sa

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne noacucTeMbl penmkaLmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MpeHTndmkaTop Toprosoro fHs

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHasa no caenkam sapuvauvoHHas Mapxa no mapxvpyembsim or-
LiMOHaM, paccunTaHHas no TekyLei pbIHOYHOM LieHe

vm_at_settl d26.2 MHAvKaTvBHas BapuauyoHHas mMapxa C y4eTom 3atuKCUpOBaHHbIX pac-
YeTHbIX LeH A4/15 NPeACTOALLEro knmpuHra. [1o hukcaumm pacyeTHom LieHbl
B pacyeTe yyacTByeT TekyLlas pbIHOYHASA LieHa.

premium d26.2 HakonneHHas no caenkam npemus no npeMuasibHbIM OnuuoHam B nepe-
cyeTe Ha py6nu. He BkntoyaeT B cebsl (hUHAHCOBbLIV pesynbrar UCnosHe-
HUS NO3ULUN.

premium_in_settl_currency d26.2 HakonneHHas no caenkam npeMus no npeMuasibHbIM onuuoHam B BaUlo-

Te pacyeToB. He BkNOYaeT B cebs CpVIHaHCOBbIVI pe3ynbrat UCNONHEHUA
nosuunn.

MpumeyaHus:

 [locne 3aBepLUEHNs TOPrOBOrO AHA faHHbIE NO HEMY yAaNaTCsA U3 TabnuLbl B NpoLecce Ha3HaveHys HOBOrO TOProBOrO AHS U hopMu-
POBaHWA Ha4asIbHbIX AaHHbIX A1 HEro. TakuM 06pa3oMm, B Kakablii MOMEHT BpEMEHU B Tabnuue 6yayT TpaHC/IMPOBaTbCA faHHbIe TO/IbKO

0/]HOTO TOProBOrO [HS.

4.19.1.5. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 111. NMonsa Ta6nuubl Sys_events

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i1 MaeHTndmkatop ToproBoro AHs

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type=1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5

message = "clearing_started"
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Hauano KnupuHrosoii ceccumn

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"

CchopMMpOoBaHbI CAeKM NO pe3ynkTatam KAMpuHra

event_type = 18

message = "extension_of_limits_started_for_core"

Hauvara pa3spgsuxka MMUTOB

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"

OkoH4yaHne PacueTHoli ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adiKCpoBaHbl

4.20. Notok FORTS_VOLAT_REPL - BonatnnsHocTb (Type=l)

4.20.1. Cxema gaHHbIX
Tabnmupl:
* volat - BonatunbHoCTb
* sys_events - Tabnuua co6bITui

4.20.1.1. Ta6nuua volat: BonaTtunibHOCTb

TekyLue 3Ha4eHns BoNaTuibHOCTU U TEOPETUYECKUE LiEHbI A/1A ONLUMOHOB. TpaHCNPYETCA B BUAE BPEMEHHbLIX CPE30B C UHTEPBASIOM 10

MUHYT.

Ta6n. 112. Nons Taénuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MpeHTndomkaTop ToproBoro gHs

volat d16.5 BonatunbHocTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eTom IMMUTOB

up_prem d16.5 BepxHuiA (UMUT NpemMmnmn Mo onuUUoHY

down_prem d16.5 HWKHWIA AMUT NpeMMU NO ONUMOHY

up_prem_weekend d16.5 BepxHuii NiMMWT NpeMun No ONUMOHY B AONOSHUTENIbHOW CeCCUK BbIXOA-
HOro AHSA. B 06bluHbIi TOproBbiii AeHb (He B ACB/) B none copepxmTcs
3HayeHue "-1".

down_prem_weekend d16.5 HWXHWA AMMWAT NpeMnn NO ONUMOHY B JONOMIHUTENIbHO CECCUM BbIXOAHO-
ro AHs. B 06bIYHbIV TOproBbIit AeHb (He B JCB/L) B none cogepXxuTcs 3Ha-
yeHue "-1".

option_model i1 Mogenb LueHoo6pa3oBaHns OMLYOHOB.

MpumeyaHus:

« [Mone option_model MOXeT NpUHUMATL CeAyoLMe 3HAUEHUS:
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0 Mogenb bnaka-lloyn3a
1 Mogens bawense

« Toc/e 3aBepLUEHs TOPrOBOrO AHS faHHbIE MO HEMY YAIATCA U3 TabMLbI B MPOLECCEe HAa3HAYeHMs1 HOBOTO TOPTOBOTO AHS U hopMU-
POBaHUsA HauasbHbIX JAAHHbIX A/1s1 HEr0. TakM 06pa3oM, B KaX/Ablii MOMEHT BPEMEHW B Tabnuue 6yayT TPAHC/IMPOBATLCS faHHbIE TO/IbKO
0JHOTO TOPrOBOrO AHs.

4.20.1.2. Ta6nuua sys_events: Ta6nuya coobITUiA

Ta6n. 113. MonA Tabnuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 MaeHTudmkatop ToproBoro AHA

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

* BO3MOXHbl€ TUMbl COOLITUIA

event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Havano KnupuHroBoii ceccumn

event_type = 6
message = "extension_of _limits_finished"
Pa3zgBukka TMMWUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"
CdpopmypoBaHbl cenkn no pesynsraram KImpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasgsukka MMUTOB

event_type = 36

message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"
Hauano PacueTHoli ceccuu

event_type = 38
message = "settlement_session_finished"
OKoHuaHue PacueTHoii ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3aduKCpoBaHbl

4.21. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTtpbl ana mogenv
Bnaka-LLloynsa (Type=l)
4.21.1. Cxema gaHHbIX

Tabnuupl:

* volat_coeff - Puck-napametpsl ana mogenv bnaka-Loynsa
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4.21.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bnaka-LLloynsa

Ta6n. 114. Nons Taénuybl volat_coeff

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl penikaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

option_series_id i4 MaeHTuchmKaTop ONLMOHHOW cepun

a f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa
b f MapameTp pacyeTta KpMBOIi BONATUILHOCTY Mo Mogenu bnaka-Loynsa
c f MapameTp pacueTa KpuBOI BonatUALHOCTM No Mogenu bnaka-lWoynsa
d f MapameTp pacyeTa KpMBOIi BONaTuibHOCTY No mogeny bnaka-Loynsa
e f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No mogeny bnaka-Loynsa
s f MapameTp pacyeTta KpMBOIi BONATUILHOCTY Mo Mogenu bnaka-Loynsa

4.22. NMotok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl gnsa mogenu
Bawenbe (Type=l)

4.22.1. Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Puck-napameTpsl Ans Mogenu ballense

4.22.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawenbe

Ta6n. 115. NMona Ta6nuubl volat_coeff

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe none noAcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

option_series_id i4 MaeHTudhmKaTop ONLMOHHO cepun

a f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu ballenbe
b f MapameTp pacueTa KpuBOIi BOATU/ILHOCTM MO Mogenu bawense
c f MapameTp pacyeTa KpvBOI BONATUILHOCTY N0 Mogenu balense
d f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balense
e f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balense
s f MapameTp pacueTa KpuBOIi BOATU/ILHOCTM MO Mogdeny bawense
m f MapameTp pacyeTa KpvBOI BONATUILHOCTY N0 Mogenu balense

4.23. Notok FORTS_INFO_REPL - CnpaBouHasa uHopmauyusa (Type=R)

4.23.1. Cxema gaHHbIX
Tabnmupl:
* currency_params - MNapameTpbl Ba/oT
* base_contracts_params - NapameTpbl 6a30BbIX KOHTPAKTOB
« futures_params - MapameTpbl hblouepcoB
« option_series_params - VIHhopmauus 0 napameTpax ONuUMOHHBIX Cepuii.
* options_params - MapameTpbl ONLYOHOB
* investor - CNpaBOYHUK KNINEHTOB
 dealer - CnpaBoyHuK hrpM
« multileg_dictionary - CnpaBo4YHUK CBA30K

e common_params - NapameTpbl pacyéta [0

207




21.10.2026 PLAZA Il wnto3 Bepcua 9.12

 brokers_base_contracts_params - hamBuayanbHblii koachguumeHT MO B paspe3e 6a30BOro KOHTpakTa u 6o
¢ sys_events - Tabnmua co6bITUiA
4.23.1.1. Ta6nuuya currency_params: NapameTpbl Ba1lOT

Ta6n. 116. NMona Ta6nuubl currency_params

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkawmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

currency_id i4 MaeHTudmkatop BaJ/TIOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LieHbl Ba/ltoTbl B MPOLEHTax (onpegensieTcs B nocnies-
Hiol0 KnupuHroeyto ceccuio)

Ta6n. 117. NMons Ta6nuubl base_contracts_params

4.23.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

base_contract_code c25 Kof 6a30BOro KOHTpakTa.

code_mcs c25 Kop, MexKoHTpakTHOro crnpega

volat_num i1 KonmyecTtBo KpMBbIX BONATU/ILHOCTA

has_options i1 Mpu3HaK HasIMuns ONUMOHOB Ha thblovepc Ha AaHHbIl BA. 0 — HeT onumo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (4159 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/six)

msp_type i1 Tun cToMmocTm wara ueHbl. 0 — drkcmpoBaHHas, 1 — onpegensercs 3Ha-
YeHVem nHAmKaTopa BaslloThbl.

currency_id i4 MpaeHTndmkaTop BaUTIOThI "3 crpaBoyHMKa rates noToka
FORTS_REFDATA_REPL

spot_price f BbipaxxeHHas B pyb1sx pacyeTHas LieHa 6a30BOro akTvea, onpefeneHHas
no ntoram KnupuHrosoii ceccuu.

mrl f 3HayeHVe CTaBK1 PbIHOYHOIO puUcKa

mr2 f 3HaueHne CTaBK1 PbIHOYHOTO PYCKa NepBoro JIMMMUTa KOHLEHTpaLmm

mr3 f 3HayeHve CTaBKM PbIHOYHOIO PYCKa BTOPOro /IMMUTa KOHLEHTpaLumm

mrl_lIrc f 3HayeHune cTaBku pbIHOYHOro pucka ana KHYP

mr2_Irc f 3HayeHne CTaBKV PbIHOYHOMO PUCKa MepBoro IMMUTA KOHLEHTpaumMmn ans
KHYP

mr3_Irc f 3HayeHne CTaBKN PbIHOYHOTO PUCKa BTOPOro JIMMUTa KOHUEHTpauuMn ans
KHYP

mrl_mrc f 3HayeHue cTaBku pbIHOYHOrO pucka gna KCYP

mr2_mrc f 3HayeHne CTaBKV PbIHOYHOMO PUCKa NepBOro IMMUTA KOHLEHTpaumMmn ans
KCYP

mr3_mrc f 3HayeHne CTaBKN PbIHOYHOIO pUCKa BTOPOro JIMMUTa KOHUEHTpauun ans
KCYP

mrl_hrc f 3HaueHve CTaBKu pPbIHOYHOrO pucka ana Krnyp

mr2_hrc f 3HaueHve CTaBKy PbIHOYHOMO PUCKa MEePBOr0 IMMMUTA KOHLEHTpaummn ans
KNyP

mr3_hrc f 3HayeHne CTaBKM PbIHOYHOTO pUCKa BTOPOro JIMMUTa KOHLEHTpauun ans
KNyP

mrl_erc f 3HayeHue cTaBku pbIHOYHOro pucka ansa KOYP

mr2_erc f 3HayeHne CTaBKV PbIHOYHOMO PYCKa MepBoro IMMUTA KOHLEHTpaumMn ans
KOYP
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Mone Twvn OnucaHvne

mr3_erc f 3HayeHne CTaBKM PbIHOYHOTO pUCKa BTOPOro /IMMUTa KOHUEHTpauun ans
KOYP

k1 i8 KonuuectBo eauHuL, 6a30BOr0 akTuBa, XapakTepuaylllee [AOCTUMXKEHNe
NepBOro IMMMTa KOHLEHTpaLMK

k2 i8 KonuuectBo eguHuL, 6a30BOr0 akTvBa, XapakTepuaylllee [AOCTUMXKeHune
BTOPOrO INMMTA KOHLEHTpaLmMn

risk_points_n i4 KonmyecTBo cLeHapueB ABWKEHMS LeHbl KOHTpaKTa cfesa v cnpasa oOT
LieHTpa pacyeTta pucka

window_size f KoathdomumeHT ons onpefeneHnst pasmepa OkHa CriaxuwBaHus npu map-
XNPOBaHUN MEXKOHTPAKTHOrO Cnpaja

option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pycka U3MeHeHus1 pasmepa AEHEXHOro noToka. Micnonb3yertcs gns
y4yéTa NOrpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

signs i4 [Mone npusHakos

MpumeyaHus:

« TMone option_model MOXeT NPUHUMATbL CNeayoLe 3HaUeHUs:

0 Mogenb bnaka-Lloynsa
1 Mogenb bawenbe
 Mone asset_class MOXeT NPUHUMATb CeayoLIMe 3HAYEHNS:
1 Akuusa
2 Baora
O6nurauns
MHaekc
5 ToBap

6 TlpoueHTHas cTtaBka

Mone signs ABNSIETCS GUTOBOI MAcKOli U MOXET NPUHUMATbL CIefyloLne 3HAUEHUS:

SKcnMpaLms Nno pacnucaHuio UK akcnrpauys B KnnpuHrosyto ceccuto: 0 - B KNMPUHIOBYHO ceccuto; 1 - Mo pacnucaHnio

He UHOCTpPaHHbIiA; 1 - MHOCTPaHHbIIA

0ox1

0x2 Tpu3HaK OTHECEHMA NHCTPYMEHTA K MHOCTPaHHbIM: O -

0x4 TMpusHak TAS-thbiodepc: O - He TAS-obtovepc; 1 - TAS-hbtovepc (B mekywel sepcuu HEA0CMYIHO)
0x8 [ kBanMULMPOBaHHbIX MHBECTOPOB

Ta6n. 118. NMona Ta6nuusbl futures_params

4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

isin_id i4 YHVKabHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
base_contract_code c25 Kop, 6a30BOro KoHTpakTa.
risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXxoXaeHus B cnpes,

step_price f LleHa MYHUManbHOrO Wara

exp_date t [Jara akcnupauum

settlement_price d16.5 PacueTHas LeHa nocnegHero KnnpuHra
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Mone Tun OnucaHune

min_step f MUWHUMasTbHBIV War M3MEHEHNS LieHbl

lot i4 KonuuectBo eauHuL, 6a30BOr0 akTuBa B MHCTpymeHTe. Mone siBnsietcs
ycTapeBLUMM 1 ByaeT yaaneHo B Bepcun 10.3.

xlot_volume f KonuuecTtBo eavHuL, 6a30BOr0 akTvBa B MHCTPYMeHTe. Bo3MoXHbI Apo6-
Hble 3Ha4YeHus.

attribute i4 BuTtoBble chnaru, onpegensowme Tun blovepca

interest_rate_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CUEHapuUn OBWKEHMUS
CTaBKu BBEPX

interest_rate_risk_down f CTaBKa paccorsiacoBaHusi MPOLIEHTHOTO puUCKa B CLEHapuu OBWXEHUS
CTaBKU BHU3

time_to_expiration f Bpewms [0 akcnupauuv MHCTpYMEHTa B A0NSAX rofa

normalized_spot f TeopeTnyeckas LieHa 6a30BOro akTvBa Ha ClIOTOBOM PbIHKE B MyHKTax, Npu-
BeJeHHas K pasMepHOCTU OCHOBHOIO

mr_addon_up f Hap6aska Up Ha NormalizedSpot gns ynpaeneHusi F'O Ha ypoBHe (oblo-
yepca. YctaHaBnmBaeTcs B gonax ot NormalizedSpot

mr_addon_down f Hap6aska Down Ha NormalizedSpot ans ynpasneHusi FO Ha ypoBHe iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO Cnpeja rno npasusy “nonyHeT-
T70". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 MaenTndomkarop (isin_id) BA-thblouepca gns TAS-dobtouepca (B mekywel
Bepcuu HeAoCMYyriHo)

MpumeyaHus:

 Mone spread_aspect MOXeT NPUHMMATb CreAytoLiMe 3HaUYEHNS:
0 He BxoguT B cnpeg,
2 BX0AuT B MEXMECSAUHBIA cnpes

« TMone attribute MOXeT NPUHUMATL CreayroLLMe 3HAYEHNS:
0 "O6bI4HbIA" thblouepc
0x100000 TAS-tblouepc (B mekyweli sepcuu HeAoCcmyrHo)
0x800000  Collateral

4.23.1.4. Ta6nuuya option_series_params: NMapamMmeTpbl ONLUUOHHbIX cepuii

Ta6n. 119. NMona Ta6bnuubl option_series_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

small_name c25 CWMBO/IbHBIN KOA

isin_base c25 Koga peanbHoro dbtoyepca

a_black f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY No Mogenu bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/IaTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacuyeTa KpuBOI BoslaTuUILHOCTM No Mogenu bnaka-LWoynsa

d_black f MapameTp pacueTa KpyBOIi BONATUALHOCTM N0 Mogenu bnaka-Lloynsa

e_black f MapameTp pacyeTa KpMBOI BONaTubLHOCTY No Mogenu bnaka-Loynsa

expiration_date t [Jata 3aBepLueHns nepuoga akcnupaumm

use_null_volat i1 Mpu3Hak HyneBoli BONaTUIbHOCTM

s_black f MapameTp pacueTa KpvBOIi BONATUALHOCTM N0 Mogenu bnaka-Lloynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpegenser, 3a CKO/bKO KTMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca IO, paccuntaHHoe ana Bcero PK no mogenu akcnupaumun, YctaHasu-
BaeTcs HKL,.
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Mone Tun OnucaHune

exp_clearings_bf i4 OnpegensieT, 3a CKOMbKO K/IMPUHIOBBLIX ceccuil no B® HauHeT 6n1oKMpo-
BaTbcA MO, paccumtaHHoe a1s Bceli BP no mogenu akcnvpauum. YctaHa-
BrimBaetcs HKL.

exp_clearings_cc i4 Onpegensier, 3a CKOMbKO KIMPUHIOBbIX CECCUI HAYHETCS NPUMEHEHWe Be-
ca exp_weight ans knveHtos b®. Yctanasnmsaetcs HKLL.

volatility _risk f CraBka AnanasoHa pucka Bo/aTu/IbHOCTH

volatility_risk_mismatch f CTaBKa paccorniacoBaHmusi pucka BoaTU/IbHOCTA MEXAY pasHbIMU CpoKa-
MW OMUMOHHBIX CEPWI

time_to_expiration f Bpewmsa [0 akcnvpauum MHCTpyMeHTa B A0NAX rofa

option_series_id i4 MaeHTuchmKaTop ONLMOHHO cepun

underlying_id i4 MaeHTudmkaTop dblovepca

a_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

b_bach f MapameTp pacyeTa KpvBOI BONATULHOCTY N0 Mogenu balense

c_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense

d_bach f MapameTp pacueTa KpuBOIi BONATUILHOCTM MO Mogenu balwense

e_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

s_bach f MapameTp pacyeTa KpvBOIi BONaTULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense

margin_style i4 Cnocob6 MapxupoBaHus onuuoHa. 0 - MapXvpyemblii; 1 - npeMUasibHbIiA.

settlement_type i4 Twvn onumoHa. 0 - pacyeTHbIi; 1 - NOCTaBOYHbINA.

exercise_style i4 Cnoco6 “cnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponeickuii.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioyueH pexum yyeTta pucka no
noaroykam pucka, O - BbIK/THO4eH.

spread_aspect i1 Mpu3Hak BXOXAEeHUS ONuUVOHHOW cepun B cnpeg: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3HaKk NpUHYAMTENLHOTO BK/OYEHWUST MpaBuaa NOSYHETTO MpM Kpocc-
MapX1poBaHUV OMUMOHHBIX CEPUIA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOPbIX NpU3HaK spread_aspect=2.

min_step f MUWHUMasTbHBIV War N3MEHEHNS LieHb.

step_price f CTOUMOCTb LIara LieHbl.

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

r f BespunckoBas NpoLeHTHas cTaeka.

interest_rate_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOr0 pucka B CLEHapuUn OBWKEHMUS
CTaBKU I BBEPX.

interest_rate_risk_down f CTtaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuy ABWDKEHWS
CTaBKu I BHU3.

fixed_spot_discount f CyMMa ANCKOHTVMPOBaHHbIX 3HAYEHUIA 0GbSAB/IEHHbIX AEHEXHbIX NOTOKOB.
CF, nocuutaHHbIi Ha cnefyowmii aeHb T+1.

projected_spot_discount f Cymma AMCKOHTUPOBAHHbIX 3HAYEHWI MPOrHO3HbIX AEHEXHbLIX MOTOKOB.

r2 f BespuckoBas cTaBka FX2 BantoTHol napbl FX2/FX1 (ona npeMuanbHbIX
OMUMOHOB Ha Ba/lOTY); CTaBKa AMBUAEHAHOW AOXOAHOCTU g (418 Npemu-
a/bHbIX OMUMOHOB Ha UHAEKC).

interest_rate2_risk_up f CTtaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuu ABWKEHWS
CTaBKu 2 BBEPX.

interest_rate2_risk_down f CraBKa paccorniacoBaHusi NPOLEHTHOro pucka B CUEHapuUn ABUKEHUSA
CTaBKW 2 BHU3.

lot_volume i4 KonmuecTBo eanHuL, 6a30BOr0 akTuBa B MHCTPYMEHTE

fixed_spot_discount_clr

CyMMa ANCKOHTVPOBAHHbIX 3HAYEHU 06BABMEHHbIX [EHEXHbIX NOTOKOB.
CF, NoCYMTaHHbIN Ha Ha4Yano TOproBoro AHs T.
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4.23.1.5. Ta6nuuya options_params: NMNapameTpbl ONUNOHOB

Ta6n. 120. Mons Tabnuubl options_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penimkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacUCTeMbI penmkalmn

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACI0BOW UAEHTUMUKATOP NHCTPYMEHTA
isin_base c25 Ko dhbrovepca

strike d16.5 CTpaiik onyuoHa

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

settl_price d16.5 PacueTHas LeHa

4.23.1.6. Ta6nuya investor: CnpaBoO4YHUK KIINEHTOB

Ta6n. 121. NMonsa Taénuubl investor

Mone Tun OnucaHune

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nose nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nofcucTembl pennkaumm

client_code c7 Kof knueHTa

calendar_spread_margin_type i1 Tun MapXUpoBaHUs KasleHAPHbIX CNpesfoB ANna kKnveHTta. 3 - MonyHeTTo,
4 - HeTT0. /icnonb3yemoe ceityac 3HayeHne

num_clr_2delivery i4 KonnuectBo KNMPWHIOB A0 3KCNMpauun A1s Havana pacyerta cleHapues
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B utorosom 0.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHus Ucnosb3oBaHKA CKUAKN No dblovepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapXUpoBaHNS MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHKN 4151 OHMalH-perncTpaymnm

client_risk_level i4 Kareropus ypoBHS pucka KnneHTa.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

not_use_nov i4 CoCTOsIHME 1CNOMb30BaHNA CneuyanbHOTo pexmma yyeta npeMmasibHbIX

onumoHoB (6e3 yyeta MO 1 NOV, ¢ 3anpeTom Ha oTpuLaTesibHble No3nLun
no NPeMUasibHbIM OMNLMOoHaM).

MpumeyaHus:
* [Mone client_risk_level MOXeT NnpuHMMaTh cneaytolime 3Ha4eHuns:
o 0 - He yka3aHO (3Ha4eHue No yMonyaHuio)
o 1 - KnueHT ¢ HavanbHbIM YpoBHeM Pucka (KHYP)
o 2 - KnueHT co CTaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnueHT ¢ MNoBblweHHbIM YpoBHeM Pucka (KMYP)
o 4 - KnneHT ¢ Ocobbim YpoBHeM Pucka (KOYP)
« TMone xstatus sABNsIETCS GUTOBOI MACKOIA:
o Ox1-4Y
o 0x2 - O60CO6IEHHbIN

o 0x4 - bpokepckas cmpma Trna 4y
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o 0x80 - dunsnyeckoe nuLo
o 0x100 - KOopuauyeckoe NULO

o 0x200 - Hepe3naeHT

o 0x2000 - NNC (MHAMBMAYaNbHbIA MHBECTULMOHHBIN CYET)

o 0x4000 - Mpu3HaK paspeLLeHnst KPOCC-CAEOK /s afPECHbIX 3asBOK. 1 - KPOCC-CAENKM paspeLleHbl; 0 - KpOCC-CAesKM 3anpeLueHb

o 0x8000 - /Ino 6e3 rpaxaaHcTBa

o 0x20000 - Co6CTBEHHbIM
o 0x40000 - KnueHTcknii

o 0x80000 - Cneu.b®

o 0x10000000 - lononHWTeNbHbI COBCTBEHHBIV pasaen

o 0x10000000000 - KeanndmumpoBaHHbIi MIHBECTOP

o 0x40000000000 - CHATL NaccuBHYIO 3asBKy Npu Kpocc-caernke

« ofe not_use_nov MOXET NPUHMMATL CrieaytoLime 3HaUYeHNS:

o -1-"kaky B®" (Hacnegyetcs ot dealer.not_use_nov_client_default)

o 0 - cTaHAapTHBbINi CNoco6 yyeTa ONuyoHOB

o 1 - cneyuanbHblil pexum (6e3 yyeta O n NOV, ¢ 3anpeTom Ha oTpuuaTesbHble No3uLyn No NPeMuUasibHbIM ONLMOHaM)

Ta6n. 122. NMons Taénuuybl dealer

4.23.1.7. Ta6nuuya dealer: CnpaBoOYHUK thupm

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbsl pensimkawmm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penimkaumm

client_code c7 Kog, knneHTa

margin_type i1 Pexum mapxupoaHusa no pasgenam b®. 3 - MonyHertTo, 4 - Hetto. Vc-
nonb3yemoe celiyac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa KaneHAapHbIX cnpefos Ans noptdgens 6&. 3 - Mony-
HeTTo, 4 - HeTTo. Mcnonb3yemoe ceitvac 3HaveHve

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocTn obecneveHns no B® npu BBOAe/BbIBOAE
cpeacTts. 1 - [a, 0 - HeT. Vicnonb3yemoe ceitvac 3HaveHne

limit_tied_money i1 CootBeTcTBME TOprosoro numuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - He3aBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUpTyanbHblii IMMWT NO pesynbratam KIMprHroBoi ceccum MeHsieT-
CS TONIbKO Ha BENMUUHY A0X0AalyobITKa. Micnonb3yemoe ceitvac 3HadeHne

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB 0 3KCnupauun 418 Havana pacyeta cueHapues
akcnupauuy no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapueB akcnvpauvu ana b® B ntorosom 0. Ncnonb3yemoe ceii-
yac 3HayeHue

coeff_im d16.5 KoadpchunumeHT ntorosoro MO ana 6®. Micnonb3yemoe celiyac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKM NO dblodepcam Ans noprdens
B®. 1 - 3anpert, 0 - HeT. Micnonb3yemoe ceiivac 3HaueHve

num_clr_2delivery_client_default i4 KonmyecTtBo K/IMPUHIOB 0 3KCnupauun 418 Havana pacyeta cueHapues
KCMMpauym no KAMeHTaMm - 3Ha4eHve nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHue

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO Ans KAMEHTCKUX pa3fesios -
3HayYeHve nNo ymonyaHuio. icnonb3yemoe ceityac 3HaveHne

no_fut_discount_client_default i1 dnar 3anpeLueHVs NCNonb3oBaHWsA CKUAKM NO dbloyepcam 415 KIMEHTOB
- 3HayeHve no ymonuaHuio. 1 - 3anpert, 0 - HeT. Vicnonb3ayemoe ceivac
3HaueHue

short_option_minimum_charge_ratio| d5.3 NHanBnAayanbHbIi KoadduumeHT Beca cueHapus SOMC.
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Mone Twvn OnucaHvne

ics_margin_type i1 Tun MapXnUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTyn K TOpram B YTPEHHIO TOProBY0 CECCUIO0.

order_allowed_in_weekend_session|il JocTtyn kK Topram B AONO/THUTESNIbHYIO TOPTrOBYHO CECCUI0 BbIXOAHOIO AHSA.

not_use_nov_client_default i1 [edonTHoe COCTOsIHME MCNO/Ib30BaHWA CNELUMasIbHOro pexuma yyera
npemmnasibHbIX OMUMOHOB A/15 KNneHToB b®.

MpumeyaHus:

* Mone order_allowed_in_morning_session MOXeT NPUHMMaTb CleaytoLLme 3HaYeHUs:
0 /[locTyn K TOpram B YTPEHHIO TOPrOBY CECCUI0 OrpaHMyeH. 3anpeLleHbl TOProBble onepawymn, KpoMe onepauuin CHATUS 3asBOK.
1 JocTyn K TOpram B YTPEHHIOK TOProByt0 CECCUI0 paspeLleH.

« [Mone order_allowed_in_weekend_session MOXET NpUHMMaTh CNeaytoLme 3Ha4YeHus:

0 JocTyn K Topram B IONOIHATE/IbHYIO TOPTrOBYIO CECCUIO BbIXOAHOIO AHA OrpPaHuyeH. 3ar|peu.|,eHb| TOprosble onepaunn, Kpome one-
paLI,VIVI CHATNA 3asBOK.

1 [ocTyn K Topram B AONO/IHATE/bHYI0 TOPrOBYH CECCUI0 BbIXOAHOTO AHS PaspeLLeH.
* Mone not_use_nov_client_default MmoxeT NpuHYMaTh cneaytoLine 3Ha4YeHus:
0 CraHaapTHbIii cnoco6 y4yeTta onuyoHOoB.
1 CneumansHblii pexum (6e3 yyeta MO n NOV, ¢ 3anpeTom Ha oTpuuaTesbHble No3uLyn No NPeMmUasibHbIM ONLMOHaM).
4.23.1.8. Ta6nuua multileg_dictionary: CnpaBo4YHUK CBA30OK

Ta6n. 123. Monsa Ta6nuubl multileg_dictionary

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nofc1cTeMbl pensinkasmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

isin_id i4 YHUKasTbHbI YAC/TOBOI KOA, CBSA3KM

isin_id_leg i4 YHVKa/TbHbIN KO, UHCTPYMEHTA, BXOASALLETO B CBA3KY
leg_order_no i1 Mopagok Horn B cBA3KE. 3HaYeHne no ymonyaHuto 0.

4.23.1.9. Tabnuuya common_params: MapameTpbl pacuéra Mo

Ta6n. 124. Mons Tabnuubl’ common_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
common_rev i4 Homep peBusun - CypporaTtHsblii ko4
edge_coeff f KoadhchumeHT yyeta KpaeBbIx pUCKOB

4.23.1.10. Ta6nuya brokers_base_contracts_params: UHguBngyanbHblii KoachcpuumneHT FO B paspese 6a30BOro
KOHTpakTa u 6@

Ta6n. 125. NMNonsa Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penavkauum
replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
broker_code c4 Kog B®

base_contract_code c25 Kop, 6a30B0Oro KoHTpakTa
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Mone Tun OnucaHune
coeff_im d16.5 KoadhcpurmeHT MO no 6a30BOMY KOHTPAKTY AJ151 BCEX KNMEHTOB AaHHON BO.

Mcnonb3yemoe ceiivac 3HadeHue.

4.23.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 126. Mons Tabnuybl sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm
event_type i4 Tun cobbITuA

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 MaeHTndmkatop ToproBoro AHs

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ B0O3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI Cc/UCTeMbl B TOProByk nepej HavasioM HOBOro TOproBoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

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

event_type = 17
message = "clearing_trades_inserted"
CdhopmurpoBaHbl cienkv No pesynsTaram KIMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasgsukka TMMUTOB

event_type = 36
message = "start_of_calendar_date"
Hayvano kasieHgapHoro gHA

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OKoHuaHue PacueTHoii ceccumn

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKcpoBaHbl

4.24. Notok FORTS_TNPENALTY_REPL - NHcdhopmauumsa o coopax 3a TpaH3ak-
uuu (Type=l)

4.24.1. Cxema gaHHbIX

Tabnmupl:

- fee_tn - leTann3npoBaHHas nHgopMauus o KoIMUYECTBY HEKOPPEKTHBIX TPAH3aKLiA

 fee_all - Indhopmauys o konmMuecTBe HauMCeHHbIX 6annos

 heartbeat - CnyxebHasn Tabnmua cepepHbIX HacoB
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4.24.1.1. Ta6nuua fee_tn: AletanimsnpoBaHHast MHYOPMaLUA NO KOSINMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 127. Nonsa Ta6nuupbl fee_tn

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

time i8 Bpewms B hopmare YYYYMMddhhmmssSSS

p2login c64 NoruvH

sess_id i4 MpaeHTndmkaTop ToproBoro gHs

tn_type i4 Tun HekoppekTHoi TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Kog, owm6km

count i4 KonuyecTBo HEKOPPEKTHBIX TPaH3aKLWii

num_orders i4 KonuyecTBo yaaneHHbIX 3asBOK

4.24.1.2. Ta6nuua fee_all: UHdopmayma o KonnmuecTee HAYUCNIEHHbIX GannoB

Ta6n. 128. NMonsa Ta6nuubl fee_all

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcMcTeMbl pennkaumm

time i8 Bpewms B popmate YYYYMMddhhmmssSSS

p2login c64 NoruvH

sess_id i4 MpeHTndomkaTop ToproBoro gHs

points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CekyHay u3 time

fee d16.2 CyMMapHblii C60p 3a HEKOPPEKTHbIE TPAH3aKLMM K MOMEHTY time OT Haua-
Na TOProBOro AHs

4.24.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

[aHHas Tabnuua HanosHseTCst SAPOM TOProBOM CUCTEMbI C ONPeAesIeHHON NEPMOANYHOCTBIO N MOXET ObiTb UCMONb30BaHa 415 3a4aq
CUHXPOHU3auun. Tabnuua Ncnonb3yeTcs B pexume f06aBneHNs 3annceii; ounctka Tabmubl NPOUCXoAMT B HOUHOE BpeMsi.

Ta6n. 129. NMNonsa Ta6nuybl heartbeat

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepsepa

4.25. NMNotok MOEX_RATES_REPL - Kypcbl Ba/1loT OH-naiiH (Type=l)

4.25.1. Cxema gaHHbIX

Tabnmupl:

¢ curr_online - 3HaueHUsi KypcoB BasTlOT

4.25.1.1. Ta6nuua curr_online: 3Ha4yeHus KypcoB BantoT

Ta6n. 130. Monsa Ta6nuubl curr_online

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
rate_id i4 MpeHTndmkaTop kypca
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Mone Tun OnucaHune
value d16.5 TeKyLwnit Kypc
moment t Bpewms pacueta Kypca
MpumeyaHus:

* llone rate_id MOXET NpUHUMaTb cneayruie sHa4eHns:

1 USD/RUB
50 USD/JPY
51 USD/CHF
52 JPY/RUB
53 CHF/RUB
56 GBP/RUB
58 EUR/RUB
62 USDI/TRY
63 CAD/RUB
64 TRY/RUB
66 CNY/RUB
67 EUR/USD
70 GBP/USD
72 HKD/RUB

4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocrsie BO3MOX-
Hoii pasaBuxku (Type=l)

4.26.1. Cxema gaHHbIX

Tabnuubl:

* part_sa_forecast - MporHo3 o6beMa cBo60AHbIX CPeACTB Ans PK.

¢ sys_events - Tabnuua co6bITHiA.

4.26.1.1. Ta6nuua part_sa_forecast: NMporHos o6bema cBo60AHbIX cpeacTB Ana PK

Ta6n. 131. Monsa Ta6bnuubl part_sa_forecast

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

settlement_account cl2 PacueTHbIii Kog

money_free d26.2 CBo60aHO aeHer

MarketDataRev i8 Homep nocnegHero nsmeHeHns aaHHbIx (3HaveHue nons replRev) B noto-

Kax 3asBOK W CAE/OK, MonasLLero B pacyeT NporHosa obecneyexus. 3a-
SAIBKM N cOeNkM co 3HavyeHusamu replRev meHblue, yem MarketDataRev,
yuTeHbl B MPOrHose. 3asBkn U CAEMKM CO 3HavyeHussMu replRev 6osnblue,
yeM MarketDataRev, HE yuTeHbl B nporHose. Mogpo6Hoe onvcaHye nons
replRev npuBeaeHo B pasgene 3.3.1. Cnyxeb6Hble Nons penankauuu.

4.26.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 132. Monsa Tabnuybl sys_events

Mone Tun OnucaHune
repllD i8 CnyxebHoe nose noacucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkawumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 MaeHTudmkaTop ToproBoro AHA

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbITus

MpumeyaHus:

» BO3MOXHbIe TUMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOproeoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccum

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"
CchopmuypoBaHbl cesnkv No pesynsraram KIMpuHra

event_type =18
message = "extension_of_limits_started_for_core"
Hauata pasggwkka TMMUTOB

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoili ceccumn

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adiyKepoBaHbl

4.27. Notok FORTS_USER_REPL - NMNonb3oBatenu (Type=R)

4.27.1. Cxema flaHHbIX
Tabnmupl:
* user - MNonb3oBaTenu cMcTeMbl
* sma_master - [NpuBaska SMA-noruHa Kk MASTER-noruny
« sma_pre_trade_check - HacTpoiiku npefBapuTenbHbIx npoBepok SMA-noruHa
¢ sys_events - Tabnumua co6bITUiA
4.27.1.1. Ta6nuua user: NMonb3oBaresn CUCTEMbI

Ta6n. 133. Monsa Tabnuubl user

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosie noacuUcTeMbl penmkaymn
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
login c20 JlorvH yyacTHuka Topros
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Mone Tun OnucaHune
start_date t Bpemsi Hayana gencTaus normHa
end_date t Bpems OkoH4YaHWs AeincTBua normHa
client_code c7 CeMun3HaYHbIl Kog, KnneHTa
operation_mask i4 ButoBasi Macka. 3agaeT paspeLUeHst Ha BbIMOSIHEHNE ONepaLuii;
e 2 - JIuMUTUPOBaAHNE OTKPbITLIX NO3ULMiA No B®.
* 8 - NlumutnposaHne bB® (nepesof AeHer). MoxeT ObITb yCTaHOBEHO
ToNbKO OnepartopomM-P® nnn AgMuHucTparopom Topros.
e 16 - Bo3Bpar feHer.
e 32 - IMMUTUPOBaHNE KIINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii Mo KAmeHTam.
e 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiskam gast SMA /0rvHoB.
lang i2 Kop A3bika Ans coobLueHuii
sma_flags i4 ButoBast Mmacka (cm. MNprMeyaHus):
 1-/ 6uT - Cancel on Disconnect
* 2-i1 6uT - Cancel on DropCopy Disconnect
e 3-i 6UT - SMA-NOruH.
sma_status i4 ButoBas macka (cm. MNprmeyaHus):
* 1-/4 61T - paspeLunTb/3anpPeTUTL TOProBble onepauuy 415 noruHa
* 2-i1 BUT - CHUMATb/He CHUMAaTb 3asBKM NPU 3anpeTe TOProBbIX onepauii
C NornHa.
aspref i4 MaeHTudmkaTop nons3osartens. Ans 3asBok, NofgaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb /10rMHa nonb3oBarens:

. 1-PO

* 2-B®

e 3 - KnneHt

password_expiration_date

[arta ncteueHusa cpoka ,D,ef/‘ICTBVIFl napons.

MpumeyaHus:

« Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-ii 6ut: 0 - Pexxum Cancel on Disconnect BbIk/IlO4eH AN NorvHa, 1 - Pexxnm Cancel on Disconnect BK/IlOUYeH AN1s oruHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect BktoYeH

[ANs IorvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH 415 NTOTUHA, 1 - Pexkum SMA BK/OYEH A5 NIOTUHA.

* [None sma_status siBNsieTcst GUTOBOW MaCKOW:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawuu A4Jsi IoTMHa, 1 - 3anpeLLaeT TOprosble onepauum 4ist NorvHa

o 2-1 6uT: 0 - He CHMMAaTb 3asiBKM SIoTUHa npu 3anpeTte TOProBbIX Onepaunn ¢ NornHa, 1 - cHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepauunmn c norvHa.

4.27.1.2. Tabnuua sma_master: MNpusaska SMA-nornHa K MASTER-nornHy

Tabnuua cogepxunT nHcopmarmio o npmeaske SMA-noruHa kK MASTER-noruHy.

Ta6n. 134. Monsa Tabnuubl sma_master

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

219



21.10.2026 PLAZA Il wnto3 Bepcus 9.12
Mone Tun OnucaHune
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTudurkatop SMA-noruHa.
master_asp c20 MASTER-n0rvH.
master_aspref i4 MaeHTndmkatop MASTER-noruHa.

4.27.1.3. Tabnuua sma_pre_trade_check: Hactpoiiku npegBaputenbHbIX npoBepok SMA-noruHa

Tabnvua cogepXnT MHChopPMaLIMIo 0 HACTPOIiKax NpefBapuTebHbIX NpoBepok SMA-NoruHa.

Ta6n. 135. Monsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHue
repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkawumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
check_id i8 YHVKabHbIN nAEHTUdMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTudmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusatusa:

¢ 0 - dbroyepc

e 1-0nuyuoH

» 3 - KaneHpapHblii cnpes,
client_code_check c7 Kog, knueHTa, yyacTByOLLMIA B NPOBEpPKE.
value d26.2 [MpoBepoyHoe 3HaueHue.

4.27.1.4. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 136. Mons Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
sess_id i4 MpeHTndomkaTop ToproBoro gHs

event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPTOBYHO NEpes HauasloM HOBOrO TOProBOro AHs

event_type =5
message = "clearing_started"
Hauyano KnupwuHroBsoli ceccum

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type = 17
message = "clearing_trades_inserted"
CchopmuypoBaHbl cAesnkv No pesynstaram KIMpuHra
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event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasgsukka TMMUTOB

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauyano PacueTHoli ceccumn

event_type = 38
message = "settlement_session_finished"
OkoHuyaHne PacueTHoli ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3aduKCpoBaHbl

4.28. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyThbie B K/IMPUHT 3a-

aBkn (Type=R)

4.28.1. Cxema gaHHbIX

Tabnmupl:

* rejected_orders - OTBepPrHyTble B K/IMPUHT 3a5BKN

4.28.1.1. Ta6nuua rejected_orders: OTBeprHyTble B K/IMPUHT 3asABKU

Ta6n. 137. Nona Ta6nuupbl rejected_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose noAcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTEMbI penmKaLmn
order_id i8 Homep 3asBku

sess_id i4 MaeHTndmkaTop ToproBoro AHA

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN
isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
client_code c7 Kog, knneHTa

dir i1 HanpasneHve

xamount i8 O61BEM, KONTMHYECTBO eAVNHWUL, UHCTPYMEHTa
price d16.5 LleHa

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBoii 3asBkM

moment_reject t Bpewms, korga 3asBka 6bina oTBeprHyTa
ret_code i4 Ko Bo3Bpata npoueaypbl nepenocTaHoBKM
ret_message c255 TekCT coobLEHNA O MPUYMHE OTBEPXEHUS 3a8BKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUErO 3asBKy
ext_id i4 BHeLHWin Homep

opt_type i4 Tun HCTPYMeHTa

4.29. NMNotok FORTS_RMT_REPL - 'O 6e3 3afBOK 1 TeKyLW it onepaTuBHbI

puck (Type=l)

4.29.1. Cxema gaHHbIX

Tabnmupl:
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* rmt_im - FO 6e3 3asBOK ¥ TekyLuii onepaTuBHbIi PUCK B pa3pese KIMeHTOB
» sys_events - Tabnmua cobbITHiA
4.29.1.1. Ta6nmua rmt_im: O Ge3 3asiBOK U TeKyLMiA onepaTUBHbI PUCK B pa3pese K/IMEHTOB

Tabnuua cogepxuTt 3HaveHns FO MB 6e3 3asBok 1 TekyLLero onepaTnBHOrO pucka, a Takxe 3HadeHnss BM (MHAMKaTUBHON BapuaLYOHHOO
mapxu), NOV (Net Option Value) n npemuu, KOTOpble pacCcunTbIBAIOTCA CNELMann3vipoBaHHbIM CEPBVCOM, 1 UCMOJb3YITCA YUacTHUKamu
npu pacyeTe Ha cBoeil ctopoHe HopmaTtueos HIMP1 n HMP2.

CepBWuC OCYLLECTB/ISAET PacyeT He MeHee 0AHOr0 pas3a B 10 MUHYT Ha OCHOBe cpe3a TEKYLLMX AaHHbIX No:
» Puck-napameTpam MHCTPYMEHTOB;

e Mosunuusam,

¢ TeKyLMM PbIHOYHbIM AaHHbIM (LeHa, BaUTOTHBIN KypC).

Kaxapblii cpes faHHbIX UAeHTUULMPYETCS CBOMM KIIHOUOM rev_heartbeat 1 ero BpemeHeM im_time. B Tabnuue TpaHC/MpyeTcsi TOMbKO
nocnefHUii akTyasibHbIli pacyeT. Cpes AaHHbIX, UCMOb30BaHHbIN /18 pacyeTa, COXpaHsieTcs /1t ICTOPUU 1 ayauTa B apXuBe.

Ta6n. 138. Monsa Ta6nuubl rmt_im

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

rev_heartbeat i8 BHyTpeHHUiA ngeHTugmkaTop pacyeta

sess_id i4 MaeHTudmkaTop ToproBoro AHA

im_time t Bpewms pacueTa

client_code c7 Kog, knneHTa

client_risk_level i4 KaTteropus ypoBHS pucka KimeHTa

rmt_im dl6.2 O MB 6€e3 3a51BOK C y4eTOM TEKYLLIero peann3oBaHHOro p1cka (yuutbiBaeT
TEKYLLYIO LieHy)

rmt_posrisk d16.2 TekyLuMii onepaTvBHbIA PUCK ([ONOMHMTENbHASA BenvyMHa, Mo 3anpocy

YuacTHVKOB, He nucnonb3yeTcs B pacyete HIMP, HeceT NPOrHoO3Hy thyHK-
L0 1 oTBEYaeT Ha Bonpoc: "kakoe 6yaeT MO, ecnm KAMPUHT NPAMO Ceit-
yac"

rmt_posrisk_at_settl d16.2 TeKyLUmMin onepaTuBHBIV PUCK C YYETOM 3adIMKCMPOBaHHbIX pacYeTHbIX LieH
NS NPefCcTosEero knvpuHra. [o dukcaumm pacyeTHoO LeHbl B pacyeTte
yyacTByeT TekyLlasi pbIHOYHAA LiEeHa.

rmt_vm d26.2 MHAMKaTVBHAs BapualmoHHas Mapxa ¢ y4eTOM TEeKyLLEro UHAUKATUBHOMO
Kypca BaslioT, py6 (pPaccuMThiBAeTCS aHA/IOTMYHO TeKyLLelh UHAUKATUBHO
BM, yunTbIBaET B T.4. Bap.MapXy Mo 3aKpbITbiM NO3ULMSAM)

rmt_vm_at_settl d26.2 MHAuKaTVBHAs BapyalyoHHas Mapxa ¢ y4eToM 3adhMKCMpPOBaHHbIX pac-
YETHbIX LIEH A5 NPEACTOSALEro KMpUHra. [Jo doukcalmy pacyeTHOl LieHbl
B pacyeTe y4acTBYeT TekyLlas pbIHOUHAs LieHa.

rmt_nov d26.2 Net Option Value, py6 (TekyLumit NOV no noptdpento 7Kk C yHeTOM TeKyLLero
Kypca ¥ TeKyLLMX LieH OMLMOHOB)

rmt_premium d26.2 HakonneHHas no caenkam npemus no npemMuasibHbIM OnuuoHam, noge-
Xawas K ynnate B 6nvxaiwunii KnupuHr, B nepecueTe Ha py6nu. He skto-
YyaeT B cebs (huHaHCOBbIN pe3ynbTaT UCNOMHEHNS NO3ULUN.

MpumeyaHus:
* Mone client_risk_level MOXeT npyHMMaThb cneaytoLme 3HaYeHUs:
o 0 - He yka3aHo (3Ha4eHue No yMon4aHuio)
o 1 - KnneHT ¢ HavanbHbiM YpoBHeM Pucka (KHYP)
o 2 - KnueHt co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnueHT c¢ MNoBblweHHbIM YpoBHeM Pucka (KMYP)
o 4 - KnueHT ¢ Ocobbim YposHeM Pucka (KOYP)

* Mpw nepexoge yepes rpaHuLy TOproBoro AHA U KNMpUHIoBYO CECCUI0 faHHbIe 3a NpeablayLLmnii TOProBbIii AeHb B TabnuLe o4mnLLaoTCs.
Mpw aTom, ecnu nocne KNupuHroBoli ceccuu y knmeHTa (7kK) OTCYTCTBYHOT NMO3MLMK, TO HOBOI 3anncuy B Tabnuue He ByaeT, 0 MOMEHTA,
noKa nosmums He NOSBUTCS.
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4.29.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 139. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 MaeHTndmkaTop ToproBoro AHA

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbitus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CUCTEMbI B TOProBYyO nepej HavyasioM HOBOro TOproeoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

event_type =6
message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKoHYeHa

event_type = 17
message = "clearing_trades_inserted"
CdhopmurpoBaHbl cienikv Mo pesynstaram KIMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauata pasgsukka TMMUTOB

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHa

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccuu

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoili ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKepoBaHbl

4.30. Notok FORTS_SESSIONSTATE_REPL - CocTossHMe TeKyL,ero ToproBoro

AHA (Type=l)
4.30.1. Cxema AiaHHbIX
Tabnuupl:
» session_state - CocTOsiHME TeKyLLEero TOproBoro AHs

» sys_events - Tabnmua cobbITHiA

4.30.1.1. Ta6nuuya session_state: CocTofiHME TeKyLero TOproBoro AHA

Ta6n. 140. NMonsa Ta6bnuubl session_state

Mone Tun

OonucaHue

repllD i8

Cnyxe6Hoe nose NoACUCTEMbI PENIVKALMN
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTudmkaTop ToproBoro AHA
public_state i4 CocTtosiHne ToproBoro AHs
MpumeyaHus:

« TMone public_state MOXeT NpUHUMATbL CredyioLye 3HaUeHUs:

0 Topru eLle He HaYanNncb
1 Topru ngyt
2 Toprv NpYoOCTaHOB/IEHbI

4 Toprv 3aBepLUeHbl N0 BpeMeH!

4.30.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 141. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replRev i8 CnyxebHoe none noAcucTeMbl penimkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penkaumm
event_id i8 YHVKasIbHbIN MAEHTUdMKATOP COObITUA
sess_id i4 MpeHTudmkaTop Toprosoro fHs

event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

server_time t Bpems cobbitus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMBI B TOPrOBYHO Nepes, HauasioM HoBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccum

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"

CchopMUpOoBaHbI CAEe/KM NO pe3ynbTaTtam KIMprUHra

event_type = 18

message = "extension_of_limits_started_for_core"

Hauara pasaBvkka TMMUTOB
event_type = 36

message = "start_of_calendar_date"
Hayano kasieHgapHoro gHA

event_type = 37

message = "settlement_session_started"

Hauano PacueTHoli ceccun

event_type = 38

message = "settlement_session_finished"

OkoHuaHue PacueTHoli ceccum

event_type =47
message = "settlpricecalc_finished"
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PacueTHble LeHbI 3atPUKCUPOBaHbI

4.31. Notok FORTS_INSTRUMENTSTATE_REPL - CtatyCbl UHCTPYMEHTOB Te-
Kyuwiero Toprosoro gHs (Type=l)
4.31.1. Cxema gaHHbIX
Tabnuup!:
+ instrument_state - CTaTychbl MHCTPYMEHTOB TEKYLLEro TOPrOBOro fHS
« sys_events - Tabnuua co6biThii
4.31.1.1. Ta6nuya instrument_state: CtaTycbl UHCTPYMEHTOB TEKYLLErO0 TOProBOro AHA

Ta6n. 142. NMons Ta6nuybl instrument_state

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
isin_id i4 M aeHTndmkaTop MHCTpyMeHTa

public_state i4 CoCTOsIHME TOProB N0 UHCTPYMEHTY
MpumeyaHus:

 Mone public_state MOXeT NpMHUMATL CrefytoLLye 3Ha4eHus:

0 ToproBblit AeHb N0 3TOMY VHCTPYMEHTY Ha3HayeH. Henb3si CTaBUTh 3asiBKW, HO MOXHO YAA/ISATb MO 3TOMY UHCTPYMEHTY.

1 ToproBblit fEHb NO 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBUTb 1 yAANATL 3asiBKM MO 3TOMY UHCTPYMEHTY.

2 [pviocTaHOBKa TOProB N0 BCEM MHCTPyMeHTaM. Henb3s CTaBWTb 3a51BKU, HO MOXHO YAauIsiTb.

4 ToproBblii fieHb N0 3TOMY UHCTPYMEHTY 3aBEpPLUEH MO BPEMEHW. Henb3s CTaBuTb W YAasaTb 3asiBKW MO 3TOMY UHCTPYMEHTY.

5 [lprocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTL 3asiBKW, HO MOXHO YAANATb N0 3TOMY UHCTPYMEHTY.

6 AO cb6op 3asBOK.

7 AO cBefeHue 3asBOK.

8 ToproBblii ieHb N0 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBWUTb 3asiBKU B 3aKPbITUE N0 STOMY MHCTPYMEHTY.

9 AyKUMOH OTKPbITVS MO 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBUTb 3asBKV B 3aKpbITVE MO 3TOMY UHCTPYMEHTY.
4.31.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 143. Mons Tabnuybl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMA
sess_id i4 MaeHTndmkatop ToproBoro AHs

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KNMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOro TOproBoro AHs

event_type =5

225



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type =6

message = "extension_of_limits_finished"
PasaBmxka NMMUTOB 3aKOHYEHa

event_type = 17

message = "clearing_trades_inserted"
CdpopmypoBaHbI cenkn No pesynsratam KImpuHra

event_type = 18

message = "extension_of_limits_started_for_core"
Hauvara pa3spgsuxka MMUTOB

event_type = 36

message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"
Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"
OkKoHuyaHue PacueTHoii ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adiKCpoBaHbl

4.32. Notok FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne uH-
CTPYMEHTOB TeKyuiero toprosoro gHs (Type=l)

4.32.1. Cxema gaHHbIX
Tabnmupl:
 security_group_state - CTaTyc no rpynne MHCTPYMEHTOB TeKyLLero ToproBoro AHs
¢ sys_events - Tabnuua co6bITHi
4.32.1.1. Ta6nuua security_group_state: Ctatyc no rpynne MHCTPYMEHTOB TEKYLLEro TOProBOro AHs
Tabnuua BbigaeTcs CepBMCOM pasfayu CTaTycoB MHCTPYMEHTOB, KOTOPbI CNONb3yeTcs A5 YCKOPEeHHOI pasgaun nHdopmauum no top-
roBbIM CTaTycam MHCTPYMEHTOB ¥ TOPTroBOro AHA. Vicnonb3ys Tabnuuy security_group_state u cnpaBoYHVKN MHCTPYMEHTOB, KIIMEHTbI MOTYT

CamoCTOSATE/NbHO Ha CBOE CTOPOHE BbIUNUCASTL TEKYLLME CTaTyChbl MIHCTPYMEHTOB (nogpo6Hee cM. "pasgen 2.5.7").

Ta6n. 144. NMonsa Tabnuubl security_group_state

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
security_group_id i8 MaeHTudmkaTop rpynnbl UHCTPYMEHTOB

type i4 Tun nprmocTaHoBKK (rPYNNOBOro cTatyca UHCTPYMEHTOB)
trade_mode_mask i4 Pexum Topros (6uToBasi Macka C O4HUM B3BELEHHbIM GMTOM)
group_mask i8 lpynna nHcTpymeHTOoB (6MTOBasA Macka ¢ O4HUM B3BEAEHHbIM BUTOM)
section_id i4 M aeHTudmkaTop cekumm

base_contract_id i4 MpaeHTtndomkaTtop PEBEK (dhblouepcHoro 6a3oBoro KOHTpakTa)
state i4 Pexum ans rpynnbl UHCTPYMEHTOB

moment t Bpems cmeHbl coCTOSAHUSA

MpumeyaHus:

« [lone type MOXET NPUHMMATL CnefyroLLme 3Ha4YeHus:

1 Ha Toprosblii AeHb
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2 Cekuusa

3 Cekuus + Pexxum Topros

4 ®BK

5 WHCTpyMEeHTbI U3 pexuma Topros

6 WHCTpyMeHTbI 13 pexuma Topros + ®bK

7 Tpynna UHCTPYMEHTOB

8 [pynna MHCTpymeHTOoB + ®BK

« TMone trade_mode_mask MOXeT npuHUMaTh cnegytoLine 3HaueHuns:

0 (c6poLueHbl Bce bUTbI)
0x1

0x4

0x2000

0x10000

0x20000

Bce pexvmbl
®bloYepchbl, aHOHUMHBII

OnUMOHbI, aHOHUMHBIA

KaneHgapHble cnpefbl, aHOHUMHbIV

KonnatepasnbHbliA, agpecHblii

OpHOAHEBHBIV hbloYepc C aBTONPOsIOHraUMeid, aHOHUMHBIN

* lone group_mask MOXET NpuHMMaTh cregyrouime sHa4eHnA:

0 (copoLLeHbl BCce 6UTbI)
0x1

0x2

0x4

0x10

0x20

« [Mone section_id MOXeT NPUHMMATb CeayrLme 3HaYeHUS:

0 Bce cekyuu
1 doHpoBas cekuns
2 TosapHas cekuns

3 [leHexHas cekuus

 [Mone state MOXeT NpUHUMATHL CreayloLmne 3Ha4YeHns:

4 3anpelleHo Bce

2 3anpeLleHo BCe KpoMe CHATUSA 3asiBKU

Bce rpynnbl

CeobopeH

MepenonHeHve HaltGroupMask

3anpet Toprosarb B AONOMHUTENBHYO CECCUI0

VcnonHeHve no pacnucaHuio

XanbTbl, CBA3AHHbLIE C ANCKPETHLIMU ayKLMOHaMU

16 3anpelleHo yBesimyeHve nosmummn

8  C60p 3asBOK B ayKLMOH OTKPbITKSA

0  Pa3spelueHo Bce

PexuMbl nepeyuncreHbl B nopsiaxe ybbiBaHys NproputeTa (CTPOroCT! OrpaHnyeHust)

4.32.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 145. NMonsa Tabnuybl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl pennkaumm
replRev i8 Cnyxe6bHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
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Mone Tun OnucaHune

sess_id i4 MaeHTndmkatop ToproBoro AHs
event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus
server_time t Bpewms cobbiTus

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KNMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccum

event_type = 6
message = "extension_of limits_finished"
PaszgBukka TMMUTOB 3aKOHYeHa

event_type = 17
message = "clearing_trades_inserted"
CdhopmurpoBaHbl cienkv Mo pesynstaram KIMpuHra

event_type = 18
message = "extension_of_limits_started_for_core"
Hauvara pa3spgsuxka MMUTOB

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano PacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OkoHuaHue PacueTHoli ceccum

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adiKcpoBaHbl
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - lo6aBneHue 3as1BOK

Tun coobueHns: 474
Tvn OTBETHOrO co06LLeHns: 179
Vcnonbayetcs ans gobasneHns 3asBoK Mo goblovepcam, OnLUMoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 146. Bxogsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMO/TYaHUIo

broker_code c4 Kop, 6pokepckoit dovpmbl

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c3 Kog, knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asBku

amount i4 KonnyecTtso eAvHUL, MHCTPYMEHTa

price cl7 LieHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnsetca B 3asBKy, cAenky. Moxer
MCMo/Mb30BaTbCs N0 CO6CTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHewwHwnin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 Mpu3Hak NPoBEPKM LLEEHOBLIX KOPWAOPOB MO OMLUOHHbLIM 3asB-
Kam

date_exp c8 [ata ncteueHns 3ansku. JobaBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no faHHOw
3asBKe

match_ref c10 TekcT-cBA3Ka [4/19 04HO3HAYHOro ConocTas/ieHns AByX BCTpeu-
HbIX 8[JpPECHbIX 3asABOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3a5BKM

Ta6n. 147. Pe3ynbrart BbINO/IHEHUA

Nmsa napameTtpa Tun 3HaueHune no | OnucaHue

YMOMYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHns

order_id i8 Kop 3as1BkM B cucteme

Kogpl Bo3Bparta KomaHbl:

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

» [Mone type MOXET NPUHUMATL CleaytoLive 3Ha4YeHUs:
1 KOTMpOBOYHAaA 3asBKa (OCTaeTcs B o4epean nocse YacTUYHOro CBeAeHNS)
2 BCTpeyHas 3asBKa (CHUMAaeTCs nocsie NPoBeAeHUs ayKLoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs uenMkoM nam CHUMaeTCs)
4 3anBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Win CHUMaeTCs)
* Mone dir MOXET NPUHMMATb CNneaytoLme 3Ha4eHNs:

1 3asBKa Ha NoKynky
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5.2.

2 3asBKa Ha Npoaaxy
B none price 3afaéTcs LeHa 3asiBKM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm'.

Mone comment He [OMKHO cogepxaTtb ynpasastowmx cumeonoB (0x00-0x1F n 0x7F) n none foMKHO KOHBEPTMPOBaThCA 13 cpl251 B
utf-8.

Mone is_check_1limit mMOXeT NpuHMMaTh cneaytoline 3HavyeHus:
0 He BbINOMHATL NPOBEPKY SIMMUTOB LiEH OMLVOHOB
1 BbINONHATL NPOBEPKY JIMMUTOB LiEH OMLMOHOB

B none date_exp 3apaétca fata ucteveHus 3asnskv B Buge 'YYYYMMDD'. Ecnv B kauecTBe AaHHOro napamMetpa nepefaértcs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpun 3a8aHHON AaTe 3asBka OyAeT aBToMaTUYeCKy NepeBbICTABAATLCS B CNEAYIOLLYI0 CECCUIO,
HO Mosnyyas NpM 3TOM HOBbI HOMEpP M HOBOEe Bpems. Takum 06pa3om nonyyarTcs "MHOroAHeBHbIe" 3aABKU. Bpemsi ux xusuum — o
ncTeveHus fatbl. 3asBKV C UCTeKLIEe AaToi ByayT aBTOMAaTUYeCK CHUMAaTLCS Noc/e 3aBepLUeHUs TOProBoli ceccum, yxe Houbto. Mpn
nepeBbICTAB/IEHNN AENAKTCA NPOBEPKN HA HA/IMUME UHCTPYMEHTA, K/TMEeHTa, [O0CTaTOYHOCTY CpeacTB. JonyCTUMbIN AnanasoH Aatbl: >=
CerofiHsILLHEro Hs, <= ofHOro roga snepes. Henb3s ykasbiBaTb faTy UCTEHEHUS 3as1BKW B aJpECHbIX 3asiBKax.

MapameTp 3asBkn dont_check_money npvHMMaeT criefyowme 3HaYeHns:
0 MMpoBepATb 0becneveHre Ha ypoBHE KNMEHTCKOro pasgena
1 He npoBepsATb 06ecrneyeHne Ha ypoBHE K/IMEHTCKOrO pasaena

MapameTp MOXET MCMO/Ib30BaTLCS JIOTMHOM, MMEIOLLMM ChelanibHoe paspeLleHre. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHOBMNEH y
3as1BKM1, MOAABAEMO C IOTMHA, Y KOTOPOro faHHOE paspeLLeHe OTCYTCTBYET, 3asiBKa 6yAeT OTBEprHyTa.

Mone match_ref ncnonb3yeTtcs A5 0HO3HAYHOIO COMNOCTAB/EHNS ABYX BCTPEUHbIX af|pECHbIX 3asBOK. AIPECHbIE 3asBKM CBOAATCS B
CAENKy Npu YCMIOBUM TOYHOTO COBMAaAeHUs B HUX 3HaueHus nons match_ref. MNpy coxpaHeHUn 3HaYeHus nonsa npobesbl 13 Hauana u
KOHLIA CTPOKM 06pe3atoTcsi. 3HaueHue, CocTosLee TONbKO U3 NPO6esoB, BOCIPUHUMAETCS CUCTEMOI Kak nyctoe (NULL).

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnseTca 3anpocom K HKLL Ha 3ak/itoueHne cenok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHvsa HeUCNoMHEHHbIX 06A3aTeIbCTB yHacTHVKA TOProB nepeg y4acTHUKOM K/IMPUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOpros. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXET NpUHMMATb CeAYHOLME 3HAYEHUS:
" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabartbiBaHWs YCNIOBHOTO NopyyeHus (CTon-nocc)

B pesynsrare pa6oThbl anroputMa-po6oTa

B pesynbTare anroputma asTocnefosaHns

O » W O =

3akpbITrie No3uLmMKn B pesysstare He ncnonHeHHoro MarginCall
Ob6pauiaeM BHMMaHWe, 4YTOo napameTp compliance id He BNWSIET Ha 3ak/OUEHVWE CAEMKW, HE MPOXOAMT HMKaKO NpOBEPKM

Ha gonycTumble 3HaYeHUst U 6e3 M3MeHeHuli oTobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasntb ero nocthakTym HEBO3MOXHO.

MeTopg DelOrder - YaaneHune 3asiBOK

Tun coobuenus: 461

Tvn OTBETHOrO Co06LLeHus: 177

Vicnonb3yeTca ana yaaneHusa 3asaBok no (*)b}OLlepcaM, onumMoHam 1 CoOCTaBHbIM NMHCTPYMEHTaM.

Ta6n. 148. Bxoasaume napameTtpbl

ma napameTtpa Tun 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog 3as1BkM ons yganexHus
ncc_request i1 0 Mpu3sHak 3anpoca k HKL| Ha 3akntoyeHne cAenok ¢ YYacTHUKOM
TOpProB.
client_code c3 Ko knueHTa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

Ta6n. 149. Pe3ynbTtat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/4aHUIO
code i4 Kof Bo3sBpata
message c255 TekcT coobLieHus
amount i4 Konnuectso eAyHNL, UHCTPYMEHTa B y4a/1EHHOV 3as1BKe

Kogpl BO3BpaTa KoMaHzbl:

0 ycnex BbIMO/IHEHNS onepauun
[pyroe 3HayeHne owmbka

MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asBka A4/ yaieHrsl) 03HAYaeT, UTo Takoil 3asiBkU B ouepeay (Ye) HeT. Bo3MOXHO, Homep Henpa-
BWU/IbHBIN MU ee cerofiHs Boo6LLe He 6blfo. HET cMbIc/a NOBTOPHO (a Tem 60/1ee MHOTOKPATHO) NOChINATh yAa/IeHWe C TeM Xe HOMEepPOM.
Oc06€eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Havaer, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/todeHne cAenok ¢ yHaCTHUKOM TOpPros. YAanatb
3anpocbl MOXET TO/IbKO YHaCTHUK KNTMPUHra, He FIBI'IFIIOLLI'I/IVICH OAHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/ILKO C IOTMHOB YPOBHA P® 1 B&.

5.3. Metog DelUserOrders - MaccoBoe yaasnieHue 3asABOK

Twvn coobLieHus: 466
Tvn OTBETHOrO CO06LLEeHNs: 186

KomaHga Ha maccoBoe yfaneHue BCeX 3asiBOK, YOBMETBOPAIOLLMX KpUTEPUAM. MOXHO yaansaTb 3asBku No dhbloyepcam, onuyuoHam u
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 150. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue

yMOn4YaHuio
broker_code c4 Kog, 6pokepckoit davpmbl
buy_sell i4 Bbl60op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHus
non_system i4 BbI60p TUNa 3asiBOK N0 NpU3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kop, knneHTckoro cyeta
base_contract_code c25 Kof 6a30BOro akTnea
ext_id i4 0 BHeLHWin Homep
isin_id i4 YHUWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
instrument_mask i1 Macka rpynmnbl MIHCTPYMEHTOB

Ta6n. 151. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHune no | OnucaHune
yMon4yaHuio
code i4 Kop Bo3sparta
message c255 TekcT coobLeHus
num_orders i4 KonnyecTtBo yaasieHHbIX 3asBOK

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

 MapameTp buy_sell MOXET NPUHUMATL ClieflytloLime 3HaYeHNsT:

1 3asBKu Ha MOKYMKy
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2 3asBKu Ha npogaxy

3 Bce 3adBku

« MapameTp non_system MOXeT NPUHUMATL ClefyloLne 3HaUEHNs:

0 OG6blyHble 3a9BKMN

1 BHecuctemHble

2 Bce

» MapameTp instrument_mask siBnsieTcs GUTOBOW MaCKoi:

0x1 ®Pblovepcbl
0x2  OnumoHbI

0x4  VIHCTPYMEHTbI-CBA3KU

« Ecnu napameTp code He 3afiaH Unu ero 3HauyeHue paBHoO ‘%%%’, To NPOV3BOAUTCS YAANEHNE 3asiBOK [i/151 BCEX K/IMEHTCKMX CHETOB.

« Ecnv napametp base_contract_code He 3aaH WKW €ro 3HaUYEHNe PaBHO ‘%', TO NPOU3BOANTCS YAa/IEHNE 3asiBOK [J/151 BCEX KOHTPak-

TOB.

* B cnyuae 3agaHua ons napametpa ext_id 3HauyeHusi, oT/IMYHOro ot 0, NMPOM3BOAUTCS YAasIeHUst BCEX 3asBOK C COOTBETCTBYHOLLMM
ext_1id. 3HauyeHuns napameTpoB buy_sell, non_system, base_contract_code v isin_id npu 3TOM UTHOPUPYIOTCSH, HO UX 3HaYe-
HWA OO/MKHbI HAXOAMUTCA B AOMYCTUMOM [nanasoHe.

« C NMOMOLLbI0 JaHHOl KOMaHpbl YAANsTCsA TOMbKO 3asiBKW, HO He yAansoTcs 3anpockl B HKLL Ha 3ak/toueHre CAenoK C yYacTHUKOM

TOProB.

* KomaHaa HepocTynHa A/1s YYacTHUKOB K/IMPUHTA, He SIBMISIOLWMXCS OAHOBPEMEHHO U yYacTHUKaMU TOpProB. 15 MaccoBOro yaaneHus
3a51BOK yYaCTHMK K/IMPUHIa MOXET BOCNO/Ib30BaTbCs komaHaoi DelOrdersByBFLimit.

+ Ecnv TpaH3akums 3aseplieHa ycnelHo (kog Bossparta 0), HO He yjafieHo HU OfiHOI 3asBku (num_orders=0), Hauicnsetcs wrpad 3a

OLUNGOYUHBIE TPAH3AKLMN.

5.4. Metoa MoveOrder - I3ameHeHUe 3aABOK

Tun coobLueHus: 476

Tun OTBETHOrO CO06LLeHNs: 176

Vicnonb3yeTcs ANa U3MEHEHMUS 3as1BOK N0 (hbloyepcam 1 onuyoHam.

Ta6n. 152. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HauyeHune no | Onucaxue
YMO4aHuio

broker_code c4 Kog, 6pokepckoii dovpmbl

regime i4 Pexu1m paboTbl kKOMaHbI

order_idl i8 Homep nepBoii ygansemoli 3asBku

amountl i4 HoBoe KONM4ecTBO efMHULL MHCTPYMEHTA A1 NepBOii 3asBKN

pricel cl7 HoBasi ueHa a1 NepBoii 3asBkn

ext_idl i4 HoBbIli BHELWHWIT HOMEP A1 NepBoii 3aBKM

order_id2 i8 Homep BTOpOIi yaansemoli 3asBKku

amount2 i4 HoBoe KONM4ecTBO eAMHUL, MHCTPYMEHTa A1 BTOPOI 3as1BKU

price2 cl7 HoBas LeHa A1 BTOpOii 3asBKM

ext_id2 i4 HoBbIli BHELLHWIT HOMEp A1 BTOPOIi 3as1BKM

is_check_limit i4 0 Mpu3HaK NPoOBEPKM LIEHOBbIX KOPUAOPOB MO OMNUMOHHbIM 3a51B-
Kam

ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caesnok C y4aCTHUKOM
TOproB.

client_code c3 Ko knueHta

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA

compliance_id cl . Cnoco6 BBOAA 3as1BKM

232



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

Ta6n. 153. Pe3synbrar BbINONHEHUSA

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
order_idl i8 HoBbIli HOMep nepBoli 3asBKM
order_id2 i8 HoBbIli HOMEp BTOPOWi 3aABKM

Kogpl BO3BpaTa KoMaH/pbl:

0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HaueHune owmbka

MprmMeyaHus (B HacTosLeM MNpumeyaHun TeEpMUH "06BEM" 03HaUaeT KONIMYECTBO eAVHUL, UHCTPYMEHTA):

» MapameTp regime onpeaensier pexum padboTbl KOMaHbl U MOXET NPUHUMATL Crefytolme 3Ha4YeHNs:
0 He mMeHATb 06bEMBI 3a5BOK. OCTaeTcs TekyLWil hakTUiecknini 06beM 3asiBOK B cucteme. MNpucnaHHble KonnyecTsa UrHoOPUPYHOTCS.
1 W3meHWTb 06BbEMbI 3a51BOK. EC/IM 3aABKM HalifeHbl, BMECTO HUX BbICTABNSAIOTCA 3aABKWN C MPUCIaHHBIMU LEEHON N 06bEMOM.

2 CHATb cTapble 3asBkn. Ecnv 06beM x0T 6bl OAHON 13 3asiBOK HE COBMAAAET C NPUCIaHHbIM, yaansTcs obe 3asBku. VHave - Bbl-
MOSHAETCA CABMI.

3 YcTaHoBUTbL 06BbEMbI 3asIBOK paBHbIMY NPUCIAHHLIM 33 BbIYETOM CBEIEHHOW YacTu 3asBku (He MeHblLue 0). Ecim npucnaHHblii 06bem
MeHbLUe CBeieHHON YacTu 3asBKY, yAaIA0TCS 06e 3asBKU.

* MNone is_check_limit MOXeT NpYHUMATL CreayloLme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY IMMUTOB LiEH OMLVIOHOB
1 BbINOMHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB
» [1ns HOBbIX 3a5BOK MPOBOAMTCSA NpoLieypa ayKLuuoHa.
» CpBur 3asaBOK BO3MOXEH TO/IbKO B pamMKax OHOr0 TOProBOro MHCTPyMeHTa. TO/IbKO MO OAHOMY KIMEHTCKOMY pPermcrpy.
* Henb3sa caguraTb 3asBku N0 CBA3KaM.
* Henb3sa caguraTb afpecHble 3asBKu.
 [Mpu caBure HeNb3s MEHATb Hanpas/ieHNe 3asBKU.
* YpaneHHas (U1 nepeBuHYTas, UM NOTHOCTbLIO CBefleHHas!) 3asiBKa He NepeBbICTaBNAEeTCS; BblaaeTca coobLyeHve 06 owmnbke.

« Ecnu npu capvre napbl 3asiBOK OAHa W3 HUX HE HaifieHa U He MOXET GbiTb NepeaBuHYTa, AelicTBUA CO BTOPOIi 3asBKOW Takke He
Npon3BOAATCA C Bblfayeli cCoobLeHNs 06 OLLMOKe.

* Ecnun ase 3asBKu NPOTUBOMO/IOKHOIO HaMpas/eHNA CABUIaloTCa Takum 06pa30M, 4YTO LUEeHbl 3asdBOK nepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUT HE BbINOJTHAETCA, BblAAETCA COO6LIJ,eHVIe 06 owwnbKe.

» Ecnu npu cagure napbl 3a8BOK OfHA U3 HUX HATKHyNacb Ha Kpocc-cAaesky (cBefeHue ¢ 3asBkoi oT Toro xe VIHH, nubo knneHTckoro
pernctpa), oHa oTKaTbiBaeTCs, a Apyras 3asBka caBuraeTcs.

* [Mpu nepeasunxke 3asBOK date_exp NepeHOoCATCA B HOBblE 3asABKN.

* B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anofiHATCA HOMepaMu HOBbIX 3a8BOK. B cnyyae, ecsiv 3asBka
He 6bina BbiCTaB/eHa, COOTBETCTBYIOLLEe None 06HyNseTcs.

» BbiCTaBneHve nprsHaka ncc_request o3Havaert, Yto nsmeHsietcsa "3anpoc k HKL, Ha 3aktoueHne caenok ¢ y4acTHUKOM Topros”. U3-
MEHATb 3anpoChbl MOXET TObKO YYACTHVK KIMPUHTA, HE ABAAIOLMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, U TO/MbKO C SIOTMHOB YPOBHS
P® n B®.

« Ecnu casur 3asBku Tuna Book-or-Cancel NpuBoguT K ee UCMOSIHEHUIO, TO CABUT OTKATbIBAETCS, a caMa cABuraemasi 3asiBka 0CTaeTcst
B CUCTEME.

» Ecnu npu caBvre napbl 3asBok Tvna Book-or-Cancel ogHa U3 HUX HaTKHynacb Ha WCMOMHEHWE, OHa OTKaTbIBaeTCs, a Apyras 3asBka
caBuraetcs.

* MNone compliance_id MOXET NPYHUMATL CreayoLme 3HaYeHNs:

(npo6en unu nyctas cTpoka) He 3anonHeHo/He 3agaHo

M PyuHoli BBOA
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S B pesynbrate cpabatbiBaHWs YCNOBHOIO NopyyeHust (CTon-nocc)
R B pe3ynbrate paboThl anroputma-poboTa
A B pesynbrate asiropytma aBTocnefoBaHNsA
D 3akpbITrie No3uLmMKn B pesystare He ncnonHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKkIlO4YeHUE CAENKW, He MNPOXOAMUT HUKaKOW NpoBepKu
Ha gonycTumble 3HaYeHUss U 6e3 M3MeHeHuli oTobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Micnpasutb ero nocthakTym HEBO3MOXHO.

5.5. Metop IcebergAddOrder - lJo6aBneHne aiic6epr-3asBOK

Tun coobuenus: 475
Tun OoTBETHOrO coo6LLeHns: 180
Vcnonb3ayetcs ans gobasneHws aicbepr-3asBok.

Ta6n. 154. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMOYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKa/TbHbIN YACIOBOW NAEHTUUNKATOP NHCTPYMEHTa

client_code c3 Koga knneHta

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asBku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBsAo-
el "BcnbiBaoLein” (BUAUMONt) yactu aicbepr-3asBkm

iceberg_amount i4 O6LLee KONMYECTBO MHCTPYMEHTOB B aiicbepr-3asiBke

variance_amount i4 0 AMNANTYLA OTK/IOHEHUA (B KOHTPaKTax) ciyyaiHoin Haf6aBku
K BCM/IbIBalOLLE yacTu alicbepr-3asBku

price cl7 LieHa 3aa8Bku

comment c20 Mone kommeHTapus. [obaBnsercs B 3asBKy, cAenky. Moxer
1cnonb3oBaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

ext_id i4 BHewwHuin Homep. [lob6aBnsieTcs B 3as1BKY, CAENKY

is_check_limit i4 [Mpu3Hak NPoBEpPKM LLIEHOBLIX KOPUAOPOB MO OMLUOHHbLIM 3asiB-
Kam

date_exp c8 [ata ncteueHus 3ansku. [Jo6aBNseTcs B 3as1BKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

ncc_request i1 0 Mpu3Hak 3anpoca k HKLL Ha 3akntoveHne cAenok ¢ y4acTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3a5BKM

Ta6n. 155. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HaueHue no | OnucaxHve

YMOMYaHUIO

code i4 Kop Bo3Bparta

message c255 TekcT coobLeHus

iceberg_order_id i8 MaeHTudmkaTop aiicbepr-3anBku

Koppl BO3BpaTa KomaHAp!:

0 ycnex BbINOSIHEHNSA onepaLun

[pyroe 3HaueHune owmbka
MpumeyaHus:

* TMone dir MOXeT NPUHUMATL CreayioLMe 3HaueHus:
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1 3aaBKa Ha NoKynky

2 3asBKa Ha Npojaxy

Mone type MOXeT NpUHMMAaTL C/iegytoLLme 3HaUEHUs:

1 KOTMpOBOYHAs 3asiBKa (OCTaeTCsi B oUepeau nocsie YacTUYHOTO CBeAEeHMs )

4 3asBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Wan CHUMaETCS)

B none price 3afaétca LeHa 3asBkM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm’.

Mone comment He [OMKHO cofepxaTb ynpasnsaowmx cumeonos (0x00-0x1F 1 0X7F) u none fO/MKHO KOHBEpTMpoBaTbcs u3 cpl251 B
utf-8.

Mone is_check_limit moxeT NpuHUMaTh Cneaytoline 3Ha4yeHms:
0 He BbINONHATL NPOBEPKY IMMUTOB LiEH OMNLMOHOB
1 BbINOAHATL NPOBEPKY IMMUTOB LiEeH OMLMOHOB

B none date_exp 3apaétca gata ncteyenms sasskv B suge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOro napameTpa nepegaércs nycras
CTPOKa, TO 3asBka cuntaeTcs obblyHON. Mpy 3agaHHON gaTe 3asBka OyfeT aBTOMaTUYeCKn NepeBbICTaBNATLCA B C/IEAYIOLLYHO CECCUIO,
HO - Noslyyast NPy 3TOM HOBbIVi HOMEP 1 HOBOE BpeMs. Takum 06pa3oM MonyvaroTCs «MHOTOAHEBHbIE» 3asBKU. Bpems ux xusuum — o
ncTeyeHns aatbl. 3asBKM C UCTEKLLEN faTol 6yayT aBTOMaTMYeCKN CHUMATbLCA NOC/e 3aBepLUeHVs TOProBOM Ceccuu, yxe Houbi. Mpu
nepesbICTaBIEHNN AeNatoTCsa NPOBEPKN Ha HASIMYME UHCTPYMEHTA, KNNeHTa, AO0CTaTO4HOCTY cpeAcTs. JonycTumblii AnanasoH Aatbl: >=
CerogHsILLHEro AHs, <= 04HOro roAa Bnepeg,.

MapameTp 3asiBku dont_check_money npyHUMAET criefytoLime 3HaYeHNs:
o 0 - npoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBepsiTb 06eCNeYeHNe Ha YPOBHE KIIMEHTCKOTO pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLWMM CrieLmasibHoe paspelleHve. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHoBMNeH y
3as1BKy, NOAABaEeMON C /IOTMHA, Y KOTOPOro AaHHOE pas3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnseTca 3anpocom K HKLL Ha 3ak/itoueHne cenok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHusa HeUCnoHEHHbIX 06A3aTeNbCTB yYacTHVKa TOProB nepeg y4acTHUKOM K/IMpWUHTa, B TOM yucne, B
c/ly4yae HefoCTaTOYHOCTU 06eCneyeHuns yyacTHKa TOPros. 3anpoc MOXeT NoAasaTbCs TOMbKO YHACTHUKOM K/TMPUHTA, He SABNALWLMMCSA
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXeT NPUHMMATL CieaytoLme 3HaUYEeHUS:

" " (npoben nam nyctas CTPoKa) He 3anonHeHo/He 3agaHo

PyuHoli BBOA

B pesynbrate cpabaTbiBaHWsi yC/I0BHOMO Nopy4eHns (cTon-aocc)
B pesynbrare paboTbl anroputma-pobota

B pesynbrare anroputma asTocnefosaHns

o >» 1 0 Z

3akpbiTve No3nLun B pesysnbTare He UcnosHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3ak/IlO4YeHUE CAENKW, He MNPOXOAMT HUKaKOW NpoBepKu
Ha [onycTuMmble 3HAYeHUst U 6e3 M3MeHeHuli oTobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.6. MeTtop IcebergDelOrder - YaaneHue aicoepr-3asaBoK

Tun coobLenuns: 464

Tvn OTBETHOrO co06LLeHNs: 182

Wcnonb3yeTca ana yaaneHus aicoepr-3asBok. KomaHaa Moxet oTpabatbiBaTh kak no public_order_id, Tak n no private_order_id. KomaHaa
no public_order_id 6yayT paboTaTb TO/IbKO, €C/IM BUAMMAs 4acTb C TakuM HOMEPOM elLlle ecTb B cuctemMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3aABKM C TakuM HOMepoM. [MoToMy pekomeHayeM paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 156. Bxogsume napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne

yMonuaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOYaHUIO
order_id i8 Kog, 3asBkun ans yganenus
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca kK HKL, Ha 3aknto4yeHne caenok ¢ Y4acTHUKOM
TOProB.
Ta6n. 157. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLieHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B y4a/1IEHHOI 3asiBKe
Kogpl BO3Bpara KoMmaH/bl:
0 ycnex BbINO/IHEHWSA onepauun

» Kog Bo3Bpata = 14 (He HaiiieHa 3asBKka A4/1 YAa/IeHNs1) O3HAYaeT, UTo Takoli 3asiBkU B ouepeam (yxe) HeT. Bo3aMoxHO, Homep Henpa-
BU/IbHbIN U ee CerofHs BooobLLe He 6b110. HET cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NMOCbINATh YAa/IeHe ¢ TeM e HOMEPOM.
OCO6GEHHO 3TO aKTyasIbHO /151 aBTOMATUYECKNX CUCTEM.

* BbicTaBneHuve npusHaka ncc_request o3Hayvaert, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/toueHne cAesnok ¢ y4aCTHUKOM TOpPros. YAanatb
3anpocCbl MOXET TO/IbKO YHaCTHUK KNTMPUHra, He HBI'IFIIOLIJ'I/IVICH O0AHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/ILKO C IOTMHOB YPOBHA P® 1 B&.

Tun coobueHus: 477

Tun OTBETHOrO Co06LLeHns: 181

5.7. Metop, IcebergMoveOrder - lameHeHune aiicoepr-3aaBoK

Vcnonb3ayeTcs ans nsmMeHeHus ancbepr-3asnBok. KomaHga MoxeT oTpabaTbiBaThk kak no public_order_id, Tak v no private_order_id. KomaHga
no public_order_id 6yayT pa6oTtartb TO/IbKO, €C/IN BUAMMAS YacCTb C TakuM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBeieHa), B NPOTUBHOM
cnyyae GyfeT BO3BpalleHa OLKnGKa 06 OTCYyTCTBUM 3asBKU C TaKUM HOMepoM. MoToMy pekoMeHAyem paboTaTh C aicbepr-asBkaMu no

private_order_id.

Ta6n. 158. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 MaeHTudmKaTop N3MEHSAEMOI 3asBKM
isin_id i4 YHVKa/TbHbIA YACOBOW UAEHTUUNKATOP NHCTPYMEHTa
price cl7 HoBas LieHa 3asBKku
ext_id i4 HoBbIii BHELUHUI HOMEp 3asBKM
ncc_request i1 0 Mpu3Hak 3anpoca K HKL| Ha 3akntoyeHne caenok ¢ y4aCTHUKOM
TOproB.
is_check_limit i4 0 Mpu3HaK NPoOBEPKM LIEHOBbIX KOPUAOPOB MO OMUMOHHLIM 3a5B-
Kam
compliance_id cl " Cnocob BBOAa 3asBKM
Ta6n. 159. Pe3ynbTat BbINO/IHEHUA
Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_id i8 HoBbIll aeHTUdMKaTOP 3asBKK
Kogbl BO3BpaTa KoMaHfb!:
0 ycnex BbINO/IHEHNSA onepaLun
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[pyroe 3HaueHue oLmbka

MpumeyaHus:

* MNone is_check_limit MOXeT NpUHUMATL Criedyowme 3HaYeHNs:
0 He BbINONHATL NPOBEPKY SIMMUTOB LiEH OMNLMOHOB
1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB

» BbICTaBneHve npusHaka ncc_request o3Havaert, YTo nsmeHsietcsa "3anpoc k HKL, Ha 3aktoueHne caenok ¢ y4acTHUKOM Topros”. W3-
MEHATb 3anpoCbl MOXET TOIbKO YHACTHVK KIMPUHTA, He ABAAIOLWMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, 1 TOMbKO C SIOTMHOB YPOBHS
P® n B®.

* MNone compliance_id MOXeT NpPYHUMATL Creaylolme 3HaYeHNs:
""" (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo
PyuHoii BBOA,
B pesynbrate cpabarbiBaHWsi yCI0BHOMO Nopy4veHuns (CTon-aocc)
B pesynbrate paboTthl anroputma-poborta

B pesynbTare anroputma asTocnefosaHns

o > 1 0 =

3akpbiTve No3nLMKM B pesysnbTare He ucnosHeHHoro MarginCall

Ob6pauiaem BHMMaHWe, 4Yto napameTp compliance_id He BNWSET Ha 3akIlOUYEHVWE CAENKW, HE MPOXOAMT HMKaKoin NpOBEPKM
Ha [JONyCcTMMble 3Ha4YeHUss U 6e3 n3MeHeHuin otobpaxaetca B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpasnTb ero noctthakTyM HEBO3MOXHO.

5.8. MeTtog ChangeClientMoney - /I3mMeHeHue K/IMEHTCKUX JIMMUTOB

Tun coobLeHns: 458
Tvn OTBETHOrO CO06LLeHus: 187
Mpoueaypa No3BONSET MEHATb AEHEXHbIE IMMUTbI MO K/TMEHTCKOMY CYETY.

Ta6n. 160. Bxogsawme napameTpbl

Nms napameTtpa Tvn 3Ha4yeHne no | Onucauvne
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode ul Pexum paboTbl KOMaHab!
code c3 Kop knueHTckoro cyeta
coeff_im cl7 KoadhdomumeHT knneHtckoro N0
is_auto_update_limit i4 -1 MpW3HakK aBTOMAaTNYECKOI KOPPEKLMN TIMMUTA Ha BENUYNHY [0-
XoAa npu 3akayke nocne KnnpuHra
check_limit i4 1 dnar NpoBepkn Ha J0CTaTOYHOCTb CPEeACTB
limit_money cl7 JuMnT feHexHbIX CpeacTB

Ta6n. 161. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINOMHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
11 YganuTb IMMUT, OTK/KOUMTL NPOBEPKY Ha AOCTATOYHOCTb CPEACTB

12 YcTaHOBUTb IMMUT AEHEXHbLIX CPeACTB B pasMepe 1imit_money
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13 VI3MeHUTb IMMUT AEHeXHbIX CPeACTB Ha BennunHy 1imit_money

 MpusHak is_auto_update limit ycTaHOBNEHHbIA B 3HAUeHWe "1" No3BoMseT aBTOMATM3MPOBATL NPOLIECC U3MEHEHUS TIMMUTOB MO
pe3ynsTatam npeabiayllero axs. 3HaueHue "-1" ona napaveTpa is_auto_update limit o3HauaeT, uTo 3HAUYeHWe He 3a4aHo Nosib-
30BaTenem.

» [ns usmeHeHusi napameTpa is_auto_update 1limit ncnoneayiite pexum 13 c napametpom 1imit_money=0.
» B napametpe check_limit MOXHO yKa3aTb crefylolme 3HaueHns:

0 He BbINOMHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMMUTA

1 BbINOAHATL NPOBEPKy. I3MeHeHNsA NPOM3BOAATCS TONbKO NPU JOCTATOYHOCTY CPEfCTB

* lMpoBepka check_limit BbINONHAETCA TONBLKO NPY YMEHbLUEHUN uMUTa. [pu yBenMyeHun numuta nposepka He NpoBOANTCS, Jaxe
ecnv BKoYeHa. B ToM yncne npu yBenmueHuy imMmTa U3 oTpuLaTeibHoOro 3HadeHns B otTpuuartesnisHoe 3Havenmne. Hanpumep, -5000 -
> -3000 (gensra +2000, HO UTOTOBOE YMC/IO BCE paBHO OTpuLaTesibHOE). JonycTiMble onepawuuy Npu BKKOYEHHON NPOBEPKE NMMUTOB
(check_limit=1):

O YBenuueHve nMMuTa u3 MrHyca B MuHyc: -10000 -> -5000 - npoBepka He BbINoAHAEeTCS, JIMMUT n3MeHeH / Ycnex

O YBenuueHve nuMuTa M3 MyuHyca B natoc: -10000 -> 1000 - npoBepka He BbINONHAETCA, JIMMUT n3MeHeH / Ycnex

o YMeHblUEeHMe nuMmnTa 13 nakca B nstoc: 5000 -> 3000 - npoBepka npoiigeHa, JIMMUT naMeHeH / Yenex
3anpeLleHHble onepauuu:

O YMeHblUEHMe nuMmTa 13 narca B MuHyc: 5000 -> -3000 - npoBepka He npoiiaeHa, JIMMnT He u3aMeHeH / Ownbka

O YMEHbLUEHME NUMUTA 13 MUHYca B MUHYC: -5000 -> -10000 - npoBepka He npoiigeHa, /IMMUT He uaMeHeH / Owmbka

» [lyctasa cTpoKa, 3afaHHas B nosne tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpasu/l B TOProBsyrd CUCTEMY.

5.9. MeTtog ChangeBFMoney - 13meHeHue numutoB b®

Tun coobLueHns: 426
Tun OoTBETHOro coo6LeHus: 107

Mpoueaypa no3sBonseT MeHATb AeHbrn no csoum b®. MNpu aTom, Npu yBenuueHun cyeta b®, HegocTatoLme AeHbrM CHAMAOTCA CO cyeTa
camolii P®, a npy yMeHbLUEHUW, AEHbIV BO3BpALLATCSA Ha cyeT PO.

Ta6n. 162. Bxoagsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHAb!
code c2 Koa B®
limit_money cl7 NIMMUT fleHeXHbIX CpeacTB

Ta6n. 163. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIo

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Kogp! BO3BpaTa koMaHzbl:

0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHne ombKa
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
12 YcTaHOBWTb IMMUT paBHbIi 1imit_money
13  W3meHuTb numuT 1imit_money

« TMpoleaypa AOCTYNHA TO/ILKO TOMY /IOTUHY LL03a OT P®, KOTOPOMY AAMUHUCTPATOP TOProB NPOCTaBWI HEO6X0AMMbIE NpaBsa.
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5.10.

MeTog OptChangeExpiration - lopyyeHus Ha 3Kcnupauuo onuMoOHOB

Tun coobLeHns: 471

Tvn oTBETHOro coobLeHns: 190

Mogaya nopyyeHnii Ha JOCPOYHYIO 3KCNMpaLMIO OMLUMOHOB, HA OTMEHY aBTOMAaTUYECKON 3KCnvpauuy onuMoHoB. C MOMOLLbIO KOMaHAbI
Takxe MOXHO nofaTb NopyyeHne Ha UCMONHEHNE OMLMOHOB "BHe AeHer" B IeHb 3KCnupaLuun.

Ta6n. 164. Bxogsawme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKOMaHb!
order_id i8 Homep nopyyeHusi Ha akcnupauuio
code c3 Ko knneHTa
isin c25 Kop, nHcTpymeHTa
amount i8 0 SKCnupmpyemoe KoNm4ecTso

Ta6n. 165. Pe3ynbTat BbINOSIHEHUA

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/THaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
order_id i8 Homep nopyyeHust Ha akcnupauuio

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

5.11.

Pexum paboTbl kKomaHgbl (none mode):
11  Ypanutb
12 [Oo6aButb/O6HOBUTL

[lna nopyyeHunii Ha aKCnMpauuio K/IK4YeBbIMY NONsSMU ABNSAOTCA isin n code. Ans ogHoll komM6uHauwm "isin + code" Henb3sA nogartb
60/1ee 0HOTO NOPYYEHUsT Ha AKCNMPaLUIO.

Mpy fo6aBneHnn HOBOTO NOPYYEHUS Ha akcnupauuio B none order_id Heobxoammo 3agasath "0". CnegyeT NOMHUTb, YTO €C/IN B CU-
CTEME YXe CyLLeCTBYET NopyyeHune ¢ Takumm xe "isin + code", T0 BMeCTo f06aB/eHNA HOBOIO BbINOTHUTCS U3MEHEHMWE CYLLECTBYHO-
LLero Nopy4YeHus.

Onepauuu "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3agaHbl).
o Mo code + isin (order_id=0).

o Mo order_id n code + isin. B aTom cnyyae nocse HaxoxgeHusi nopyyeHus no order_id, B HEM NpoBepsieTcsi COOTBETCTBNE code n isin
NpUCNaHHbIM 3HAYEHNAM.

B ToproBoii cucTemMe ecTb BO3MOXHOCTb OTKa3aTbCsi OT aBTOMATUYECKOM aKCnMpauym onumoHoB. [ 3Toro B NocneaHuii eHb obpalle-
HUS1 OMLMOHOB HEOGXOAMMO MoAATh NOPyYeHVe Ha 3KCMMpaLUio, B KOTOPOM yKasaTb B Nosie amount oTpuLaTeibHoe (CO 3HaKOM MUHYC)
KO/IMYEeCTBO KOHTPAKTOB.

Bpokep MOXET BbICTaBUTb 06LIJ,VIVI 3anpeT Ha npmem I'IOpyHeHVIVI OT K/INEHTOB OTHOCUTEJIbHO ONUMOHOB — B 3TOM CJlydae HN O4AWH KINEeHT
HE CMOXET CaMOCTOATE/NbHO UCMOMHUTL ONUXOH AO0CPOYHO U/ OTKa3aTbCA OT aBTO3KCNMpaunmn onymoHa.

MeTopg FuturesExecutionRequest - Mopy4yeHns Ha UCNONTHEHUE OQHO-

AHEBHbIX (hblOUEpPCOB C aBTONPO/IOHTrauuei

Tun coobuenuns: 470

Tun OTBETHOro co06LLeHns: 189
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Mofaua NopyyeHuit Ha UCMOHEeHNE OAHOAHEBHbIX (PbIOYEPCOB C aBTONPOsIOHTaLMeli. MOXHO A06aBNATb, USMEHSATL 1 YAANSATH NOPYYEHUS.

Ta6n. 166. Bxogsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/TYaHUIO
broker_code c4 Koga 6pokepckoit hupmbl
mode i4 Pexunm paboTbl kKOMaHb!
order_id i8 0 Homep nopyyeHusi Ha UCNosHeHne
code c3 MocnegHne 3 cMMBOIa KNIMEHTCKOrO Koga
isin c25 Koga dobrouepca
amount i8 Konnyectso KOHTPAKTOB K MCMOMHEHWIO

Ta6n. 167. Pe3ynbTat BbINOSIHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
code i4 Kop Bo3sBparta
message c255 TekcT coobLieHus
order_id i8 Homep nopyyeHusi Ha UCnosiHeHne

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHne ombka
MpumeyaHus:

* Pexum paboTbl komaHabl (Mone mode):
11 Ypanutb
12 [o6aBntb/O6HOBUTL

* [InA nopyyeHuii Ha NCNOTHEHME KTHOUEBLIMY NONAMM ABNAOTCA isin n code. Ans ogHOW KOMBUHaumn "isin + code" Henb3s nofaTtb
60n1ee 0|HOro NOPyYeHUsi Ha UCMOJHEHMeE.

 [Npwn pobasBneHUn HOBOrO NOPYYEHUS Ha UCMNONHeHWe B nosne order_id Heob6xogumo 3agasatb "0". CnefyeT NOMHUTb, YTO €C/IM B CU-
CTEME YXe CyLLeCTBYeT NopyyeHue ¢ Taknumm xe "isin + code", T0 BMecTo fo6as/ieHNs HOBOrO BbIMOIHUTCA U3MEHEHWE CYLLECTBYIO-
LLero nopy4veHus.

« Onepauuu "Delete" nnm "Update" nopy4eHunii MOXXHO NPON3BOANTL:
o Mo order_id (code n isin He 3agaHbl).
o Mo code + isin (order_id=0).

o lNo order_id n code + isin. B aToM ciiy4dae nocne HaxoxaeHusi nopyyeHums no order_id, B HeM NpoBepsieTcst cooTBeTCTBME code 1 isin
NPUC/AHHBLIM 3HAYEHUSM.

* [MopyuyeHue Ha UCMOMHEHNE He MOXET BbiTb YAaNeHo (M3MEHEHO), eC/M OHO A06ABMEHO OT NI0rMHA 60/ee BbICOKOMO YPOBHSI.

5.12. Metopg FutChangeClientProhibit - ameHeHue KNINEHTCKUX OrpaHNYeHUi
Ana pbouepcos

Tun coobLueHns: 469

Tvn OTBETHOrO co06LeHns: 115

Ta6n. 168. Bxoasauwme napameTrpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
yMo4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHAb!
code c3 Kof knneHTckoro cyeta nnu '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

yMonyaHuio
isin c25 Kof MHCTpymMeHTa nnm '%' - no Bcem
state i4 0 OrpaHuyeHune
state_mask i4 3 Macka ans napameTtpa state
client_priority i4 0 KnueHTckuin npnoputet

Tab6n. 169. Pesynbrar BbINONHEHUSA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HayeHne ombka
MpumeyaHus:

 lNone mode onpenensieT pexvm paboTbl KOMaHbI:
11  ypanuTb
12 ycraHoBuUTb (update/insert)

* [Mone state MOXET NpvHUMaTL Ceaylowme 3HayeHus:

0 PaspelleHbl Bce onepaumu. Vicnonb3yeTcs 15t TO4eYHOTo paspeLleHnst B c/lyyae Hasimumna 6onee LUMPOKOTo 3anpeTa;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3anpeT Ha BbICTaB/IeHMEe N0ObIX 3a5BOK;

3 3anpeT Ha OTKPbITME NO3ULMIA Ha NPOAAXKY;

0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Akcnupayuio;

0x10 3anpeT MaBHoro Tpeligepa PP Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMmy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);

0x40 3anpet Ha 3anpoc noTtoka nuksumgHoctn (RFS);

0x80 3anpeT Ha 3aK/toyeHnst CAeNkn Npn HeOCTaTOMHOM KonmyecTse KOoTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa IMKBUAHOCTY C OrpaHnyYeHNeM BPEMEHW XW3HN KOTMPOBOK (RFS).

» ButoBasi macka state_mask onpegensiet Te 6UTbl Nonsi state, 3HaYEHUA KOTOPbIX HEOBXOANMO U3MEHNTbL B Pe3y/ibTaTe BbINO/IHEHUS
KOMaHzbl. Hanpumep, B CyLECTBYIOLLEM B CUCTEME 3anpeTe Ha[o M3MEHWUTb TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTaslbHble
6UTbI, B 3TOM C/lyyae AaHHbIi NapameTp JO/MKEH yCTaHaBAMBaTbCA = 3, U onepauusi 6yAeT BbINOSHEHA TONbKO Haf NepBbiMU 2-Msi
6utamu nons state.

* Mpw 3ajaHNN KOHKPETHOTO MHCTPYMEHTa B Nosie 1sin cnepayeT ykasblBaTb KOf COOTBETCTBYHOLLEro BA B none base_contract_code.
» Mone client_priority MOXeT NPUHUMATL ClefytoLive 3HauYeHus:

10  HW3Kuii

11 cpepHwii

12  BbICOKMIA

Ecnun B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", T0 BbICTABNSETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCcKuii NpuopuTeToM. ECin nonb3oBaTenbCkMii NPUOPUTET He yKasaH (3HadeHue "0"), To NpMopuTEeT ByAeT YyCTaHOB/IEH aBTOMaTnye-
CKv, B COOTBETCTBUW C NapameTpamu 3anpeta.

5.13. MeTtopg OptChangeClientProhibit - smeHeHue KNMEeHTCKNX orpaHuvYeHun
ANS ONUMOHOB

Tun coobLeHuns: 468
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Tun OTBETHOrO CO06LLeHNs: 117
Ta6n. 170. Bxoasauwme napameTpbl
ms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c3 Kog knneHTtckoro cyeta uiv '%%%' - no scem
base_contract_code c25 Kog 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof MHCTpymMeHTa nnm '%' - no Bcem
state i4 OrpaHuyeHune
state_mask i4 Macka aons napameTtpa state
client_priority i4 KnueHTckuin npnoputet
Ta6n. 171. Pe3ynbTat BbINO/IHEHUA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobLieHus
Kogpl BO3Bparta KoMmaHzbl:
0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HayeHne owmbka

MpumeyaHus:

* Pexum paboTbl komaHgbl (none mode):

11 ypanuTb

12 ycraHoBUTL (update/insert)

* Mone state MOXET NpvHMMAaTL Creaylolme 3HaYeHns:

0 PaspeLueHbl Bce onepaumu. Vicnonb3yeTca 415 TOYEHHOro paspeLleHns B clyyae Hanmumna 6onee LWMPOKOro 3anpeTa;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3anpeT Ha BbiCTaB/IeHVe N0ObIX 3a5BOK;

3 3anpeT Ha OTKPbITME MO3MUUIA Ha NPOAAXY;

0x08 3anpeTt 6pokepa Ha nogadvy NopyyeHuii Ha SKCNnpaLuio;

0x10  3anpert MasHoro Tpeiigepa P® Ha nogady nopyyeHuii Ha dkcnupaumio. Ho emy camomy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHust (RFS);

0x40 3anpet Ha 3anpoc noTtoka nMkemgHoctn (RFS);

0x80 3anpeT Ha 3aK/toyeHnst cAenky Npn HeoCTaTou4HOM KonmyecTse KOTMpoBOK (RFS);

0x100 3anpet Ha 3anpoc NoToKa MKBUAHOCTU C OrpaHUYeHemM BpeMeEHU XM3HU KOTUPoBOK (RFS).

» buTtoBas macka state_mask onpefensiet Te 6uTbl nons state, 3Ha4eHNs KOTOPbIX HEOBXOAMMO U3MEHUTL B pe3y/bTare BbINO/THEHUS
KOMaHAbl. Hanpumep, B CyLLeCTBYIOLUM B CUCTEME 3anpeTe Hafo M3MEHUTL TOMLKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTbI, B 3TOM C/ly4Yae [aHHblii napameTp AO/MKEH yCTaHaBnMBaTbcsl = 3, U onepauusi 6yAeT BbIMO/IHEHA TOMIbKO Haf NepBbIMU 2-Msi
6utamun nonsa state.

+ OrpaHuyeHns No bloyepcam 1 onuyoHaM AeiCTBYOT HE3AaBUCHMO.
» Mone client_priority MOXeET NPUHUMATb CleaytoLiMe 3HaUYEeHUS:
10  HW3Kuii
11 cpepHwii

12 BbICOKMIA
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Ecnu B KomaHge B none client_priority yka3aHo 3HauveHue "10", "11" nnam "12", To BbICTaBMASETCA 3anpeT € yka3aHHbIM No/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3oBartensckuii NPUopuUTeT He ykasaH (3HaveHue "0"), To npuopuTeT GyAeT yCTaHOBMEH aBToOMaTnye-
CKW, B COOTBETCTBUW C NapameTpamu 3anpera.

5.14. Metopg ExchangeBFMoney - NepeBog, AeHEXHbIX CpeacTB Mexay ABYMSA

B® ogHoro PK

Tun coobLeHns: 427

Tun oTBETHOro coobLleHus: 130

Mpoueaypa No3BoSET BbINOMHATL NEPEBOAbLI CPEACTB MeXAY ABYMS pas/InyHbIMU B®, npuHagnexawymm ogHomy PK.

Ta6n. 172. Bxogsuwue napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMOHaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl kKoOMaHb!
code_from c2 Kog B® ans cnucaHnsi cpeacTs
code_to c2 Kog, B® HasHaueHus
amount_money cl7 Pa3mep geHexHbIX cpeacTs A4/18 nepeBoja
Ta6n. 173. Pe3ynbraT BbINOMHEHUS
Nma napameTtpa Tun 3HaueHune no | OnucaHune

yMoOn4YaHuio
code i4 Kop Bo3sBparta
message c255 TekcT coobLeHus
Kogpl BO3Bpata KoMaHgbl:
0 ycnex BbINOSIHEHNA onepaLun

[Opyroe 3HaueHne oLnbKa

MpumeyaHus:

* Pexum paboTbl komaHab! (Mone mode):

1 TlepeBog TOMbLKO B TOPrax

3 TlepeBof B TOprax u KNnpuHre

5.15. Metopg OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpaika

Tun coobLieHns: 422

Tun OTBETHOrO CO06LLeHNs: 132

Mpoueaypa No3BoASET NPOU3BECTM MEPeCUET LeHTPasIbHOro cTpalika, No TeM 06a3aTenbCTBaM MapKeT-Melikepa, A/18 KOTOpbIX BblOpaH

BapuaHT nepecyeta LIC «CmeLleHve no 3anpocy». MpegHasHaveHa ans MapkeT-Meinkepos.

Ta6n. 174. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHune
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 M aeHTndmkaTop ONuUMOHHOR cepun
Tab6n. 175. Pe3ynbraT BbINOMHEHUSA
Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus

Koppl Bo3Bparta KomaHzbl:
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0 ycrnex BbIMOIHEHMS onepaLmm

[pyroe 3HayeHue owmbKa

Tun coobuyenuns: 430

Tvn OTBETHOrO CO06LLeHNs: 173

MpoLeaypa no3BossieT NepeHoCHTb NO3ULMK MEXAY CYeTaMu CBOUX BO.

Ta6n. 176. Bxoasauwme napameTpbl

5.16. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

code_from c7 Koga foHopa

code_to c7 Kop, peunnueHTa

isin c25 Kof MHCTpymeHTa

amount i8 Pa3mep nepeHocrmoii nosnuum

Ta6n. 177. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | Onucaxuve
yMOYaHuto

code i4 Kog Bo3sBparta

message c255 TekcT coobLieHus

Kogpbl Bo3Bpara KoMmaHfbl:

0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HayeHue oLmbKa
MpumeyaHue:
Mpoueaypa [ocTynHa ToNbKO TOMY fIOTUHY WWio3a oT P®, koTopoMy AQMUHMCTPaTOp TOProB NpeaocTaBn HeobXxoauMble npasa.

3anpelleH NepeHoc No3uLMK KMEHTA MO UHCTPYMEHTY C OrPaHUYEHUsIMU MO KBA/IM(OMKALMN NHBECTOPA K K/IMEHTY, Y KOTOPOro HeT
NpU3HaKa KBa/IMULMPOBAHHOTO MHBECTOPA.

5.17. Metop OptChangeRiskParametersNextSession - YnpaBneHue puck-na-
pameTpamu onuMOHOB

Tun coobueHns: 434
Tun OTBETHOro co06LeHus: 140
Mpoueaypa No3BONSET U3MEHWUTL PUCK-MapamMeTpbl OMLVIOHOB.

Ta6n. 178. Bxogsawme napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMO/THaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

client_code c3 Kof knneHTa

num_clr_2delivery i4 0 KonuuyectBo KIMPUHIOB, 3a KOTOpPOE BK/IOYAKTCA CLeHapum
aKcnupaummn gas pacyeTa puckos No 6/IMKHeR HeKBapTauTbHOM
cepumn ONUMOHOB A/151 AaHHOTO pasgena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHnsa 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 "o" BecoBoii KoaghhrLmeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnosnb3oBaHNA 3HaveHusa exp_weight, 3agaHHoM Ha
ypoBHe 6pokepa

short_option_minimum_charge_ratio | c6 "1 MHavBmayanbHbii koadpdhuumeHT Beca cueHapuss SOMC
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Ta6n. 179. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kop Bo3Bparta

message c255 TekcT coobLeHus

Kogpl BO3BpaTa KoMaHzbl:

0 ycnex BbIMO/IHEHNS onepauumn
[pyroe 3HauyeHune owmbka

MpumeyaHwe:

Mpoueaypa AOCTYMNHA TOMLKO TOMY /IOTWHY LW3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NPefoCTaBu/ HeO6XoAUMbIE NpaBa.

5.18. MeTtog ChangeBFParametersNextSession - UsmeHeHue napaveTpoB b®P
Y4YaCTHMKOM KJ/IMPUHra

Tun coobLueHns: 442
Tun OTBETHOrO CO06LLEeHNA: 162

Mpoueaypa ucnonbayetcs A5t U3MeHeHUsl napaMeTpoB B® YuacTHUKOM knupuHra. Mpouefypa AOCTYNHA UCKKUATENBHO A1 IOTMHA
YPOBHs P®. MpuMeHeHMe 3a/laHHbIX NapameTpoB NPOUCXOANT B KIMPUHIOBYHO CECCUIO.

Ta6n. 180. Bxogsuwue napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHUIO

broker_code c4 Kof 6pokepckoit hupmbl

code_bf c2 Koa B®.

margin_type i4 -1 Pexum mapxvposaHua no pasgenam b®. 3 - nonyHetro, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tun MapXmpoBaHWs KaneHOapHbIX CnpefoB Ans nopTdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonuyecTBO K/IMPUHIOB [0 3KCnupauuu A5 Havana pacuyera
cLeHapues akcnmpauun no 6.

exp_weight cl7 Bec cueHapwves akcnupauum ans b® B ntorosom No.

go_ratio cl7 KoadhdmumeHT utorosoro O ansa 6.

check_limit_on_withdrawal i4 -1 lMpoBepka focTtatoyHOCTM 0b6ecneveHusi no B® npu BBOAE/BbI-

BoZe cpefcTB. 1 - npoBepsiTh, O - HeT.

limit_tied_to_money i4 -1 CooTBeTCTBME TOProBoro simmuta b® cymme cpefcTs Ha pas-
nenax b®. 1- nogaepxmBatb cootseTcTBre, O - HE3aBUCUMBIIA
(BUPTYaNbHbIA) IMMWT.

check_limit_for_orders i4 -1 MpoBepka goctatoyHOCTU obecneyeHms no b® npy noctaHoB-
Ke 3aABOK . 1 - npoBepATh, O - HeT.

no_fut_discount i4 -1 3anper ucnonb3oBaHUs CKUAKM Mo dibrovepcam Ans noprdens
B®. 1-3anper, O - HeT.

ics_margin_type il -1 Tun MapX1MpoBaHUs MEXKOHTPaKTHLIX CNpeAoB. 3 - MOSYHETTO,
4 - HeTTO.

Ta6n. 181. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogpl BO3BpaTa KoMaHzpbl:
0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHue ombka

MpumeyaHus:
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» [yctasa cTpoKa, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHue -1, 3aaHHOEe B NoNAX TMna i4nil, AaeT BO3MOXHOCTb MpW Nocbl/IKe KOMaHAbl HE U3MEHATb 3Ha4YeHne napameTpa, KoTopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

5.19. Metopg ChangeClientParameters - U3meHeH/e napaMeTpoOB Ha K/INEHT-
CKuX pasgenax

Tun coobuenuns: 443
Tun OTBETHOrO CO06LLEeHNs: 178

lMpoueaypa ncnonbL3yeTca AN U3MEHEHNA NapameTPOB Ha KNIMEHTCKUX pasfenax Y4YacTHUKOM KnvpuHra. MNpoueaypa AoCTynHa normHam
ypoBHA P® n b&.

Ta6n. 182. Bxoasauwme napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMo4YaHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
code c3 Kop knuneHTa
coeff_go cl7 KoadhdomumeHT knneHTckoro MO
no_fut_discount i4 -1 dnar 3anpeTa MCNnosb30BaHWA CKUAKM NO dbloyepcam

Ta6n. 183. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kopg, Bo3Bpara

message c255 TekcT coobLleHus

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbINOSHeHUs onepauyn

[pyroe 3HayeHne owmbka

MpumeyaHus:

» Mone coeff_go moxeT npuHMMaTh 3Ha4eHne ot 0 go 10,00000.

 MycTaa cTpoka, 3agaHHas B nose Tuna cl7, AaeT BO3MOXHOCTb NPV MNOCbINIKE KOMaH/bl HE N3MEHsITb 3HaUeHne napameTpa, KoTopoe
No/sb30BaTe/lb PAHEE yXe OTNPaBuUsI B TOPTOBYHD CUCTEMY.

+ 3HaueHue -1, 3aaHHoe B Nnose Tuna i4, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSATL 3HaYeHMe napamMeTpa, KOTOpPoe MoJib-
30Bare/lb paHee yxe OTNpasu/ B TOPTOBYO CUCTEMY.

5.20. Metopg ChangeClientParametersNextSession - /I3ameHeHue napamMmeTpoB
Ha KJIMEHTCKNX pas3genax B KIIUPUHT

Tun coobueHuns: 441
Tvn OTBETHOrO CO06LLEeHNs: 163

Mpouenypa “cnonb3yeTcs 418 N3MEHEHNA NapameTPOB Ha K/IMEHTCKVX pasgenax YyacTHUKOM kivpuHra. Mpoueaypa AocTynHa 1oruHam
YPOBHA PO 1 BP.

Ta6n. 184. Bxoasuwue napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
YMOT4aHUIO

broker_code c4 Koga 6pokepckoin hupmbl

code c3 Ko knueHTa

calendar_spread_margin_type i1 -1 Tun MapXnpoBaHusa KasleHAAapHbIX CNpefoB ANns KaveHTa. 3 -
NONYHETTO, 4 - HETTO

ics_margin_type il -1 Tyn MapXnpoBaHns MEXKOHTPAKTHbIX CNPeAoB. 3 - NOMYHETTO,
4 - HeTTO.
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Ta6n. 185. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kog Bo3Bparta

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHabl:

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

* 3HaueHve -1, 3aaHHOe B Mnose Tmna i1, AaeT BOSMOXXHOCTb NPU NOCbIJIKE KOMaHAbl HE NSMEHATb 3Ha4YeHWe napamMmeTpa, KOTopoe nosb-
30Bartesib paHee yXe oTnpaBu1 B TOProByrd CUCTEMY.

5.21. Metog ChangeBFClientDefaultParametersNextSession - U3ameHeHue Ha
KNMEHTCKUX pasgenax napamMmeTpos Mo YMOSIYAHUIO B KNTUPUHT

Tun coobuieHus: 402
Tvn oTBETHOrO coo6LLeHns: 602

Mpoueaypa UcnonbayeTcs A/t U3MEHEHUsI MapaMeTPOB MO YMOJYaHWI0 [/151 BCEX KIIMEHTCKMX pa3fesnios ogHoli B®. Mpoueaypa focTynHa
JI0TViHaM YpoBHS P® 1 B®. MpuMeHeHVe 3aiaHHbIX MapaMeTpoB NMPOUCXOANT B KNIMPVHIOBYIO CECCUIO.

Ta6n. 186. Bxogsawue napamerpbl

Nmsa napameTtpa Tvn 3HauyeHne no | OnucaxHve

YMO/T4aHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Koa B®.
num_clr_2delivery_client_default i4 -1 KonmyecTBo K/IMPUHIOB [0 aKCnupauun A58 Hadana pacyera

CLeHapueB aKcnmpauum no KaneHTam.

exp_weight_client_default cl7 Bec cueHapveB akcnupauuu ans knveHTa B utorosom 0.
no_fut_discount_client_default i4 -1 3anpeTt 1Mcnonb3oBaHWA CKUAKM Mo doblovepcam Ans noptde-

nevi No KNMeHTckuM pasgenam. 1-3anpet, O-HeT.

Ta6n. 187. Pe3ynbraT BbINOMHEHUS

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
YMO/THaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLLeHus

Kokl BO3BpaTa KoMaHfbl:

0 ycnex BbINO/IHEHNUA onepaLun
[pyroe 3HayeHne ombKa

MpumeyaHus:

* [yctasa cTpoka, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napameTrpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXHOCTb NPU NOCbI/IKE KOMaH4bl HE NSMEHATb 3Ha4YeHWe napameTpa, KOTopoe Nosb-
30Bartesib paHee yxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.22. Metopg ChangeBFClientBaseContractParametersNextSession - ameHe-
HUe napameTpoB KnneHToB b® no BA

Tun coobuenuns: 1057
Tun OTBETHOrO Co06LLeHNs: 1143

Mpouenypa ucnonb3yercs AN U3MeHeHWs koaddmumeHta MO no 6a30BOMY KOHTPaKTy 4151 BCEX KIMEHTOB AaHHoi B®. Mpoueaypa fo-
CTynHa /iorMHam ypoBHA P® 1 B®. MNMpumMeHeHne 3aaHHbIX napameTpoB NPoONCXoanT B KNIMPUHIOBYH CECCUIO.

247



21.10.2026 PLAZA Il wnto3 Bepcua 9.12

Ta6n. 188. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMOYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
bf _code c2 Koa B®, 3agaBaeMblii KTMEHTOM
base_contract_code c25 Kof 6a30BOro KOHTpakTa
coeff_im cl7 KoadhchuumeHT MO no 6a30BOMY KOHTPaKTY A/151 BCEX KNTMEHTOB
[aHHol B

Ta6n. 189. Pe3ynbraT BbINONMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobuieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HayeHue ombka
MpumeyaHus:

« Mone coeff_im moxeT npuHumarb 3HaveHue ot 0 go 10,00000.

« [pun yctaHoBke koadhdpuumeHTa MO B pa3pese BO+BA, ecnim BA BxoguT B MKC, TO 3HaueHue KoaddmumeHTa NpUMeEHSIETCA KO BCEM
6a30BbIM akTMBam, KoTopble BXxogsaT B MKC, npuuem ans gavHoi B® Bbibupaetcs Hanbosnblwee 3HadeHe KO cpegn BA, Bxogswmx B
MKC. B atom cnyyae komaHaa BepHeT npegynpexaeHve: "BHumanue: BA Bxogut B MKC. ByaeT npuMeHaTbCs Hanbosbluee 3HaueHre
KIO no BA, Bxogsawmx B MKC, no gaHHol Bd."

5.23. Metog ChangeBFLimit - U3smeHeHune TOproBbiX NMMUTOB B

Tun coobLueHns: 428
Tun OTBETHOro Co06LLeHNs: 161
Mpoueaypa No3BONSAET MEHATL TOProBble NMNMUTLI N0 B&.

Ta6n. 190. Bxoasaume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucauvne
yMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c2 Kog B®
limit_money cl7 JIMMUT feHeXHbIX CPeacTB
check_limit i4 dnar NpoBepKn Ha [OCTAaTOYHOCTL CPeAcTB no b

Ta6n. 191. Pe3ynbraT BbINONMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMo4yaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HayeHune oLmbkKa
MpumeyaHus:

* Pexum paboTbl komaHabl (Mone mode):
12 YcTaHOBWTb IMMUTBI paBHble 3HaueHuto 1imit_money

13 VI3MeHWTb NMMUTLI Ha 3HadYeHne 1imit_money
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» B napametpe check_limit MOXHO yKa3aTb crefyoLlme 3HaueHns:
0 He BbINONHATL NPOBEPKY
1 BbINONHATL NPOBEPKY

 lMpoBepka check_limit BbINONHAETCA TONBbKO NPV YMEHbLIEHUN numuTa. Mpu yBenmueHun nMmuta npoBepka He NpoBOANTCS, Jaxe
ecnv BKoYeHa. B Tom yvcne npw yBenmueHuy niuMmTa U3 oTpuLaTenibHOro 3HaveHns B oTpuuaTtenbHoe 3HadeHune. Hanpumep, -5000 -
> -3000 (gensta +2000, HO UTOTOBOE YMC/IO BCE paBHO OTpuULaTesbHOe). [onycTiMble onepauuy Npu BKIKOYEHHON NPOBEPKE NMMUTOB
(check_limit=1):

O YBenuueHve nMMuTa U3 MrHyca B MuHyc: -10000 -> -5000 - npoBepKa He BbINosnHAeTCA, JIMMUT n3MeHeH / Ycnex
o YBenuueHve nuMmuTa M3 MyHyca B ntoc: -10000 -> 1000 - npoBepka He BbINONHAETCA, JIMMUT n3MeHeH / Ycnex
o YMeHblUeHne nuMmnTa 13 nkca B nuaoc: 5000 -> 3000 - npoBepka npoiigeHa, JInMut nsmeHeH / Yenex
3anpeLyeHHble onepawuu:

O YMeHblUeHne numunTa 13 natca B MuHyc: 5000 -> -3000 - npoBepka He npoiigeHa, JIMMnUT He nameHeH / Olimnbka

O YMEHbLUEHME NUMUTA 13 MUHYca B MUHYC: -5000 -> -10000 - npoBepka He npoiigeHa, JIMMUT He uaMeHeH / Ombka

5.24. MeTtop, CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLeHns: 10000

Coo6LieHne-xapTeuT MHOPMMPYET CEPBUC MOHUTOPVHTA NOAK/IIOYEHUS MO/Ib30BATESEN O TOM, UTO JaHHbIN JIOTMH aKTUBEH.

Ta6n. 192. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUio
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLEA BEPCUN HE UCMOSb-
3yetcs)

Monb3oBaTesb, UCMO/b3YHLLIMIT CEPBUC CHATUSA 3asiBOK NPY OTK/IIOYEHNM OT TOProBoii cUcTeMbl 06513aH NOChINaTh Ha BXOAHOI reiiT Toprosoit
CUCTEMbI COOBLLEHUS-TPAH3aKLUMN UM XapT6UTbl He pexe ofHoro pasa B 10 cekyH. B cryyae HeakTUBHOCTW, TO €CTb OTCYTCTBUSI OT
nonb3oBaTesneil coobLLeHuii No6oro Tuna B TedeHne 20 CeKyHZ, 3asiBKv 3TOTO No/b3oBaTesns ByayT CHATHI.

MpumeyaHwe:
TpeboBaHve nocblnaTb XapTonTbl pacnpocTpaHAEeTCA TOMbLKO Ha Nosib3oBartenei, ncnonb3ytowwmx cepsuc Cancel on Disconnect

CepBUC MOHUTOPUWHIA He OTMNPaB/SET OTBETHLIX COOOLLEHUI Ha XapTouTbl. Mo3ToMy B nosie ¢naroB Npu Bbi3oBe (DYHKLMU OTNPaBKM
co06LLeHNA TpebyeTcs ykasaTb HOJMb (He oxuaaTb oTeeTa): cg_pub_post(pub, msgptr, 0);

BbizoB chyHkumm cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBeAEeT K MNOMYyYEHUIO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HensBecTHbIli TUN cOO6LLEeHNS".

5.25. Metopg SetSmaPreTradeCheck - YcTtaHOBKa npeaBapuTesibHOW NPOBEPKN
Ansa 3aaBok SMA-normHa

Tun coobueHus: 406
Tvn OTBETHOrO CO06LLEeHNs: 166
KomaHga ycTaHaB/mMBaeT pexviM npefsaputesibHoOl NPoBepkn Ans 3aaBok SMA-ormHa.

Ta6n. 193. Bxoagsawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio

broker_code c4 Kog, 6pokepckoit dovpmbl
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Kof 6a30BOro aktnea
instrument_type i1 0 Tun gepusarusa:

¢ 0 - dbrouepc

e 1-0nuuoH
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
» 2 - KaneHpapHblii Cnpeg.
client_code_check c3 Kog, knneHTa, yyacTByloLLMiA B MPOBEPKe (3ano/THAETCS TONbKO
[N NpOBEpOoK 6 1 7)
value c29 MpoBepoyHoe 3HayeHne

Ta6n. 194. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuto

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHus

Kogbl BO3BpaTa KOMaHgpl:

0

[Opyroe 3HaueHne

MpumeyaHus:

ycnex BbINO/IHEHUA onepaunn

owmbka

« MMpoueaypa AOCTYNHA TOMLKO TOMY JIOTMHY LL/M03a, KOTOPOMY ALMUHUCTPATOP TOProB NpeAocTaBu HeOGXoAUMbIe NpaBa.

* MNone client_code_check cnepyet 3anonHATb TOIbKO AJ/151 NPOBEPOK 6 1 7. [1ns gpyrmx NpoBEepPOK OHO AO0/MKHO OCTaBaTbCs MyCTbIM.

» PacwudpoBka HomepoB nposepku ans nons check_number:

Ta6n. 195. Homepa npoBepku

Homep npo-
BEpKU

MpoBepka

Monsa

1

OTKNOHEHNE LeHbl B NOPYYEHUN OT TEKY-
LLIe LieHBI.

B value 3agaeTcs OTK/IOHEHVE LieHbl NOPYYEHUs OT TeKyLlel LeHbl B Npo-
LeHTax. B none sma_asp ykasbiBaeTcsi Sma-/IorvH, 415 KOTOporo o6asns-
eTcsa nposepka. MNons instrument_type n/unu base_contract_code 3agatot-
cA B cnyyae, ecnu TpebyeTcst yCTaHOBUTb NPOBEPKY Ha OTK/IOHEHUE LieHbI
B MOPYYeHWUN OT TekyLLeli LieHbl Ha onpegeneHHbIi UHCTPYMEHT Un Ha Bce
WHCTPYMEHTbI BbIGPaHHOrO 6a30BOr0 akTu1Ba.

MakcvMasibHbIE 06BEM MOPYYEHWst B KOH-
TpakTax.

B value 3afaeTca MakCcUMasibHbIii 06bEM MOPYyYEeHUst B KOHTpakTax. B no-
Nle sma_asp ykasblBaeTcs Sma-/10rviH, 415 KOTOporo AobaBnseTcs nposep-
Ka. Monsa instrument_type n/nnu base_contract_code 3agatotcsa B cnydae,
ecnu TpebyeTcs ycTaHOBUTbL NPOBEPKY HA MakCUMasbHbli 06beM nopyye-
HVS B KOHTpaKTax Ha onpeAeeHHbI MIHCTPYMEHT N Ha BCE MHCTPYMEHTbI
Bbl6paHHOro 6a30BOro akTUBa.

3anpeTuTb afipPecHbIii peXxum.

B value 3agaetcsi 0 vnm 1. 0 - paspelumnTb agpecHslii pexvm; 1 - 3anpetnTb
af|peCHbIi PeXNM.

MakcMMasibHbIii 0GbeM MOPYYEHNUS B py-
onsx.

B value 3apaetcsi MakcuMasbHbIi 06beM MopyyeHus B pybnsx. B none
sma_asp ykasblBaeTcsi Sma-/IorvH, 419 KOToporo f06aBnseTcs NpoBepka.
Monsinstrument_type n/wnu base_contract_code 3agatotcs B cnyyae, ecnm
TpebyeTcs YCTaHOBWTL MPOBEPKY HA MaKCUMaUlbHbI 06BEM NOPYYEHUS B
py6nsax Ha onpeAeneHHblli MHCTPYMEHT UK Ha BCE UHCTPYMEHTbI BbIGpaH-
HOro 6a30BOro akTuBa.

MakcumanbHas cymMa nopyuyeHuii 3a Top-
roBbliA AeHb (6PYTTO).

B value 3ajaetca makcumasibHass CymMMa MopyyvyeHuil 3a TOproBblii AeHb
(6pyTTO). B Nnone sma_asp ykasbiBaeTcs sma-/iorviH, Ans KoToporo foba-
BnsieTcs nposepka. MNons instrument_type n/wnu base_contract_code 3aga-
0TCA B cyyae, ecnu TpebyeTcs yCTaHOBWUTb MPOBEPKY HA MakCMMaslbHYHo
CYMMY NOpyYeHuii 3a TOProBbIli AeHb (BPYTTO) Ha OnpeAeneHHbI NHCTPY-
MEHT WK Ha BCe MHCTPYMEHTbI BbIOpaHHOro 6a30BOr0 akTvBa.

MakcumanibHass no3uuua B KOHTpakTax
(long).

B value 3apaetcA MakcMMasibHOE KOMMYECTBO KOHTPaKTOB B MNO3uLuv
long Ana yyactHuka TOproB € KNMEHTCKUM kodom client_code_check. lMo-
nsa instrument_type n/wnn base_contract_code 3agatoTcs B criyyae, ecnv
TpebyeTcs yCTaHOBWTbL MPOBEPKY Ha MakCUMaslbHOE KOMMYECTBO KOH-
TpakToB B Mo3vumn long Ans yyacTHUKA TOProB C K/IMEHTCKAM KOZOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIOpaHHOrO 6a30BOr0 aKTUBa.

MakcuManibHasi no3uums B KOHTpakTax
(short).

B value 3ajaetcA MakcvMaslbHOE KOMIMYECTBO KOHTPAKTOB B MO3MLMK
short ana yvyacTHuka TOproB C kaveHTCkuM kogom client_code_check.
Monsa instrument_type wwnu base_contract_code 3agatotcs B crydvae,
ecnm TpebyeTcsi yCTaHOBUTL NPOBEPKY HA MaKCUMaslbHOE KOJTMUYECTBO KOH-
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Homep npo-|MpoBepka Mons
BEpKu

TPaKkToB B MO3uvuun short gna yyacTHUKa TOProB C KAMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGpPAHHOrO 6a30BOro akTuBa.

5.26. Metop DelSmaPreTradeCheck - YganeHue npeaBaputesibHO NPOBEPKU
Ans 3aaBok SMA-normHa

Tun coobuenuns: 407
Tun OTBETHOrO CO06LLEeHNs: 167
KomaHza oTMeHsIeT pexum npeaBapuTenbHON NpoBepky anst 3a98ok SMA-ormHa.

Ta6n. 196. Bxoagsawume napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue

yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npenBapuTENbHO NPOBEPKU

Ta6n. 197. Pe3ynbraT BbINOMHEHUS

Nmsa napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLLeHus

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbIMOMHEHNSA KOMaH/b!
Apyroe 3HayeHue oLmobka
MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LU03a, KOTOPOMY ALMUHUCTPATOP TOPTrOB NPefocTaBiil HE06XoAMMble NpaBa.

5.27. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa noruHa

Tun coobuieHuns: 408
Tvn OTBETHOrO cO06LLEeHNs: 168
KomaHga Bk/ItoHaeT 3anpeT TOProBbIX onepauuin Anis orvHa.

Ta6n. 198. Bxogsume napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO/THaHUIO

login c20 JIorvH yuacTHuKa TOproB, A/151 KOTOPOro yCTaHaBMBaETCs 3a-
NpPeT Ha TOProBble Onepauuu.

disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:
» 0 - Toprosble onepauuu paspeLueHbl 415 /10rMHa

1 - TOproeble onepauuy 3anpeLyeHbl A1 SIoT1Ha.

cancel_orders i1 0 HacTpoiikn CHATWA 3asBOK Npu 3anpeTe TOProBbIX onepauu
4na norvHa:

e 0-appo TC He CHMMaET 3asBKU

e 1-aapo TC cHUMaET 3a8BKN.

Ta6n. 199. Pe3ynbTat BbINO/IHEHUA

Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMonyaHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobuieHus
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

num_orders i4 KonuyecTtBo yaasieHHbIX 3asBOK

Kogpl BO3BpaTa KoMaHgbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHwe:

Mpoueaypa AocTyrnHa To/bKO TOMY JIOTVHY LUT03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBui Heo6XoAMMble Npasa.

BbicTaBneHue chnara "cHumatb 3asBku" (cancel_orders = 1 ) BO3MOXHO TO/bKO Npu ycrioBuw, korga none disable =1.

5.28. MeTop, SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB AN
pacueta 6poKepCcKoii Komuccumn

Tun coobueHuns: 453
Tvn oTBETHOrO coo6LLeHns: 183

KomaHga npegHasHaveHa ans fobasneHus, \3MeHeHVs 1 yaasieHs napameTpoB, KOTOpble NCMO/b3YHOTCA NpY pacyeTe 6pOoKepCKoi Ko-
MUCCKMN MO CAENKaM KNNeHTOB. MNapameTpbl MOXHO 3aJaTb Kak A/ OTAE/bHOrO K/IMeHTa, Tak 1 Ans Bcein bpokepckoi dmpmbl. MNapame-
TPbl, 3aZ@aHHble 419 BP, ncnonb3yroTcsa Npy pacyeTe 415 BCeX ee KMeHToB. KomaHaa A0CTYNHa TObKO /I0rMHY YPoBHA P® 1 B®, koTopo-
My AZMWHMCTPATOpP TOProB NpeAoCcTaBu/l Heo6xoayMble Npasa. 3afaHHble KOMaHAolM napameTpbl MPUMEHSIOTCS B CNIeAYHOLLY0 TOProByto
ceccuio.

Ta6n. 200. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMOYaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

mode i4 Pexunm paboTbl kKoMaHb!

client_code c3 Ko knueHTa

lower_fee c27 MUHMMa/IBHO BO3MOXHast CymMMa OGpOKepCKoin Komuceun 3a
OfIMH KOHTPaKT

upper_fee c27 MakcrMasibHO BO3MOXHasA CymMa GpOKepCKoi Komuccun 3a
OfMH KOHTPaKT

multiplier c27 MyAbsTURAKATOp K CyMMe BUPXEBOT0 U KITMPUHIOBOro cbopa

additive c27 MocTosiHHaA fobaBka 3a OA4MH KOHTPaKT

Ta6n. 201. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHUio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HaueHne owmbka
MpumeyaHus:

* Pexum paboTtbl koMmaHabl (none mode):
1 [o6aButb \ N3mMeHUTb
2 Ypamtb

* Mpw 3agaHun napaMeTpoB AN KIMeHTa creayeT B KOMaHe ykasbiBaTb ero kog, (none client_code). Mpwv 3agaHnm napameTpoB AN Beel
B® none client_code cnegyet octaBnaTb MNyCTbIM.

» lMapameTp lower_fee MoxHo 3agaBaTh B gvanasoHe 0.00 - 100.00.
» MapameTp upper_fee moxHo 3agasatb B gnanasoHe 0.00 - 10000.00.

» MapameTp multiplier MoxHO 3aaaBath B AvanasoHe 0.00 - 100.00.
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» MapameTp additive MmoxHO 3aaaBatb B AnanasoHe 0.00 - 1000.00.

* MNpu pobasneHun (M3meHeHun) napameTpoB (Mmode=1 B KOMaHAe) AN KNveHTa B Tabnuue broker_fee_params po6asnsiercsa HoBas
3anmch ¢ sess_id=-1. MpumeHeHne napaMeTpoB NPOMCXOANT B C/IeyHOLLY0 TOProBYHO CECCUIO.

* Npwu yganeHun napameTpos (mode=2 B kKOMaHze):

o Ecnuy kimeHTa ecTb TONbKO flo06aBneHHbIe cerogHs napameTpsbl (3anunck B Tabnuue broker_fee_params c sess_id=-1), To oHu npocTo
yAAIATCA U3 Tabnuupl.

o ECnn y KNMeHTa ecTb TOMbKO TekyLiue (MprMeHsieMble celivac) napameTpbl, TO OHU B Tabnuue broker_fee_params nomevatorcs ans
yoaneHus, ons atoro B Tabnuuy Ao6aBiseTcs HOBasi 3anucb C TEKyLLMMM napameTpamu, y KoTopoii sess_id=-2. Camo yganeHue
NPOMCXOAUT NpU CMEHe TOProBOii ceccuu.

o Ecnu y kKiMeHTa ecTb 1 TekyLme 1 fJo6aB/eHHbIe CerofHs napameTpbl, To BHOBb f06aB/eHHble napameTpbl (3anvch ¢ sess_id=-1) 13
Tabnuubl broker_fee_params ypansiorcs, a Tekyliye napaMeTpbl nomMevaloTcs Ans yaaneHus (HoBas 3anuck ¢ sess_id=-2) u byayt
yAaneHbl NpU CMeHe TOProBoii ceccum.

5.29. MeTop DelOrdersByBFLimit - 3anpoc Kk HKL| Ha npoBepKy AOCTaTOYHO-
CTu o6ecneyeHus no bd

Tun coobuieHns: 419
Tvn OTBETHOrO CO06LLEeHNs: 172

KomaHza npefHasHaueHa st CHATUA 3asiBOK YHACTHWKOM KAVPWHIa B LiENsIX YCTPaHEHUs HEOGEeCneuYeHHOCTU No3nunii. B pesynstarte
[aHHOro 3anpoca B c/lyyae oTpuuarensHoro CBo6oaHoro numuta no 6@ (FreeMoney < 0) CHUMAtOTCS BCe aKTUBHbIE 3asiBKW K/IMEHTOB
LaHHOW Bo.

Ta6n. 202. Bxogswue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

broker_code c4 Kop, 6pokepckoli dovipmbl

Ta6n. 203. Pe3ynbraT BbINOMHEHUS

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
code i4 Kof Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuectBo CHATbIX 3a5BOK

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaveHue oLumnbka
MpumeyaHue:

KomMaHaa [oCTynHa TOo/bKO /IorMHam ypoBHA PO 1 B&.

KomMaHga npegHasHavyeHa TO/IbKO A1 YHaCTHUKOB K/IVPUHTa, He ABNAIOLWMXCA O4HOBPEMEHHO U YHaCTHUKOM TOProB.

5.30. Metog ChangeClientNotUseNOVMode - /I3ameHeHue cneuuanbHOro pe-
XNMa MapXXUpoBaHUA NMpeMuasibHbIX ONMLMOHOB AJ11 KJIEHTa

Tun coobLueHus: 479
Tvn OTBETHOrO co06LLeHNs: 193

KomaHga no3sonseT BKAUNUTL UKW BbIK/TIOUYUTL HA YPOBHE K/IMeHTa CI'IeLI,VIafIbeIVI PeXnmMm MapXXnpoBaHnAa npemMmmnasibHbiX onynoHoB (663
yyeTta o nNov, c 3anpeTomM Ha oTpuuaresibHble No3numn no npeMmmasibHbiM OI'ILWIOHaM). YcTaHOB/EHHbIE KOMaH,CI,OVI 3Ha4YeHuA npumMmeHa-
t0TCA B K/IMPUHIOBYIO CECCUI0.

Ta6n. 204. Bxogswme napaMmeTpbl

Mms napamertpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

client_code c3 Ko knneHTa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

not_use_nov il CneunasibHbIi PEXMM MapX1UpoBaHUsi NpeMuasibHbIX OMLMo-
HOB /15 K/IMEHTa:

e 0 - BbIK/TOYUTb

e 1 - BKOUYUTb

inherit_not_use_nov_from_broker i1 HacnepoBatb HACTPOIiKM crieLyanbHOro PeXxyrmMa, yCTaHOBEH-
Hble Ha ypoBHe Bd:

e 0-Her
e 1-pa
Ta6n. 205. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3HaueHune no |OnucaHne
yMO4YaHuo
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHue:

CI'IeLLVIaJ'IbeIVI pexum yyeta I'IO3I/ILU/II7I no npemMnasibHbIM OnunMoHaM MOXET 6bITb YCTaHOB/EH Yy K/INEeHTa TO/1IbKO Npu OTCYTCTBUWN Y HETO
oTpuuaTesibHbIX I'IO3I/ILLI/II7I no npemMuasibHbIM OMNUMOHaM U KOSIMYECTBO KOHTPAKTOB B 3asABKaX Ha NpoAaxy He npeBblllaeT 06beM nosuunn.

5.31. Metog ChangeBFClientDefaultNotUseNOVMode - N3ameHeHne cneyu-
aNbHOIO peXumMa MapXUpoBaHUA NPeMrasibHbIX ONUUOHOB AN KNINEHTOB
BP

Tun coobuenus: 480
Tun OTBETHOrO CO06LLEeHNs: 194

KomaHaa no3BonsieT BKAKUATL UK BbIKIHOUATL CNELMANbHbI PEXUM MapXMpoBaHUs NpeMuasibHbIX onuroHoB (6e3 ydeta MO 1 NOV, ¢
3anpeToM Ha oTpuULaTesbHbIe NO3ULMK MO NPEMUATILHLIM OMNLMOHAM) ANS KNMEeHTOB B®. YcTaHOBNEHHbIE KOMAHAO 3HAUYEHWS NPUMEHS-

10TCA B KNIMPUHIOBYHO CECCUI0.

Ta6n. 206. Bxogsauwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoin davpmbl
code_bf c2 Kog B®, AN KNMEHTOB KOTOPOI HE06XOAMMO YCTaHOBUTL Cre-

LLMBJ'II:HbIVI PeXnm MapXxmposaHuUA npemMmuasibHbIX OnUunoHOB

not_use_nov_client_default i1 CneuunasbHbI peXrM MapX1MpoBaHUS NPeMUanbHbIX OMumo-
HOB A5 KNNeHToB bd:

¢ 0 - BbIK/TOUYUTb

e 1 - BKIOUUTb

Ta6n. 207. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kopg, Bo3Bpara

message €255 TekcT coobLleHus

Kogpbl BO3BpaTa KoMaHgbl:
0 yCnex BbIMO/IHEHNS KOMaHAbI

[ipyroe 3HaueHue oLmnbKa
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MpumeyaHue:

CneumnanbHbii pexum ydeTta no3vuuii no NpeMuasibHbIM OMNUMOHaM MOXET 6biTb YCTAHOB/EH Y KIMEHTOB B® TOMLKO NpU OTCYTCTBUM
Y HUX Y BCEX OTpULIATE/NbHbIX MO3ULMIA N0 NpemMuasibHbIM ONLMOHAM U KOJIMYECTBO KOHTPAKTOB B 3asiBKaxX Ha Npofaxy He npesbiluaeT

06beM MO3nLUN.

5.32. Metopg ChangePassword - UsmeHeHne naposifi Nosib3oBatens B TOPro-

BOW cucrteme

Tun coobueHus: 421

Tvn OTBETHOrO co06LLeHNs: 169

KomaHga npesHasHaueHa /1 U3AMEHEHWS Napossi NoMb3oBaTessi B TOProBoii cucteme. [1si NOCbIIKY KOMaHAbl HEO6X0AMMO UCMO/b30BaTb
cneunanbHbIli NPOTOKON p2mgpwd, KOoTopblid NnpegocTasnsieTcs B APl CGate.

Ta6n. 208. Bxoasue napameTpbl

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
old_pwd c65 TekyLumMii naponb nonb3oBarens
new_pwd c65 HoBbIli naponk nonb3osarens
Ta6n. 209. Pe3ynbraT BbINOMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUio
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHns

Koppbl BO3BpaTa koMaHgbl:

0
[ipyroe 3HaueHue

MpumeyaHue:

owmnbka

ycnex BbINO/IHEHUA KOMaHAbI

pv BO3HMKHOBEHUMN oLnbKn naposb nosib3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatgopmbl PLAZA I

PLAZA I C++ ODBC KommeHTapuii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
ud UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 Gaiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiit.
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 GaiiT.
a CHAR VARCHAR,1 CTpoka CMMBO/IOB pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoka CMMBO/10B, OKaHYMBAIOLLASACA HY/IEBLIM CUMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [ecATnYHOE Yncno B fBONYHON KOAMPOBKE C OMKCMPOBAHHO TOY-
KoM, roe
¢ N — obLyee KoIM4ecTBO LGP B YUCE;
¢ M — KonnyecTBo uudp B APOGHOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yuncno ¢ nnasatoLLeit ToUKoli ABOMHO TOUHOCTU pa3Mepom 8 GaiiT.
bN VARBINARY,N BNok gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
MpumeyaHue:
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[ns KOAUMPOBKM CUMBOJIbHBIX CTPOK Mcnosnb3yetca Winl1251.

CnpaBOYHUK KOA4OB BO3BpaTa

Kop Bo3Bparta OnucaHvne

-1 OwwbKka Npu BbINOMHEHWUN OnepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosns3osarens.

2 HeT Takoii B®.

3 Ceiiyac ata ceccusl He MAET. HeT Ha3HauyeHHOW TOProBo Ceccum Wy TOPru Mo BbIGPAHHOMY MHCTPYMEHTY ceiyac
He NpoBOAATCS.

4 Ceccusi nprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLyu.

7 MonbITKa [OCTyNa K CHETY Yyxoii PO.

8 HeT npas Ha yfasieHve 3asBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a610knpoBaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIMUT NO3. N0 BCEMY PbIHKY NPEBBILLEH.

14 He HaiigeHa 3asBka 41 yaaneHus. Homep 3anBku OTCyTCTBYET B CUCTEME MO NMPUYMHE OLIMBGOYHOro BBOAA, CBEAEHNS
B CAENKY, YAAIEHUS WX OnepaLun nepemeLleHuns.

25 3anpetr AAMUH/CTpaTOpa TOProB Ha NOCTAHOBKY /1I00bIX 3aBOK.

26 3anpeT AOMUH/CTpaTOpa TOProB Ha OTKPbITUE No3uLuiA. 3anpeT BbicTaBneH AAMUHUCTPATOPOM TOProB, 4719 pasb-
ACHEHWA NPUYMH 06paTUTECH B TEXHNYECKYIO NOAAEPXKKY.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLuuil Ha Mpogaxy.

28 HeT npas A/151 BbINOMHEHNS onepaLun.

31 He paspelueHa BcTpeyHasn 3asBka Ha oauH c4ET/VIHH. MonbiTka BbICTaBUTb KPOCC-3asBKy. BO3MOXHO TONLKO AN1s
afipecHbIX 3asBOK MPW HaNMYMK paspeLLatoLLero npasa Ha ypoBHe K/IMEHTCKOro pasfena ¢ o6enx cTopoH. MHdop-
MaLma B pasgene "Kpocc-caenkun" gokymeHTauum p2gate.

32 LleHa 3asBku BHe numuTa. Kopugopbl LeH Ans dibio4epcoB AoCTynHbl B nonsx limit_up/limit_down Ta6nuupl
fut_sess_contents notoka FORTS_REFDATA_REPL; ana onuuoHoB — up_prem/down_prem (up_prem_weekend/
down_prem_weekend B JICB/l) Tabnumubl volat notoka FORTS_VOLAT_REPL.

33 3101 hnpme onepaumn ¢ 3asBkamy 3a610kMpoBaHbl AAMUHUCTPaTOpoM KnnprHroeoro LieHTpa.

34 MonbITka onepauum Ha HeCyLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 33aHNN BXOAHbIX NapamMeTpoB. BO3MOXHbIe MPUUYMHBI: KONMYECTBO UM LigHa paBHbl HY/H0, KOA, KNMeHTa
MMeeT HeBEpHYI0 AJIMHY, AonylueHa ownbka B ISIN nHCTpymeHTa. Ecnm npuyrHa BO3HWKHOBEHWS OLUMGKN HesicHa,
06paTnTech B TEXHUYECKYIO NOALEPXKKY.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asBoK No CBA3kam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTumMa.

39 LleHa He KpaTHa MYUHUMasIbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a5BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nam NCTEK CPoK [O0BEPEHHOCTN NoNb3oBaTeNA.

42 3anpelleHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

43 AOMUHUCTPATOP He nocTasun npusHak OnepaTopHoOro BBoAa.

44 [naBHbIN Tpeligep PacyéTHo chpMbl HE NOCTaBW/ NPU3HaK CBOEN paboThbl OT 3TON IUPMBI.

45 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3as1BKy OT (OMPMbI, Y KOTOpOI He nponucaH kog PTC.

46 M0 3TOMY MHCTPYMEHTY paspeLLeHbl TO/TIbKO BHECUCTEMHbIE 3a8BKM.

47 B Ha3HauyeHHOW ceccun No aTOMy MHCTPYMEHTY TOPrOB HET.

48 Mo aTomy MHCTPYMeHTY NAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® cBoeil PO.

49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3as1BKy OT Tpeijepa OfHOro K/IMEHTCKOrO CYETa, a He OT Kofda npMbl.
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50 He HaiifeHa 3asiBka A/1a nepecTtaHoBki. HoMep 3asiBKM OTCYTCTBYET B CUCTEME MO MPUYMHE OLIMGOYHOTO BBOAA,
CBefleHNs B cAesKy, yAa/IeHVs nav onepaumn nepeMeLleHns.

53 Owwbka B 3aaHNN BXOAHOTO NapameTpa - KONn4yecTBo.

54 B onepauyumn otkasaHo: MNpeBbilleH IMMUT onepauuii OT yKa3aHHOrO KneHTa.

55 daiin He HangeH.

56 HeT npas Ha BbINOHEHNE Onepauuy OT yKa3aHHOro /1I0rMHa 1 Koga. Obpatutecb Kk AGMUHUCTPATOPY TOProB.

57 HeT npas Ha coefimHeHune ¢ cepBepoM Bupxu. Obpatutecb K AAMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHne 3asBk1 6e3 NPOBEpPKV AOCTATOYHOCTN CPEACTB Ha YPOBHE KVEHTA.

60 MprocTaHoBKa ayKUMOHa B pexume ynpasfeHnss pUCKOM no BCEM UHCTPYMEHTaM.

61 [MpuocTtaHoBKa TOProB B pexume ynpasieHNss PUCKOM.

62 MprocTaHoBKa TOProB No BCeM cekumsaMm CpoyHOro pbiHka MOCKOBCKOW Bupxu.

63 MprocTaHoBKa ayKLWOHa B PeXUMe ynpas/eHns pYcKOM Mo BCEM UHCTPYMeHTam fJaHHoro BA.

64 [MprocTaHoBKa TOProB B pexuMe yrnpas/ieHns puckoM no gaHHomy BA.

65 [MpuocTtaHoBKa TOProB BO BCEX PeXmmMax 1 No BCEM UHCTPYMEHTaM gaHHoro bA.

66 MprocTaHoBKa TOProB BO BCEX peXuMax no AaHHOMY UHCTPYMEHTY.

67 3anpet AgMmHMCcTpaTopa TOProB Ha OTKPbITUE MO3ULMI B PeXVME yrpaB/ieHNsi PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpet bpokepa Ha BbiCTaB/IEHNE JIHOObLIX 3asIBOK B PEXUME YNPaBAEHUSI PUCKOM.

69 3anpeT MMaBHOro Tpeiiaepa Ha BbiCTaB/eHne 0bbIX 3asBOK B PEXVME YNPaBieHNsi PUCKOM.

70 Toprosasi onepauusa He NoaaepXnsaeTcs.

71 KonnuectBo KOHTPaKTOB B NO3MLMN NPEBBLICMIO AOMYCTUMbIA Npegen.

72 3asBka B npouecce nepemeLLeHns.

73 CyMMapHoe KonmM4ecTBO KOHTPaKTOB B 3asiBKax Ha MOKYMKY NpeBbICUI0 AOMYyCTUMbIN npesen.

74 CyMMapHoe KonmM4ecTBO KOHTPaKTOB B 3asiBKax Ha NpoAaxy NpeBbICUI0 AOMYyCTUMbIA npegen.

75 MpeBbilleH MHTepBa OXMAAaHUA BbINO/IHEHUA HETOProBOl onepauuy. Onepaumns He BbINOMHEHA.

76 He HaligeHa 3anuce gns yaaneHus.

77 [na ykazaHHOro TOproeoro pasfena oTCyTCTBYIOT UAeHTUMVKALNOHHBIE AaHHbIe. [oNbITKa BbIMOMHEHNS onepaumn
C HeaKTVBMPOBaHHbLIM KOAOM K/iMeHTa (7KK).

78 HeT Takoii P®.

79 3anpelleHa pabota AaMmuHucTpaTtopom Knupuxrosoro LieHTpa.

80 HeToprosas onepauus He nogaepxmBaeTcs.

81 OLwn6BKa BXOLHOW NPOBEPKM aKTyanlbHOCTU AaHHbIX, OnepaLys He MOXET ObITb BbINOMHEHA.

82 3anBka Book-or-Cancel He MoXeT 6bITb BbiCTaB/eHa/nepecTaBeHa, T.K. OHa NPUBOAUT K HEMeA/IEHHOMY MCMOMHe-
HUIO.

85 MprocTaHoBKa TOProB BO BCEX pexumax 1 no scem ®btovepcam, KaneHgapHeiM cnpefam n OfHOAHEBHbIM (Dbio-
4YepCHbIM KOHTpaKTam ¢ aBTOMPOJIoHraLyeli AaHHoro BA.

90 MprocTaHoBKa TOProB BO BCEX pexumax 1 rno scem OnumoHam gaHHoro BA.

95 MpuoctaHoBka TOPros B AHOHVUMHOM PEXUMe 1 Mo BCEM UHCTPYMEHTaM JaHHOro BA.

100 lMproctaHoBKa TOpros B AHOHMMHOM pexume U no BceM ®blodepcam, KaneHgapHoim cnpegam n OAHOAHEBHLIM
dhbloYepCHbIM KOHTpakTam gaHHoro BA.

105 MpuoctaHoBKa TOProB B AHOHVMHOM pexunme 1 no scem OnumoHam gaHHoro BA.

110 MprocTaHoBKa TOPros B AGPECHOM peXMMe 1 N0 BCEM MHCTPYMEHTaM AaHHoro BA.

115 MprocTaHoBKa TOpros B AAPECHOM pexumMe 1 no scem ®brovepcam, KaneHgapHeim cnpegam n OgHoAHEBHbIM (Oblo-
YepCHbIM KOHTpaKTam gaHHoro BA.

120 [procTaHoBKa TOPros B AgpecHOM pexume 1 no scem OnuuoHam AaHHoro BA.

125 MprocTaHoBKa ToproB No ®oHA0BO cekumn CpoYHOTo pbiHKa MOCKOBCKOR Bupxu.

130 MpurocTaHoBKa ToproB No ToBapHOI cekumm CpoyHOro pbiHka MOCKOBCKON Bupxu.

135 MpurocTaHoBKa TOPros No [leHexHoi cekumm CpoYHOro pbiHka MockoBcKkol Bupxu.

140 3anpeLleHo yBenmyeHve nos3mumumn no BCem NHCTpPYMeHTam gaHHoro BA.

310 3anpet AgmuHucTpatopa KnvpuHrosoro LieHTpa Ha NoCcTaHOoBKY /1H00bIX 3as1BOK.

311 3anpet AgMuHucTpartopa KnnpmHrosoro LieHTpa Ha oTKpbITME MO3NLMIA.
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312 3anpet AgMmuHucTpaTopa KnmpuHrooro LieHTpa Ha oTKpbITMe no3uuuii Ha Mpogaxy.

314 3anpert Tpeiigepa Ha NOCTaHOBKY /t06bIX 3asBOK N0 K/IMEHTCKOMY cHeTy. Bpokepom ycTaHOB/eH 3anpeT Ha BbInos-
HeHune onepauuu, AN pasbsCHEHWs MPUYNH obpaTuTech K Bawlemy bpokepy.

315 3anpet Tpeiigepa Ha OTKPbITUE MO3ULMN MO KAMEHTCKOMY CYeTy. BpokepoM ycTaHOBNEH 3anpeT Ha BbINOMHEHNE
onepauuu, 4na pasbAcHEHUs NpUYKH obpaTuTeck K Bawemy Bpokepy.

316 3anpet Tpeifepa Ha OTKpbITUE MO3NLMK Ha Mpogaxy Mo KMEHTCKOMY cyeTy. BpokepoMm ycTaHOB/EH 3anpeT Ha
BbINOJIHEHVE Onepauyn, ANa pasbsaCHEHNA NPUYMH obpaTuTech K Baluemy bpokepy.

317 MpeBbILLEH MMUT 3a9BOK Ha NOKYMKY/NPOAaxy.

318 3anpeTt AgMmuHucTparopa KnmpuHrosoro LieHTpa Ha BbiCTaB/ieHne /Miobbix 3asiBOK MO K/IMEHTCKOMY CUHETY: /15 K/n-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctasky N0 UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBbilleH JoNYCTUMbIA Npegen Yncaa akTVBHbIX 3asBOK C KNIMEHTCKOTO PervcTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexBaTka cpefCcTB Mo MmuTam knreHTa. He npoiigeHa npoBepka Ha AOCTaTOYHOCTb CPeACTB. YBenuybTe MMnTbI
KIMEHTCKOrO pasfena unm obpatuTecs K Ballemy bpokepy.

333 HexBaTka cpefcTB No 6pokepckoli oupme.

335 MpeBbILeH IMMUT KNeHTa Ha NOKYnKy 6ymar.

336 MpeBbIWeH MMMUT GPOoKepa Ha NoKyMKy Gymar.

337 MpeBbILLEH NMMUT K/IMEHTA Ha NPOAAXY bymar.

338 MpeBbiWeH NMMAUT 6poKepa Ha Npoaaxy Gymar.

339 WOET nepecyért 0.

680 HexsaTtka cpefcTs Mo iMMuTam KaneHTa.

681 HexBaTka cpeacTs No pacyéTHoii hupme.

682 HexBaTtka cpeacTs A1 yBeNNYeHns no3numum

3000 V3MeHeHve 1 CHATWE KOTUMPOBKW 3anpeLLeHo 13-3a NPeBbILLEeHVSA YacTOTbl M3MEHEHNS 3a51BOK.

3001 Onepauus 3anpeLieHa.

3002 B koT1pOBKe LieHa NPOoAaxu fo/MKHa 6biTb 60/bLUE LieHbI MOKYMKW.

3003 AppecHble 3asa8ku no PK VIH 3anpelueHs!

4000 Owmbka Bo BXOAHbIX MapameTpax.

4001 Y nonb3oBartensa HeT npas Ha BbINOJIHEHME onepauun.

4002 HEeBO3MOXHO N3MEHWUTb AEHEXHbIA TUMUT MO KIMEHTY. HeT TekyLux ceccuit.

4004 HeBO3MOXHO U3MEHUTb AEHEXHBIA IMMUT MO KMEHTY. Kofa HeT B TabnuLe K/IMEHTOB.

4005 Hexsatka cpeCcTB NPV M3MEHEHWW K/TMEHTCKOrO iMMuTa. Hexeatka cpeAcTs Ha ypoBHe 6pPOKepCKO N pacyeTHoO
dompmbl, NpoBepbTe 06bEM CBOGOAHLIX CPEACTB.

4006 OwnbKa BO BXOAHbIX NapameTpax: ykasaHHbI "Pexum paboThl" He nogaepXmBaeTcs.

4007 OwnbKka BO BXOAHbIX NapameTpax: napametp "[AeHexHblli TMMUT" He yncno.

4008 OwnbKa BO BXOAHbIX NapameTpax: napameTp "KoapdmumeHT knneHTckoro MO" He uncno.

4009 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHve napametpa "KoadcmumeHT kameHTckoro Mo

4010 OwnbKa BO BXOAHbIX NapameTpax: HegomnycTMMoe 3Ha4eHne napameTpa "®nar NpoBepKN Ha HeyXo4 B MUHYC".

4011 OwnbKa BO BXOAHbLIX NapaMeTpax: HelonycTMoe 3HayeHne napametpa "Mpr3Hak aBTOMaTU4HecKol KoppeKuumn u-
MUTa Ha BEIMYUHY 0X0Aa NPV 3aKauke nocne KAmpuHra'.

4012 HeBO3MOXHO YCTaHOBUTb EHEXHbI TMMUT MO KNNeHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLnbka Npu BbINO/IHEHUN Onepauun.

4014 HeBO3MOXXHO M3MEHMTL NapameTpbl MO KIMEHTY. HeT TeKyLmx ceccuii.

4015 HeBO3MOXHO M3MEHUTL NapamMeTpbl NO KAMEHTY. Koga HeT B Tabnuue KNMeHToB.

4016 HeBO3MOXHO M3MEHUTL NapameTpsbl Mo kneHTy. Koga BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4017 OwmbKa BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “[eHexHbln numnT".

4018 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB Y Bpokepckoit dupMbl, 4TOObI YCTaHOBUTL TPEGYeMoe KoimyecTBo Pac-
YETHOI Pupwme.

4022 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy Bpokepckoii ®MpMbl, YTOObI yCTaHOBUTL Tpebyemoe konmuecTBo Pac-
YETHOW Pupme.
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4023 HEeBO3MOXHO M3MEHWUTL AEHEXHbIA MMMUT No BP. HeT TekyLyx ceccuit.

4024 HeBO3MOXHO UBMEHUTb AEHEXHBIA MMUT no B®. laHHas B® He 3aperncTpupoBaHa B TOprax.

4025 He xBaTaeT cBO60OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoit ®mpmbl, 4TOObI yCTaHOBUTL Tpebyemoe konmuecTso Bpo-
Kepckoii dvpme.

4026 He xBaTtaeT canbo AeHeXHbIX cpeacTB y O60Cc061eHHOro pasaena, Ytobbl yCTaHOBUTL TPeByemoe komyecTso Pac-
YéTHOI dupme.

4027 He xBaTtaeT canbao 3a/10roBbIx cpeacTsy O60c061eHHOro pasaena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOI Pupwme.

4028 He xBaTaeT cBOGOAHBIX AEHEXHbIX CPeAcTB Yy PacuéTHol ®dupMbl, YTOGLI yCTaHOBUTL TpebyemMoe KoimuecTso Bpo-
Kepckoii dupwme.

4030 HeBO3MOXHO M3MEHUTbL NapaMeTpbl No0 Bpokepy. HeT TekyLLmx ceccuid.

4031 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. Koga HeT B Tabnunue KINeHTOB.

4032 HeB03MOXHO 1M3MeHUTL NapameTpbl No bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4033 HeB0O3MOXHO M3MeHUTL NapameTpbl No Bpokepy. HeT npas Ha paboTy ¢ 3TUM 6a30BbIM aKTUBOM.

4034 KnnpuHrosbiii nepesog 3a/10roBbix cpegcts ¢ O60c06/1eHHOr0 pasfena 3anpeLyéH.

4035 MepeBog 3a/10roBbIX CPEACTB YACTUUYHOIO 06ecneyeHunst 3anpeLéH.

4040 HEeBO3MOXHO N3MEHWUTL IMMUT MO BP B pexvMe ynpaBneHnst pUckoM. HeT TekyLmx ceccuid.

4041 HeBO3MOXHO M3MEHUTbL NUMUT Mo B® B pexume ynpasneHns puckom. aHHaa b® He 3apeructpuposaHa B Toprax.

4042 HeB03MOXHO M3MEHUTL IMMUT No B® B pexvmMe ynpasneHusi puckom. Koga B® HeT B TabnuLe KNneHToB.

4043 HeBO3MOXXHO M3MEHUTE NMMUT N0 B B pexxrme ynpasieHns puckom. OmbKa npy BbINOSIHEHUN onepaumn.

4044 HeBO3MOXHO U3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUN onepauun.

4045 HeB0O3MOXHO yaanuTb NMMuT no 6@ B pexume ynpasneHus puckoM. Owmnbka npu BbIMNOMHEHNW onepaLun.

4046 HepocTtatouHo npas Ha yaaneHvie 3anpeta [NaBHOro Tpeifepa Ha TOpr B pexviMe yrnpasieHnst PUCKOM.

4050 Mopy4yeHre Ha akcnmpauuto He obpaboTaHo. 3anpeT NaBHOro Tpeligepa Ha nogadvy nopyyeHunii Ha dkcnupayuto.

4051 MopyyeHre Ha aKkcnupauuto He o6paboTaHo. 3anpeT 6pokepa Ha nogady NopyyYeHuii Ha Akcnupayuto.

4052 MopyyeHre Ha akcnupaumio He obpaboTaHo. B cyllecTByOLWEM NOPYYEHUU C NPUC/IaHHLIM HOMEPOM Apyrue: "Koz
KNueHTa" nmnu "MHCTpyMeHT".

4055 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne no HoMepy ANa yaaneHna/M3MeHeHus.

4060 Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLun.

4061 MopyyeHne Ha akcnupauuio He o6paboTaHo. Bpems BBOAa NOpyYeHW OKOHUNIOCh.

4062 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne ansa yaaneHus.

4064 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLuyn.

4065 MopyyeHne Ha akcnupaumio He 06paboTaHo. He HaliieH ONUMOHHbIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupauuio He ob6paboTaHo. OTKa3 OT aBTO3KCNMPAaLMK BO3MOXEH TOMbKO B AieHb NCTEYEHUS Onuy-
OHa.

4067 MopyyeHne Ha aKcnupauuio He obpaboTaHo. 3anpeLleHo Nnogasarb NOPyYeHUst Ha UCNOIHEHVEe/0TKa3 OT UCMOTHEHNSA
no pacyéTHbIM EBPOMNENCKMM OMLVIOHaM.

4069 Mopy4yeHre Ha akcnmpaumto He obpaboTaHo. OwmbKka NPy BbINO/THEHWMM ONepauun.

4070 MopyuyeHre Ha aKkcnpauuo He 06paboTaHo. Ha KIMEHTCKOM CYETE HET TaKOro KonmyecTsa no3uuuii.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue K/IMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4093 He HalifieH yKa3aHHbI qbloYepCHbIi MIHCTPYMEHT.

4094 YKasaHHbIi hbloYepCHBbI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHbIN hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHns gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit upmebl.

4098 VIHCTpYMeHT OTCyTCTBYET B TekylLeli ceccun. Kog, MHCTpYMeHTa He CyLLEeCTBYeT, UHCTPYMEHT UCTEK UK He TopryeTcs
B TEKyLLel ceccuu.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 4719 0AHOr0 6a30BOr0 aKTMBa.
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4100 [insa 3asBKu No CBsA3Ke AO0MKHO BbINOMHATLCA TPEGOBAHNE K UHCTPYMEHTaM: aTa UCMOTHEHUS NPSIMOTO MHCTPYMeHTa
MeHbLUE AaTbl UCMOTHEHUS 0BPATHOrO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN MeXAy UHCTPYMEHTaMM C pa3HbIMU NIOTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asBska no AHoHMMHOMY PEIMO gomkHa 6bITk TOMBKO € yKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBKa c ykazaHueM Tvna "PEMNO" no aaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl TOIbKO A1 [leHeXHOro pbiHKa.

4107 OTOi Npoueayport Henb3s CTaBUTb 3as1BKM MO MHCTPYMEHTY-CBSI3Ke.

4108 Het npas Ha Topros/ito Mo TO MHCTPYMEHTaM B pexume yrnpasieHus PUCKOM.

4109 CraBka (unun CBon-LUeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He CoBMaaaeT C LieHOW NOCTaBKy.

4111 MpeBbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIli (hboYePCHbIN MHCTPYMEHT - CBA3Ka, No HeMy OrpaHUYeHunst He CTaBsATCS.

4115 HeB03MOXHO NepeBecTyn AeHexHble cpeacTBa ¢ B® Ha BP. HeT TekyLmx ceccuid.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha Bd. BP-a0HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepeBecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-nonyyaresnb He 3aperncTpupoBaHa B Toprax.

4118 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPEACTB YacTUYHOro obecneyeHns y Bpokepckoii rpmbl.

4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B HaM4nM 3a10r0BbIX CPEACTB YacTUUYHOIO obecneyeHunsi y bpokepckoit dupmbl.

4124 He HalifieH kop, ykasaHHo Bpokepckoii dPupmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacyéTHbix dPupmM.

4126 MepeBog 3anpewwéH. Owmnbka Norvki nepeBosoB.

4127 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPeAcTB Ha PacuétHom Koge.

4128 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4129 He xBaTaeT canbio AeHexHbIX cpeacTs y O60cobneHHoro paszena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACcTB y PacuéTHoi ®rpmbl.

4131 He HaligeH Ko ykazaHHON Bpokepckoin drpMmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0orvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwnit Ans OTMEHbI.

4134 He xBaTaeT B HaNM4MKN AeHeXHbIX CpeAcTB Yy Bpokepckoii ®upMbl.

4135 He xBaTaeT B HANMUNM AEHEXHbIX CPeAcTB Y PacuétHoii dupmbl.

4136 MepeBos 3a/10roBbIX CPEACTB MNOMHOI0 0b6ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaM4MK 3a/10T0BbIX CPEACTB MOSIHOro obecneyeHns y bBpokepckoii ®rpmbl.

4138 Ha PacyéTtHom Koae HefoCcTaTouHO AeHEeXHbIX CPeAcTB, AOCTYNHbLIX A1 BbiBOAA.

4139 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB YaCTMYHOro obecneveHns Ha PacuétHom Koge.

4140 HeT no3uumii ana nepeHoca no BbIGPaHHOMY UHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca NO3nLUiA C KTMEHTCKOTO cUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3s nepeHocuTb no3numn mexay bB®, npuHagnexawum pasHbim PO.

4144 Henb3a nepeHoOCUTb NO3ULIMK Ha HYNEBOI pasaen Bo.

4145 3anpeT AgMUHUCTpPaTopa TOProB Ha NEPEHOC NO3ULMIA NO yKa3aHHOW Bd.

4146 3anpeT Ha NepeHoc NO3ULUK MO yKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKkasaHHbIA ONUMOHHbIA UHCTPYMEHT.

4148 He xBaTaeT B HaMunM 3a/10r0BbIX CPEACTB MOSIHOTO ob6ecneyeHunst Ha PacuétHom Koge.

4149 He xBaTaeT B HaNnumm feHexHbIX cpeacts Ha PacuéTHom Koge.

4150 YkazaHHbIli (Obo4EPCHbIA MHCTPYMEHT He SIBNSETCA MHCTPYMEHTOM 6anaHCMpPOBKM prcKa.
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4151 He HailifieH cooTBeTCTBYOWMI Kog ®PupMbl HA BantoTHOM pblHKe.

4152 He HalifeH cooTBeTcTBYHOLWMIA PacueTHblil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifieH cCOOTBETCTBYHOLNIA MHCTPYMEHT Ha BasltoTHOM pbIHKe.

4154 Heobxogumble napamMeTpbl 418 Nogayn TpaH3akumMm Ha BasloTHOM pbiHKE He 3aperncTpupoBaHbl B CUCTEME.

4155 Heo6xoauMblii NorvH AMUHKUCTpaTopa 415 NOAAYM TpaH3akumy 6anaHCcUpoBKY pUcka He 3aperucTpyupoBaH B CU-
cTeme.

4160 MepeBoA cpeacTs mexay pasHbiMu PK BO3MOXEH TONLKO NyTEM rnofayun nopyyeHuns Ha nepesog, cpeacts B HKLL.

4161 BbiBOZ, 3anpeLyeH. PacueTHbIii Kog BXOAUT B €4WHbIV Ny/.

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHOM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa A5t B® ¢ BUPTYanbHbIM NMMUTOM. N5t NnepeBoja AeHEeXHbIX CPefCcTB NogaiTe nopyyeHne
B HKU,

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHaLWs 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4169 Onepauus foCcTynHa /IorMHam yposHsa P® nniv bo.

4170 MonbITKa [OoCTyna K CHETY Yyxoii Bd.

4171 MonbITka fOCTyna K CHETY YYXOro K/MeHTa.

4172 Y yyacTHUKa KNNPUHra HeT Npas Ha BbINOIHEHVE KOMaH/bI.

4173 Y yyacTH/Ka TOPros HET npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBka C JaToii OKOHYaHWs cpoka AelicTBus no KaneHgapHoMy cripegy CHSATa CUCTEMOA.

4175 Y yyacTHMKa KNnpyHra ycTaHoB/IeHa ONums Y4nTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4180 Own6Ka BO BXOAHbIX NapameTpax: nosie KOMMeHTapuii CoAePXUT HeAOoMNYCTUMbIE CUMBO/IbI.

4181 BHuMaHue: 31oT BA BxoauT B MKC. ByfeTt npyMeHsiTbes Hanbosbluee 3HadeHne KO no BA, Bxogsawmx B MKC, no
[aHHol BD.

4200 MopyyeHve He noaTBepxaeHo. He nogknoyeH MASTER n0rvH yyacTH/Ka TOPros.

4201 MopyuyeHre He NoATBEPXKAEHO. [MPEBbILLEHO OTKIOHEHME LiEHbI B MOPYYEHUN OT TEKYLLEl LEHbI.

4202 MopyyeHne He NoOATBEPXKAEHO. MpPeBbILLEH MaKCUMa/IbHbI/i 06beM NOpPYYEHUs B KOHTPaKTax.

4203 MopyyeHre He NoaTBEPXAEHO. 3anpeLleH afpecHbIi PeXM.

4204 MopyyeHne He noaTBEPXAEHO. MNpeBbIleH MakCMasTbHbI 06beM NopyyeHus B pyonsx.

4205 Mopy4eHne He noaTBePXAEHO. MpeBbiLeHa MakCMMasibHas paspeLleHHas pybresasi cymma nopy4yeHuin 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLllueHHas No3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He NoaTBEPXKAEHO. MNpeBbilleHa MakCuMasibHasa paspeLleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBEePXAEHO. [N ykazaHHOro SMA NorMHa npeBbILLEHO KOMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUM MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lns nonb3oBaTtens ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOProBbIX Onepauuii.

4221 Onepauus 3anpeLleHa npy CoBMageHUn y4acTHUKa KNMPUHra 1 y4acTHUKa TOPros B O4HOM JinLe.

4222 Y yyacTHUMKa K/IMpUHra HeT NpaB Ha BbINO/IHEHWE onepawuii ¢ 3asiBKaMu.

4223 Y yyacTHVKa TOpProB HET npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKTVBHbIX MacTep SIOTMHOB HET MpPaB Ha COBEpLLEHNE 3TOI onepauun.

4225 B OTHOLUEHUM YUaCTHMKA KNMPWHTa NPOBOANTCA NIMKBUAALMOHHDBIV HETTVHT, 3anpeLLeHo BbINoHEHMe MT6bIX onepa-
L.

4226 [na B® 3anpeLlleHbl TOProBble Onepauun B yTPEHHIOK CECCUID, KPOME onepawuuii CHATUSI 3a1BOK.

4227 JlomkeH 6bITb NPU3HaK KBA/TMCHMLIMPOBAHHOTO MHBECTOPA /151 COBEPLLEHNS CAENKN.

4230 Ha 6pokepckoi gopMe A0CTaTOuHO 06ecneyeHus], 3asiBKU CHATbI He OyayT.

4231 PacuéTHas ceccus yxe UIET.

4232 LleHoBble rpaHuLbl He 3aJaHbl.

4233 Heobxoaumo, 4Tobbl MO BCEM MPeMWasibHbIM OMNUMOHaM Ha JaHHOM K/IMEHTCKOM CYETe nosvums bbina HeoTpuua-
TeNbHa 1 KONMYeCTBO KOHTPAKTOB B 3asBKax Ha NPOAaxy He NpeBbillano 06bEM No3nLun.
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4234 Heo6xoayMo, 4To6bl N0 BCEM NPEMUaIbHBLIM OMNLMOHAM Ha KIMEHTCKUX cYeTax AaHHol B® no3vums 6blna HeoTpu-
LatenbHa 1 KONM4yecTBo KOHTPAKTOB B 3asiBKax Ha NPOAAXy He MpeBbIlasio 06bEM No3nLmK.

4258 AfpecHble aiicbepr-3asiBku 3anpeLleHbl.

4259 MepemelleHne aiicbepr-3asiBok napamu 3anpeLyeHo.

4260 Pa3smep BugmMmoii yactu alicbepr-3asiBkv MEHbLLE MUHUMa/IbHO AOMYCTUMOIO 3HAYEHUS.

4261 Pasmep Buanmoii yactu avicbepr-3asBku 60bLIe pasmepa aicoepr-3asBKu.

4262 Pa3mep cnyuaiiHoli Han6aBkM 60/bLLE MAKCUMasIbHO A0MYCTUMOTO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Hag6aBKM MeHbLLE HynNS.

4266 Ha PK ycTaHOBNeH pexum 6/10KMpoBKM AgMUHMCTpaTopa TOProBoi CUCTEMBI.

4268 MepemelleHne aiicbepr-3asBok BOSMOXHO TOSIbKO MO LiEHE.

4269 B appecHoii 3asiBKe Hefb3sl ykasbiBaTb AaTy UCTEYEHNS 3asiBKU.

4280 Owwmbka Bo BXOAHbIX MapameTpax: He 3agaH napameTp "Kog kniveHTa".

4281 Owwbka BO BXOAHbIX NapameTpax: HefonycTMmoe 3HayeHne napameTpa "Tun 3anpeTa”.

4282 Ownbka BO BXOAHLIX NapameTpax: Ana napaMerpa "Pexum paboTsl” = 12 He MOXET 3afaBarbcs "Macka 3anpeTos”
=0.

4283 OwnbKa BO BXOAHbIX NapameTpax: HelonycTMMoe 3HadeHne napametpa "lMpuoputet".

4284 HeBO3MOXHO YCTaHOBWTbL 3anpeT. 3anpeT ¢ TakuMu napameTpamu yxe CyLiecTByeT.

4285 [na B® yctaHOB/EH 3anpeT nogayn 3asBOK B AOMONHUTENbHYIO CECCUI0 BbIXOAHOIO OHSA.

4300 [MepecTaHoBKa 3aABOK 3anpeLyeHa B ayKLMOHe OTKPbITUSA.

4301 VIHCTPYMEHT HefonyCcTUM B ayKUMOHE OTKPbITUSA.

4302 FOK n |OC 3asBkM 3anpeLleHbl B ayKUMOHe OTKPbITUS.

4303 AJpecHble 3asBK/ 3anpeLyeHbl B ayKLMOHEe OTKPbITUSA.

4304 HaligeHa kpocc-3asBka B ayKLMOHe OTKPbITHS.

4305 BOC 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbLITUSA.

5052 MopyyeHne Ha ncrnonHeHne BeYHOro hbloyepca He 06paboTaHo. B cylecTBytoWEeM NOPyYEHNN C NPUCAaHHbIM HO-
MepoM Apyrue: "Kof KNneHTa" n/mnm "MHCTpyMeHT".

5055 [MopyyeHre Ha UCnonHeHne BeYHOro hbtouepca He obpaboTaHo. He HailAeHO nopyyeHne no HoMepy A ygase-
HUA/M3MEHeHNS.

5061 [MopyyeHre Ha UCMOSTHEHNE BEYHOIO (hblouepca He 06paboTaHo. Bpems BBoAA NOPYYEHMIn OKOHUYMIOCH.

5062 Mopy4yeHre Ha UCnonNHeHne Be4Horo dblodepca He o6paboTaHo. HeT Takoro KNIMEHTCKOro cyeta.

5063 MopyyeHne Ha NcnonHeHne Be4HOro hbloyepca He o6paboTaHo. He HalijeHo nopyyeHne ansa yaaneHus.

5064 Mopy4yeHre Ha CNoNHeHne BeYHOro hblouepca He 06paboTaHo. HeT npaB Ha BbINMOSIHEHNE onepaLymn.

5065 [MopyyeHre Ha UCMOSTHEHNE BEYHOIO (hblovepca He 06paboTaHo. He HaliieH MHCTPYMEHT.

5069 [Mopy4yeHre Ha UcnoNHeHne Be4HOro btovepca He obpaboTaHa. Owmn6Ka NPy BbIMNOMHEHNUW OnepaLmn.

5071 MopyyeHne Ha 1cnosHeHve BEYHOro hbloyepca He obpaboTaHo. HegonycTiMoe 3HaveHve Kon-Bo doblo4epcoB A/1s
NCNOSTHEHNS.

5072 Mopy4yeHre Ha UCNONHEHNe BEYHOro (hblovepca He 06paboTaHo. ELLE He NpuLL/Io BpEMS No4ayuun MOPYUEHWIA.

5073 MopyyeHne Ha UCNOSTHEHME BEYHOTO (dblouepca He 06paboTaHo. HelonyCTUMbI/ MHCTPYMEHT.

5074 Mopy4eHne Ha UcnosiHeHre BeYHOro dobloyepca He 06paboTaHo. HeT npaB Ha OTMeHy/peaakTMpoBaHue NopyyYeHus
OT /IorMHa 60nee BbICOKOTO YPOBHS.

10000 CurcTeMHast owwnbka npu 06paboTke cooBLLEHUS.

10001 HeunsBecTHbI TUM COOOLLEHMS.

10004 HeponycTuMbIii TN coobLLeHus.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owwmbka npy napcuHre coobuueHns. CoobLieHe He MOXET 6bITb pa306paHo B COOTBETCTBUM CO CTPYKTYPOIl CO06-
LieHnsa AaHHoro Tuna. MNposepbTe akTyaslbHOCTb 1 COBMECTUMOCTb YCTaHOB/IeHHON Bepcun CGATE 1 cxem nonyuve-
HWS1 MOTOKOB.

20000 O6LWMiA Kof AN OLWIMGOK Basimaaumy napameTpoB.

20001 He ykasaH kopg, KnueHra.

20002 Kof knneHTa yKkasaH He KOPPEeKTHO.
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20003 He yka3aH kof, 6pokepckoit ompMbl.

20004 Bpokepckas uypma ¢ TakMum KOLOM He HaligeHa.

20005 He ykazaH kof, pacyeTHoli hupMbl.

20006 Kof pacuyeTHol dovpMbl YKa3aH He KOPPEKTHO.

20007 He ykasaH pacuyeTHblii kog, (PK).

20008 HekoppekTHoe 3HauyeHune napameTtpa "Pexum paboTbl KomaHapsl" (Mode).

20009 HekoppekTHoe 3HayeHue napamertpa "Pexum paboTtbl komaHaps!" (Regime).

20010 HekoppekTHoe 3HauyeHne napameTpa "KonmyecTBo eanHuL, MHCTpyMeHTa" (Amount).

20011 3HayeHve numMuTa BHe JoNyCTUMOro AnanasoHa.

20012 3HauyeHue NMMuTa He AB/IAETCS YNC/IOM.

20013 3HaueHve napamMeTtpa "Bec cueHapveB akcnMpauun” BHe J0MNyCcTMMOro guanasoHa.

20014 HekoppekTHoe 3HavyeHue napameTtpa "Bec cueHapues akcnvpaumn®

20015 3HaueHve "NHayBuayanbHblii KO3dhULMEHT Beca cueHapusa” BHE JONyCTUMOro Anana3oHa.

20016 3HaueHve KoadhhuLmMeHTa rapaHTUIiHOTO obecneyeHns BHe AONYCTUMOrO AnanasoHa.

20017 He ykasaHo none match_ref.

20018 HeBepHoe 3HauyeHne napameTtpa "HanpasneHue 3assku” (dir). Bo3MoXHble 3Ha4YeHNs: 1 — Nokynka, 2 — npogaxa.

20019 HekoppekTHOe 3HayeHne napameTtpa "Bug 3asasku” (type).

20101 He 3apaH kog 6a30BOro KOHTpakTa.

20102 He 3agaHo HM ogHOro napameTpa 4711 U3MeHeHUs.

20103 MapameTp "KoachdmymeHT MO no 6a30BOMY KOHTPAKTY" HE Ynco.

20104 MapameTp "KoachdmymeHT MO no 6a30BOMY KOHTPaKTY" A0/MKEH 3a4aBaTbes o1 0.00000 go 10.00000.

20105 MapameTp "KonmMyecTBo KAVPUHIOB A0 3Kcnupaummn” fomkeH 3agasartbes ot 0 4o 999.

20106 MapameTp "Bec cueHapues akcnvpauumn ans kaveHta B utoroeom 0" (exp_weight_client_default) He uncno.

20107 MapameTp "Bec cueHapueB akcnvpaumm ons knneHTa B utorosom MO" (exp_weight_client_default) gomkeH 3aga-
BaTbcA o7 0.00 go 1.00.

20108 MapameTp "3anpeT Ncnonb30BaHMsA CKMAKM NO dblovepcam” fo/mKeH 3adasatbes Tosbko 0 nnm 1.

20109 MapameTp "Tun mapXxmnpoBaHua KaneHaapHbIX CNpeaos” A0/MKEH 3a4aBaTbCs TO/IbKO 3 unu 4.

20110 MapameTp "Bec cueHapues akcnvpauumn” He Ynicno.

20111 MapameTp "Bec cueHapunes akcnvpaunn” gomkeH 3agasarbcsa ot 0.00 go 1.00.

20112 MapameTp "KoatpdumuneHT ntorosoro MO gns BP" He uncno.

20113 MapameTp "KoachbdpuumeHT ntorosoro MO ans b®" gomxeH 3agasatbes ot 0 go 10.

20114 MapameTp "MpoBepka focTaTo4HOCTH o6ecneveHns no B® npu BBoae/BbIBOAE CPeACTB" AOMKEH 3a4aBaTbCsl TONIbKO
0wvm 1.

20115 MapameTtp "CooTBeTCTBME TOProBoro numuta 6@ cymme cpefcTs Ha pasgenax b®" 3agasaTbcs To/1bko 0 wam 1.

20116 MapameTp "lMNpoBepka AocTaTo4HOCTU 06ecneyeHns no B® npu noctaHoBKe 3asBOK" JO/MKEH 3a4aBaTbCs TONbKO O
nnn 1.

20117 MapameTp "Tun MmapXxnpoBaHua MEXKOHTPAKTHLIX CNPeaoB” A0/KEH 3a4aBaTbCca TO/IbKO 3 unu 4.

20129 HekoppekTHoe 3HaveHue napamertpa "Pexum" (mode)

20130 3asBKa Ha aKcrnmpaymio He obpaboTaHa. Owmnbka B mapameTpax.

30000 O6LWMiA Kof AN OLIMGOK aBTOPU3aLLN.

30001 Y nornHa He [OCTATOYHO NPas A/19 BbINOMHEHUSA onepauuu.

30002 Y norvHa He J0CTaTO4HO NpaBs /19 BbINO/IHEHWSA Onepauuu.

40000 06w Kog, o151 OLUMGOK BU3HEC-NOTUIKN.

40001 [Ly6nmpoBaHue Homepa 3asiBku1 Npy ABONHOM n3meHeHun: order_id1l He MoXeT 6bITb paBeH order_id2.

40002 Owwnbka nepesoga: [JoHOp coBnagaeT ¢ nonyyarenem.

40003 WMHcTpymeHT (isin_id) B order_id1 He coBnagaeT ¢ MHCTpyMeHTOM B order_id2. Henb3s genatb ABOMHOE M3MEHeHue
3asBOK C pa3HbIiMU isin_id.

40004 Mpwn [BONHOM U3MEHEHMN 3a5BOK YKa3aHbl HOMepa 3asiBOK pasHbIX K/IMEHTOB. Heo6xoAMMO yKasbiBaTb 3as1BKU, Bbl-
CTaBMEeHHbIe OfHUM K/IMEHTOM.
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40005 Mpw ABOIIHOM M3MEHEHUW pa3HOHANPAaB/IEHHbIX 3asIBOK LIeHa MOKYMKW He MOXET ObITb 60/IbLLE UK paBHA LieHe Npo-
[aXn — BO3MOXEH Kpocc.

40006 Mpu n3MeHeHnn 3as1BKN KONMYECTBO eAVHULL MHCTPYMEeHTa (amount) He MOXET 6bITb OTpULLATE/bHOE.

40007 3anonHeH napametp match_ref, Ho He 3anonHeH napameTp broker_to. [lns agpecHoi 3asBk1 He06XoAMMO A06aBUTbL

KO KOHTpareHTa, Aans aHOHVMHO 06a napamerpa He 3an0/IHAKTCA.
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