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|/|CTOpI/I$| N3MEeHeHn
Aarta N3meHeHusa
21.10.2022 BHECEHHblEe N3MEeHeHUS:

B pasgen "2.3.1. 3asBku — 06LLMe BO3MOXHOCTU" f06aBNeHO onucaHune 3asaBok Tuna Book-or-Cancel (BOC).

Pasgen "2.4.4. Tunbl caenok, hopmmnpyemble Npu UCNOSTHEHUN N NCTEYEHUN (PbIOYEPCOB M OMLMOHOB" pas3dbuT Ha
[Be yacTu:

0 "2.4.4. Npn3HaKu, BbICTaBNsIEMbIE Y 3aABOK U CAEMOK".

o "2.4.5. Tunbl caenok, hopmmrpyemble nNpu UCNOTHEHWUN N UCTEYEHUN ObIOYEPCOB U OMUUOHOB"
B pasgen "2.4.4. MNpu3Haku, BbiCTaBNsEMbIE Y 3a8BOK U cAenoK" o6asneHo onvcaHne HoBbIX onaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asiBKu WX CAEMKN B ayKLMOHE OTKPbITHS.
o BOC (0x1000000000000000) - 3asBka Book-or-Cancel (BOC).

[lo6asneH pasgen "2.5.7. AyKUMOH OTKpbITUS".

MoTtok FORTS_TRADE_REPL:

o B 1abnuupl orders_log 1 multileg_orders_log fo6asneHo none xstatus2.

o B Tabnuubl user_deal n user_multileg_deal go6asneHsl nons xstatus2_buy n xstatus2_sell.
MNotok FORTS_ORDLOG_REPL:

o B 1abnuupl orders_log 1 multileg_orders_log fo6asneHo none xstatus2.

MNotok FORTS_DEALS_REPL:

o B Ttabnuupl deal n multileg_deal no6aBneHbl nons xstatus2_buy u xstatus2_sell.

MNotok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo nosne xstatus2.

MNotok FORTS_ORDBOOK_REPL:

o B tabnuuy orders no6asneHo none xstatus2.

MNotok FORTS_COMMON_REPL:

o B Tabnuuy common go6aeneHo nose opening_auction_price.

MNotok FORTS_REFDATA_REPL:

o [lo6aBneHbl Tabnuubl sess_option_series, discrete_auction n discrete_auction_base_contract.
o W3 Tabnuubl opt_sess_contents yaaneHbl Nons europe, min_step, lot_volume.

o B Tabnuuy user gobasnieHo nose user_level.

o HauuHas c Bepcun 7.6 Tabnuua option_series 06bABNAETCS ycTapeBLei U ByaeT yaaneHa B nocesyowmx
Bepcusix. BMecTo 3Toii Tabnuubl Hao 1cnonb3oBaTb TabnuLy sess_option_series.

Motok FORTS_CLR_REPL:
o B tabnuupl fut_pos, opt_pos, fut_pos_sa v opt_pos_sa fo6aBneHbl 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-
eTcs ycTapesLwymM 1 6yaeT yaaneHo B Bepcum 7.12.

Motok FORTS_INFO_REPL:

o W3 Tabnuubl base_contracts_params yaaneHo none subrisk_step.
o N3 Tabnuubl futures_params yganeHo nosne subrisk.

M3MeHeHNs B peno3uTopum Cxem nogadun KoMmaHs;

o B komaHgy IcebergAddOrder no6asneHo none type (i4). Jo6aeneH HoBbIi TN KoMaHAbl lcebergAddOrder
(msgid=472).
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» [lo6aBneHbl HOBbIe KoAbl owwn6okK: 82, 3002, 4300-4305
15.09.2022 BHeCE&HHbIe n3MeHeHus:
» [ob6asneH pa3gen "2.3.4. Kpocc-caenku”.
» [o6asneH pasgen "2.4.3. MNpekpalyeHne 06a3aTeNnsCTB N0 OA4HOAHEBHBLIM (DbHOYEpPCaM C aBTONPOoHrauvein ("Bey-
HbIM obloyepcam™)”.
* Bpasgen "2.4.4. Tunbl caenok, hopmMurpyeMble Npy UCNOSIHEHUN U UCTEUYEHMM (DbIOYEPCOB M OMLMOHOB" f06aBNeHO
onuncaHne HOBbIX (hNaros:
o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHn4Yeckas caenka Bcneacteve fob6poBosibHOro
BbIXOJa U3 BEUHOrO obloyepca (Ha OCHOBaHUW NOAAHHOIO NOPYYEHNS).
o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHuueckas cfenka BCneAcTere NpuHyanTeNbHO-
ro BbIX04a U3 BEYHOTO (hbiouepca (peanmsaumns HeyLoB/1ETBOPEHHOTO CNpoca).
o ePerpetualFuturesExecution (0x800000000000000) - TexHuW4eckas caefnka B CBA3aHHOM MHCTPYMEHTe BCea-
CTBVE BbIXOJa 13 BEYHOTO hbtoyepca.
 Motok FORTS_FEE_REPL:
o B Tabnuuy adjusted fee pobasneHsl nons  adjusted_fee trade buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.
* Motok FORTS_PROHIBITION_REPL:
o [lobaeneHa Tabnuua cobbITWA Sys_events.
» Motok FORTS_REFDATA_REPL:
o YpaneHa yctapeBLuas tabnuua prohibition. BmecTto atoii Tabnuubl Hago ncnonb3oBatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.
o flobaBneHa Tabnuua fut_exec_orders.
o HauvHas ¢ Bepcuu 7.3 none is_percent n3 tabnuy, fut_sess_contents n fut_instruments o6baABNsSeTCS ycTapes-
1M 1 6yaeT yaaneHo B Bepcun 7.9. BmecTo Hero crneflyeT ncnonb3osath none asset_class ns tabnuupi fut_veb.
o Haunnas c Bepcun 7.3 nons d_exec_beg n d_exec_end B Tabnvue opt_sess_contents 06bABNAIOTCA ycTapeB-
wumM 1 6yayT yaaneHbl B Bepcun 7.9. BmecTo HUX cnepgyet ncnonb3osatb none expiration_date n3 tabnuubl
option_series.
* Motok FORTS_INFO_REPL:
o W3 Tabnuupbl currency_params ygasieHo none signs.
o HauuHas ¢ Bepcum 7.3 none is_percent B Tabnuue base_contracts_params o6baBnseTcsa ycrapeswmm n dyget
yAaneHo B Bepcum 7.9. BmMecTo Hero criegyeT 1cnonb3oBarthk nosne asset_class.
* VI3MeHeHus B peno3utopumn cxeM Nogadn KoMaHz;
o B komaHgpl FutChangeClientProhibit u OptChangeClientProhibit go6asneHo none client_priority (i4). Jo6asneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o Jlo6aBneHa HoBas komaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UICMO/THEHNE OAHOAHEBHbIX
(hblOYEepCOB C aBTOMPO/IOHTaUMeiA.
o B komaHge OptChangeExpiration Tn nons order_id n3meHeH Ha i8. [lo6aBneH HOBbIA TUN KOMaHAbl
OptChangeExpiration (msgid=471).
» [o6asneHbl HOBbIE KOAbI OLWNGOK: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
* 3meHeHbl TeKCTbl koAoB owmnbok: 4050-4055, 4060-4067, 4069, 4070.
* YpaneHsbl kogbl owmnbok: 300-307, 4068.
17.05.2022 BHeCE&HHbIe 3MeHeHus:
» [o6asneH pa3gen "2.11. ONumMOHbI Ha akummn®.
e V3meHeH pa3sgen "2.2.3. OnumoHbI".
* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".
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* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UICTEHEHUU (PbIOYEPCOB U ONLMOHOB" l06aBNEHO
onvcaHune HoBbIX (h/1aros:

o eSyntheticPassive (0x200000000000000) - Mpu3HaK NacCUBHOIN CUHTETUYECKOI 3asiBKY.
* 3meHeH pa3gen "2.5. PacnucaHune TOpros v KNvpuHra”.
* 3meHeH pasfen "2.6.3. OrpaHMYeHUst Ha TOProBble onepaLymn U OTKPbITME NO3ULMIA ANt KTMEHTOB".
e lMotok 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 ynaneHs nons id_ord_buy v id_ord_sell.
e lMotok FORTS_USERORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.
* lMotok FORTS_POS_REPL:
o B Tabnuubl position u position_sa gob6asneHo none last_quantity.
e Motok FORTS_PART_REPL:
o B 1abnuupl part n part_sa fo6asneHsl nons premium_intercl n net_option_value.
e lMotok FORTS_PROHIBITION_REPL:
o W3 tabnuupl prohibition yaaneHo none prohib_id.
* lNMotok FORTS_REFDATA_REPL:

o B Tabnuuy option_series fo6asneHbl 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 Tabnuupl opt_sess_contents yaaneHo nosne base_isin_id.

o HaunHasi ¢ Bepcuy 7.0 none europe B Tabnuue opt_sess_contents 06bsBNSETCS YCTapeBLIUM U ByaeT yaaneHo
B Bepcuy 7.6. BMECTO Hero cneayert UCcnosb3oBaTh Nosie exercise_style 13 Tabnuusl option_series.

o HauvHas ¢ Bepcun 7.0 none min_step B Tabnuue opt_sess_contents 06bABNAETCS yCTapeBLIMM 1 6yaeT yaaneHo
B Bepcum 7.6. BmecTo Hero cnefyert Mcnonb30BaTth nosie min_step u3 tabnuubl option_series.

o HauuHas c Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06bsiBNsieTCS ycTapeBLUUM 1 GyAeT yaa-
NIEHO B Bepcuy 7.6. BMeCTO Hero crieayeT vncnosb3oBarb nose lot_volume 13 Tabnuubl option_series.

o HaunHasi c Bepcum 7.0 nosne step_price B Tabnuue opt_sess_contents 06bsABASETCS YCTAPEBLUUM U ByAET yaa-
NeHo B Bepcuy 7.6. BMECTO Hero crieayeT 1Ccnosb3oBaTh nosie step_price 13 Tabnmupl option_series.

[e]

B tabnuuy fut_vch po6asneHsl nons asset_class v board_md.

o B Ttabnuue fut_vcb gns nons asset_class yganeHo 3HaveHue: '7' - [lparoueHHble MeTaslfbl.

(e]

B ta6nuuy opt_intercl_info fo6aeneHbl nonsa premium n premium_in_settl_currency.
o B Tabnuuy opt_vcb gobasneHo none settlement_currency.
o W3 tabnuupl prohibition yaaneHo none prohib_id.
o YpaneHa yctapeslias Tabnuua usd_online.
o W3 Tabnuubl option_series yaanexsl nons A, B, C, D, E, S.
e Motok FORTS_CLR_REPL:
o B Tabnuupl opt_pos 1 opt_pos_sa fgobassieHbl Nons premium u premium_in_settl_currency.
o [lob6aBneHa Tabnumua option_series_settl.
e Motok FORTS_VM_REPL:
o B Tabnuubl opt_vm 1 opt_vm_sa fo6aBneHsl Nons premium u premium_in_settl_currency.

» Motok FORTS_INFO_REPL:
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o HauuHas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params 06bABAseTCA ycTapeBLIMM 1 yaet
yAaneHo B Bepcum 7.6. BMecTo Hero crneflyeT Mcnonb3oBartb nose strike_step n3 Tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.

o B Tabnuue base_contracts_params gns nons asset_class yganeHo 3HaveHne: '7' - [iparoleHHble MeTasi/bl.

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 yaasieHsl nons a, b, c, d, e, s.

* 3MeHeHbI TeKCTbl KOA0B OLwn60oK: 4067.
05.04.2022 BHeCEHHble n3MeHeHuA:
» [o6asneH pa3gen "2.2.2.1. OgHoAHEBHbIE (hbloYepChl C aBTONPO/IOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KIMEHTA", ABAAIOLMIACS yCTapeBLUIMM.
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents Ansa nons signs nossuacs HoBbIn 6uT: 0x4000 - OAHOAHEBHbIV (IbIOYEPCHDIN KOH-
TpakT ¢ aBTonponoHraumeir (CFD - Contract for difference).
e Motok FORTS_CLR_REPL:
o B Tabnuuy fut_sess_settl no6asneHo none swap_rate.
20.10.2021 BHecéHHble n3meHeHus:
» [opaboTka yTnnutbl 45158 cMeHbl napons (change_password.exe):

o B cTpoky 3anycka Ao6asneH napameTp app_name (MMs NPUNoXKeHNs).

o B cTpoky 3anycka fgo6asneH napameTp local_pass (naponb 4115 0KaNbHOro COeAMHEHUA C POyTEPOM).

o W3 BO3MOXHbIX K/IKOHeN CTPOKM 3anycka yaaneH kiwod key.

» No6asneH HoBbli noTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BblHeceHa B 0TAeNbHbI

MOTOK.

» Motok FORTS_REFDATA_REPL:

o HauuHas ¢ Bepcum 6.15 Tabnuua prohibition 06baBNsIETCS ycTapeBLUeii 1 ByeT yaaneHa B Bepcun 7.3. BmecTo

3TOli TabNULbl HAZO UCNob30BaTh Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
» MoTtok FORTS_INFO_REPL:
o HauuHas c Bepcum 6.15 none signs B Tabnuue currency_params 06bsaBAseTca ycTapesLunmM n yaet yaaneHo
B Bepcun 7.3.
» [ob6aBneHbl HOBblE KOAbI OLIMGOK: 81, 4280-4282.
* l13MeHeHbl TEKCTbI KOAO0B OLWn60oK: 4160.
* YnaneHbl Kogpl owmnbok: 4168.
23.07.2021 BHec&HHble nsmeHeHus:

» [o6asneH pasgen "2.10. Coenkv yperynmpoBaHus'.
» MoTtok FORTS_PART_REPL:

o N3 Tabnuubl part yganeHo nose balance_money.
» Motok FORTS_REFDATA_REPL:

o B tabnuupl fut_sess_contents u fut_instruments go6asnexo none enforce_ims_half_netting.
* Motok FORTS_INFO_REPL:

o B Ttabnuuy futures_params go6aeneHo none enforce_ims_half_netting.
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o B Tabnuuy option_series_params go6asneHbl nons margin_style, settlement_type, exercise_style.
» MoTtok FORTS_FEERATE_REPL:

o B Ttabnuupl futures_rate, option_rate go6asneHo none exp_clearing_fee. B Bepcun 6.12 none Bcerga 6yaer co-
aepxatb "0.0". B Bepcuu 6.15 370 nosne 6ygeT 3anofHATLCA 3HAUEHNSIMU CTaBKU.

* YnaneHsbl kogpl owmbok: 4120, 4121.

» [lo6aBneHbl HOBble KOAbI OLLNGOK: 80.

14.05.2021

BHeCEHHbIe N3MEHEHUS:

* Bpasgen "2.4.3. Tunbl caenok, hopmupyemMble Npy UCNOSIHEHUN U UCTEUYEHMM (DbHOYEPCOB 1 OMLMOHOB" f06aBNeHO
onuncaHne HOBbIX (hNaros:

o eDontFineRF (0x80000000000000) - MNpr3Hak HeB3UMaHUsA WTpada 3a CAENKN YperyimpoBaHus.

* Ypanexol notokm FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnefyert UcnosnbL30Barb
notok FORTS_TRADE_REPL.

* Ypanebl notokn FORTS_FUTORDERBOOK_REPL 1 FORTS_OPTORDERBOOK_REPL. BmecTto Hux cnegyet
mcnonb3oatb NOTok FORTS_USERORDERBOOK_REPL.

* YpaneHbl notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BMecTo HUX criefyeT Ucnosib-
30Batb Notok FORTS_COMMON_REPL.

* Ypanenbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUX crieflyeT Ucnosib308arb NOTOK
FORTS_REFDATA_REPL.

* YnaneHwbl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL. BmecTo Hux cnegyet
ncnonb3osatb NoTokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

* lMotok FORTS_TRADE_REPL:
o N3 Tabnuy orders_log n multileg_orders_log yaasneHo none local_stamp.
o B Ttabnuupl orders_log u multileg_orders_log fo6asneHo none reason.
o B tabnuupl user_deal n user_multileg_deal no6asneHbl nons reason_buy u reason_sell.
e lMotok FORTS_FEE_REPL:
o Jlo6aBneHa Tabnuua penalty.
* lMotok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy orders go6asneHo none reason.
e Motok FORTS_PART_REPL:
o B Tabnuuy part fo6asneHo nose penalty.
o B Tabnuuy part_sa go6asneHo none blocked_tax.
* Motok FORTS_REFDATA_REPL:
o W3 1abnuy fut_sess_contents, fut_instruments n opt_sess_contents ygasneHo none d_start.
o B Ttabnuuy prohibition go6asnexo none xprohibition_id.

o Haumnas c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6baBnseTcs yctapeswmm n 6yaet yaaneHo B
Bepcun 6.15.

o HauvHas ¢ Bepcum 6.9 Tabnuua usd_online 06bsiBNsieTCA ycTapesLUeil u byaeT yaaneHa B Bepcuu 6.15. Bmecto
3TOl TabnNULbl HAA0 MCNob3oBaTh Tabnuuy curr_online notoka MOEX_RATES_REPL.

« Motok FORTS CLR_REPL:
o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.
* VI3MeHeHus B peno3utopumn CXeM nogaumn KomaHg;

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder yaaneHo none local_stamp. [lo6aBneHbl HoBble Tunbl komaHnd: AddOrder (msgid=465),
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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 N3MEHEHNS:
* Motok 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

BHeCEHHble 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.
* V13MeHeHVs1 B peno3nTopumn cXem nojauu 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 3MeHeHusA:

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

* M3meHeH pa3gen "2.4.3. Tunbl caenok, popmmpyemble npu UCMoSIHEHUN N UCTEYEHNN (DbHOYEPCOB 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.

e Motok FORTS_DEALS_REPL:

o B Tabnuuy deal po6aBneHbl nons xstatus_buy n xstatus_sell.

o B Tabnuuy multileg_deal go6aBneHbl nons xstatus_buy u xstatus_sell.
* Motok FORTS_USERORDERBOOK_REPL:

o B tabnuuy info fo6asneHo none publication_state.

MoTtok FORTS_ORDBOOK_REPL:
o B Ttabnuuy info po6aBneHo none publication_state.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy user gobaeneHo nose password_expiration_date.
* 13MeHeHVsi B peno3nTopumn CXem nojadun KoMaHz;:
o O6HOBMEHHAs KOMaHAa YCTaHOBKW KnneHTckux immmutos ChangeClientMoney (msgid=458).

o YpaneHsbl criegytowme ycrapeBline komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepenmeHoBaHa B OptChangeRiskParametersNextSession.

o B komaHgax nosne local_stamp 06baBAsieTCA ycTapeBLwUM 1 GyfeT yaaneHo B Bepcuu 6.9.

e [o6aBneHbl HOBble KoAbl owmn60K: 300-307, 4175.
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* I3MeHeHbI TeKCTbl KoA0B owmn60k 4006-4011, 4017.
17.08.2020 BHeCE&HHbIe n3MeHeHus:

[ob6asneH pasgen "2.3.5. Alicbepr-3asBkun”.

B pasgen "2.4.3. Tunbl caenok, hopmypyemblie Npy UCNOSIHEHUN N UCTEYEHUM (DbIOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aroB:

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

o eOperatorinputSA (0x1000000000000) - 6510kMpoBKa No PacyeTHOMY Koay
Vi3meHeH pasgen "2.6.9. Mogaepxka otpuuaresibHbix LeH B SPECTRA™.

[Lo6aesneH pasgen "2.9. CUHTETUYECKNIA MaTUMHT".

[o6aenen HoBbIW notok FORTS_TRADE_REPL - o6begvHeHne 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.

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 Tabnuuyy 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 nepenmeHoBaHo B public_order_id.

o lMone xamount nepenMeHoBaHo B public_amount.

o lMone xamount_rest nepemmeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

B tabnuuax deal u multileg_deal notoka FORTS_DEALS_REPL:

o Mone id_ord_buy nepenmeHoBaHo B public_order_id_buy.

o Mone 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.
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o lMone action nepemmeHoBaHo B public_action.
o lMone init_moment nepenmeHosaHo B public_init_moment.
o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

[o6aeneH 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
yCcTapeBLWnMU, U3MEHEHNSA 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.
MOoTOKM arpernpoBaHHbIX CTakaHOB:

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

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

o N3 Tabnuubl money_clearing yaaneHo none share.

o W3 Tabnuubl fut_pos yaaneHo none account.

o W3 Tabnuupl opt_pos yzaneHo 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 ycTapeBLUm-
MW, U3IMEHEHNS cnefyeT cMOTpeTb B onucaHun FORTS_REFDATA_REPL.

MNotok FORTS_REFDATA_REPL:

o N3 Tabnuubl fut_sess_contents yaaneHsl nons code_vch, old_kotir, d_pg v last_cl_quote.

o W3 tabnuupl fut_vcb yaanensl nons code_vcb uis_foreign.

o W3 Tabnuupl fut_instruments yaaneHsl nona code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o N3 Tabnuubl dealer yganeHo none go_ratio.

o W3 tabnuupl prohibition yganeHo none code_vch.

o B tabnuuy fut_margin_type no6aeneHo 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 T1abnuuy option_series gobasneHo none m_bach.

MNotok FORTS_INFO_REPL:

o W3 Tabnuupbl base_contracts_params yganeHo none code_vch.

o W3 Tabnuubl futures_params yganeHsl nons code_vch, settl_price u settl_price_real.
o W3 Tabnuubl investor yaaneHo none go_ratio.

o W3 Tabnuupl dealer ynaneHo none go_ratio.

o B T1abnuuy option_series_params go6asneHo none m_bach.
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e lMotok FORTS_PART_REPL:
o N3 Tabnuubl part yganeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
* MNotok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff no6asneHo none m.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:
o Jlo6aBneHa HoBas komaHaa AddOrder - 06beauHsieT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o Jlo6aBneHa HoBast komaHaa DelUserOrders - o6beauHseT FutDelUserOrders u OptDelUserOrders.
o [lo6aBneHbl HOBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 ynpasne-
Hus alicbepr-3asBKkamu.
o KomaHga ChangeBFParameters nepenveHoBaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [o6aBneHbl HOBble KOAbI OLUMGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHeCEHHble n3MeHeHuA:
» [o6asneH pasgen "2.6.9. Mogaepxka oTpuuarenbHbix LeH B SPECTRA".
» No6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenv bnaka-Loynsa.
» [No6asneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcs 0.
e Motok FORTS_FUTCOMMON_REPL:
o B Tabnunuy common go6aeneHo none price_assigned_by_admin.
* lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb gobasneHsbl nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Ttabnuuy opt_vch gobasneHsl nons negative_prices, option_model.
o B Ttabnuuy option_series gob6asneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy base_contracts_params go6asneHo none option_model. Mons has_options n spot_price 06bsBNS-
H0TCS yCTapeBLIUMU 1 ByAYT yaaneHbl B Bepcun 6.6.
o B Tabnuuy futures_params go6asneHsl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params go6aeneHbl nons a-s_black, a-s_bach.
* lMotok FORTS_VOLAT_REPL:
o B Tabnuuy volat go6asneHo none option_model.
15.01.2020 BHeCEHHble N3MeHeHuA:
» [o6asneH pasgen "2.6.8. BNOkMpoOBKa GPOKEPCKOW YacTn KMeHTCcKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KoMUCCUU.
» [No6asneH HoBbIi NoTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl A58 pacyeta 6pokepcKoli Komuc-
cum.
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.
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* 13MeHeHUs1 B peno3nTopmum CXemM nogaun KoMaHz;:
o YpaneHa komaHga FutChangeBFParameters.

o JlobaBneHa HoBas komaHza SetBrokerFeeParamNextSession - YcTaHOBKa napamMeTpoB A/1s pacyeTta bpokep-
CKO Komuceum.

» [lo6aBneHbl HOBble koAbl oLn6ok: 3000.

10.12.2019

BHeCEéHHbIe N3MEHEHNS:

* BHeceHbl nameHeHus B pa3gen "3.1.3. YctaHoska O B cpefe Windows".

12.09.2019

BHeCEéHHble N3MEHEHUS:

» [o6asneH pa3gen "3.3.10. Tunbl NOTOKOB AaHHbIX". B onvMcaHms NOTOKOB A06aBNeH TUM, K KOTOPOMY OHV OTHOCSTCS.

31.08.2019

BHeCEHHble n3MeHeHusA:

» [Nob6asneH pasgen "3.3.9. MapTuLMOHNPOBaHe MaTymHra".

* Bpasgen“2.4.3. Tunbl caenok, oopMmpyemMble NPy NCMOTHEHNMN U UCTEYEHMMN (hbIOYEPCOB M ONLMOHOB" O6aBNIEHO
onncaHue AByX HOBbIX (hs1aroB, KOTOpPble NPOCTABASATCA B 3asiBKax M chenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e MNotok FORTS_FUTINFO_REPL:

o flobasneHa Tabnuua instr2matching_map.

* Motok RTS_INDEX_REPL:

o W3 tabnuupl rts_index yaaneHsl yctapesLve nons prev_close_value, open_value, max_value, min_value.

* /I3MeHEeHVs1 B peno3nTopumn CXem Nojaun KoMaHz;:

o [lob6aBneHbl HoBble KoMaHAbl DelOrder, MoveOrder, ChangeClientParameters.

oB KOMaHgax ChangeBFParameters " ChangeClientParametersNextSession y nonei
calendar_spread_margin_type v ics_margin_type Tvun nons i4 n3ameHeH Ha il.

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

20.06.2019

BHeCEHHble 3MeHeHUA:
e lMotok FORTS_FUTTRADE_REPL:
o W3 tabnuupl orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl multileg_orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

o W3 Tabnuubl user_multileg_deal yganenbl 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 W3 tabnuupbl user_deal yaganeHs! nons trust_buy, trust_sell, hedge_buy, hedge_sell.
* 3 Tabnuupbl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.
* /3 Tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.
* MoTtok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o W3 Tabnuubl orders yaaneHsl nons hedge u trust.
e lMotok FORTS_FUTCOMMON_REPL:

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

* MNotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6asneHo nosne settlement_price_open.
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* Motok 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.

o

B Tabnuuy fut_vcb no6asneHbl nons base_contract_code, signs.

[e]

M3 Tabnuubl fut_instruments yganeHo none price_dir, n go6asneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

o B Ttabnuuy prohibition go6aeneHo none base_contract_code.

(e]

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

o 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 pgo6aeneHbl nonsi  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.

MNotok 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.

(e]

B Ta6nuuy opt_pos fo6aBneHo none account_type.

o N3 Tabnuubl pledge_details yaaneHo none com_ensure.

Motok FORTS_VM_REPL:

o W3 1abnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo nosne vm_real.
MNotok FORTS_INFO_REPL:

o JlobasneHa Tabnuua multileg_dictionary.

o W3 Tabnuubl base_contracts_params yganeHo none is_usd, n fo6asneHsl B Tabnuuy nons base_contract_code,
window_size.

[e]

B tabnuuy futures_params go6asneHbl nons base_contract_code, settlement_price, risk_range_center.

o YpaneHa Tabnuua virtual_futures_params.

(e]

B Tabnuuy investor no6asneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

o B Ttabnuue investor none n_clr_2delivery nepenmeHosaHo B num_clr_2delivery.

[e]

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
M3MeHeHNs B penosuTopumn cxem nogadn KoMaHg;
o B komaHgax FutAddOrder, OptAddOrder yganeHsl nons du, hedge.

o B komaHge FutChangeBFMoney yganeHo none limit_pledge.

(e]

B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.

o B komaHge FutAddMultiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenMmeHo-
BaHO B swap_price.

o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.

(e]

[ob6asneHbl HoBble komaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
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o KomaHga FutChangeBFClientDefaultParameters nepenmeHoBaHa B ChangeBFClientDefaultParameters.
o B komaHay OptChangeRiskParameters go6asneHo nose short_option_minimum_charge_ratio - "Hansnayanib-
HbIli KO3hhMLMEHT Beca cueHapust SOMC".
« [lo6aBneHbl HOBble KOAbl OLIMOOK 77, 4225.
14.01.2019 BHeCE&HHbIe n3MeHeHus:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo none base_contract_id.
* B tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL pgo6asneHo none base_contract_id.
05.12.2018 BHeC&HHble N3MeHeHus:
» [No6asneHbl pasgensl "2.7. PasgeneHvne ctatycoB y4aCTHMKOB TOProB U y4acTHWUKOB KnupuHra" u "3.3.8. CmeHa
napons AocTyna B TOProByto cuctemy".
* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder gobasneHo none ncc_request - npusHak "3anpoc k HKLL Ha 3aknoueHne caenok ¢ y4acTHUKOM
TOproB". A Takxe N3MeHeHbl MAEHTUNKATOPbI 3TUX KOMaHA,
» [o6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
* BkomaHge OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3mMeHeH naeHTudmkaTop KomaHabl.
» [o6aBneHbl HOBble KOAbl OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
» Motok FORTS_OPTINFO_REPL:
o [lobaBneHa Tabnmua option_series.
o B Tabnuue opt_sess_contents yaaneHbl nons is_limited, limit_up, limit_down, exch_pay n po6asneHo none
option_series_id.
* Motok FORTS_FUTINFO_REPL:
o YpaneHbl Tabnuubl diler v investr.
o B Ttabnuuy dealer go6aBneHs! nons firm_id n tm_name.
o N3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, n no6asneHsl B Tabnvuy nons d_exp_start
nd_exp_end.
o N3 Tabnuupl fut_instruments ypaneHsl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney v apply_adm_limit.
¢ Motok FORTS_MM_REPL:
o B Tabnuue cs_mm_rule none isin_id neperMmeHoBaHo B option_series_id.
» MoTtok FORTS_MISCINFO_REPL:
o B Tabnuue volat_coeff none isin_id nepemmeHoBaHo B option_series_id.
* Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHosaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n go6asneHbl nons option_series_id n underlying_id.
o W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [o6asneH HoBbIl Kog, owmnbkn 4208.
25.09.2018 [Jo6asneH pasgen "3.3.7. KnneHtckne SMA-n0ruHbI (CNoHCHMpyeMblii focTyn)".
03.08.2018 M3 Tabnuubl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP yaaneHbl Tabnuubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6aeneHa Tabnumua option_series_params.
30.07.2018 M3 tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yaganeHo none coeff_out.
27.07.2018 BHeCE&HHble N3MeHeHUsA:
* 3meHeHbl onucaHus nonei is_cupon B Tabnmuax fut_bond_nkd v fut_bond_nominal
 [NepeumeHoBaHa Tabnuua fut_bond_nkd.
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26.07.2018 [Jlo6aBneH HOBBIV kog, oLnbkM 4220.
26.07.2018 BHeCEHHbIe N3MEHEHUS:

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

o u3 Tabnuupl pledge_details ynaneHbl 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 u3 Tabnuubl multileg_deal yganeHo 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 Tabnuupl opt_exp_orders yaasnieHbl Noas amount, amount_apply

» Motok FORTS_ORDLOG_REPL: u3 Ttabnuy orders_log u multileg_orders_log yganeHbl nons amount,
amount_rest, status.

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position n 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
o ynaneHa tabnuua fut_sess_settl
o B Tabnumuy fut_margin_type go6asneHo none type
O n3MeHeHbl onucaHus 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
© 13 Tabnuubl opt_vch yaaneHo none min_vol.
e Motok FORTS_FUTTRADE_REPL:

o B Tabnuupbl orders_log n multileg_orders_log go6aeneHo none aspref

o

13 Tabnuy, orders_log n multileg_orders_log yaaneHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nons pos, amount, status_buy, status_sell
o u3 Tabnuubl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lNMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6asneHo none aspref
o n3 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status

o u3 Tabnuubl user_deal yaaneHsl nons pos, amount, status_buy, status_sell.

» Motok FORTS_ORDBOOK_REPL:
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o B Tabnuuy orders no6asneHo nosne aspref

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

o B Tabnuuy orders no6asneHo nosne aspref

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

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

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[lo6aBneHbl HoBble KoAbl OwmnboK (76, 4167, 4200 - 4207).

21.06.2018

[o6asneH pasgen "3.3.6. [oTOKKN, NonyyaeMble IOMTMHAMU pasHbIX NOLTUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney ynaneHbl Hencnosb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B Tabnuuy diler notoka FORTS_FUTINFO_REPL pgo6asneHo norne signs.

11.04.2018

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

30.03.2018

B tabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHo none money_old.

22.03.2018

BHeCEHHbIe N3MEHEHUS:
* B tabnuuy dealer notoka FORTS_FUTINFO_REPL pob6asneHo none signs.

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

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

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

* B notok FORTS_INFO_REPL go6asneHbl Tabnuupl currency_params 1 Commaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

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

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

21.02.2018

[o6aBneHbl HOBblE KOAbl OWMOOK: 4148, 4149.

i3meHeHo onucaHne kofoB ownbok: 4127, 4138

20.02.2018

BHECEHHblE N3MEHEHUA:
» [o6asneHo onucaHne komaHabl FutChangeBFLimit.

» B Ttabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHsl nons money_blocked n vm_reserve.

31.01.2018

BHeCEHHbIe N3MEHEHUS:

* W3 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

M3 tabnuy, fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yganeHo none coeff.
* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nonsa bond_type Ha i4.

* W3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupl deal n multileg_deal.

* 3 notoka FORTS_OPTTRADE_REPL ypnaneHa tabnuua deal.

* 3 Tabnuupl base_contracts_params notoka FORTS_INFO_REPL ynaneHo none points_num. B aTy xe Tabnuuy
nob6asneHbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

e 3 Tabnuubl futures_params notoka FORTS_INFO_REPL yganeHsl nonsa limit n spot_signs. B aty xe Taénuuy
nob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.
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* 3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons is_net_positive, volat_range,
t_squared n max_addrisk. B a3ty e Tabnuuy pfob6asneHbl nonsa exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

» B Ttabnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.
* 13 Tabnuubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

e 3 Tabnuupl part notoka FORTS_PART_REPL ypnaneHbl nons pledge_free, pledge_blocked, coeff_liquidity,
pledge_old, pledge_amount.

* U3 Tabnuupl part_sa notoka FORTS_PART_REPL yganeHsl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nvLy pobasneHsl nons vm_intercl u fee.

» [No6asneHo onucaHne notoka FORTS_FEERATE_REPL - [10TOK TOYHbIX KOMUCCUIA BUPXN.

» [o6aBneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

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

» B Ttabnuuy investr notoka FORTS_FUTINFO_REPL go6aenexo none calendar_spread_margin_type.
» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer u investor.

» B notok FORTS_INFO_REPL po6asneHbl Tabnuupbl dealer u investor.

26.12.2017

BHeCEHHbIe N3MEHEHUS:
* B tabnuuy position notoka FORTS_POS_REPL go6asneHo none account_type

» B notok FORTS_POS_REPL go6asneHa Tabnuua position_sa.

21.12.2017

[lo6aBneHbl HoBble koAbl OLWNG0K (4160 - 4166).

16.11.2017

M3meHeHo onucaHve napamertpa code_vcb metoga FutDelUserOrders.

25.10.2017

BHeCEHHble 3MeHeHUA:

* M3 notoka FORTS_FUTINFO_REPL ynaneHna tabnuua delivery_report

» B 1abnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

* B Tabnuubl opt_rejected_orders n 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 po6asneHbl nons xamount_sells, xamount_buys,
Xmm_amount

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

28.08.2017

B coo6ueHunsix OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3ameHeHbl TUN coobLLe-
HUA 1 TUN nona amount.

23.06.2017

Ypanéx notok RTS_INDEXLOG_REPL.

02.06.2017

BHeceHHble N3MEHEHNS:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.

e B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asnenbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

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

BHeceHHble N3MEHEHUA:
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* B Tabnuubl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL pfo6aBneHs! nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

B Tabnumubl orders MNOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL 7]
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons xamount, xamount_rest, xinit_amount.

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

05.05.2017

BHeceHHble n3MeHeHus:

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

* B tabnuuy multileg_deal notoka FORTS_DEALS_REPL po6asneHo nose xamount.

» B 1tabnuuy orders_log notoka FORTS_FUTTRADE_REPL pgo6asneHbl nons xamount n xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nosis xamount n xamount_rest.
* B tabnuuy deal notoka FORTS_FUTTRADE_REPL go6asneHbl nons Xpos 1 xamount.

» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.

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

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none xamount.

» B 1abnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
» B 1abnuuy deal notoka FORTS_OPTTRADE_REPL gob6aBneHbl nois Xxpos 1 xamount.

* B tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl Nosns Xpos u xamount.

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

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

24.03.2017

BHeceHHbIe N3MEHEHUS:

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

« B Tabnuue opt vch notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMN NO yMON4a-
HUIO (HY/W, NYCTble CTPOKK).

28.12.2016

BHeceHHble nsmeHeHus:
» [lo6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOW pa3aBuiKKu'.

* 3 Tabnmupl part notoka FORTS_PART_REPL yganeHo none exp_weight.

21.12.2016

B cOOTBETCTBUM C NOMNTUKOI AeKOMUCCUM NPOrpaMMHOro obecneyeHuns ¢ 5 gekabps 2016 npekpatlyeHa nogaepxka
API| P2ClientGate n 6ubnuotek Plaza-2 Bepcuii mnagLle nam paBHbix 198. 3TO MU3MEHEHUE OTMEHSET U 06PaTHYH
COBMECTMMOCTb: LU/I03bl C GUGANOTEKAMU BEPCUIA MNajLLe i paBHbiMU 198, a Takke HanucaHHbIe C UCNOb30Ba-
Huem API P2ClientGate, He cMOryT npoAos/hkaTb CBOK paborTy.

30.08.2016

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

18.05.2016

BHeceHHble N3MeHeHus:

* YpganeHo onucaHue MeToAoB Ana paboTbl co Cnotamu:
o "FutChangeBrokerVcb - N3meHeHne napametpos B® no BA";
o "FutChangeClientVcb - N3meHeHve kineHTCKnx napameTpos no BA";
o "FutChangeMoney - /I3meHeHne nMMuTa Ha NoKynky cnoTtos no 6.

e B 1abnuuy fut_instruments notoka FORTS_FUTINFO_REPL pgo6aeneHo none exec_name ([Mpu3Hak CPOYHOCTH
OnuMoHa).

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

* 13 coobueHus "FutChangeClientMoney - VI3MeHeHne KINMEHTCKMX MMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuii coobLueHunii 3To none 6yaeT UTHOPMPOBATLCA B ClyYae 3anofiHeHns.
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» [o6aBneHo onucaHne metoga "FutTransferRisk - MepeHoc pucka”.
+ [lo6aBneHbl koAbl Bo3Bpara: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnumubl fut_settlement_account u fut_margin_type.
* B notok FORTS_PART_REPL pob6asneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL go6asneHbl Tabnmupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL pgo6asneHbl Tabnuupbl fut_vm_sa n opt_vm_sa.
» B Tabnuuy part notoka FORTS_PART_REPL go6aeneHsl nons num_clr_2delivery n exp_weight.
* 3 Tabnuubl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
* B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons exp_clearings_bf un
exp_clearings_cc.
* 3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yaaneHbl nonsa allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [Lo6asneHo onucaHme CODHeartbeat.
14.10.2015 B tabnuuy fut_sess_contents go6aeneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble KoAbl OLwM60K (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" fobasneH pasgen "O6paboTka HewTaTHbIX CUTyauuii”.
22.01.2015 [lo6aBneH pasgen "ABTOMaTUYECKOE CHATME 3asiBOK MPY OTK/TIOYEHNM MO/Ib30BaTeNs OT TOpPros".
16.12.2014 OTpefakTMpoBaH CMMCOK KOLOB OLIMGOK.
29.09.2014 [Jlo6asneHa pacwmdposka Tabnuuel prohibition notoka FUTINFO.
18.08.2014 [lo6aBneHbl kogbl owmnbok ASTS.
24.07.2014 B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHC/MpylTcsa 06si3aTenscTBa Map-
KeT-MelikepoB ¢ geTanu3aumeli 40 CEMU3HAYHOTO KIIMEHTCKOMO KOAA.
dopmartsbl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb naeHTUYHBI.
M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
25.04.2014 B notok FORTS_MM_REPL pgo6aBneHa HoBasi Tabnuua mm_agreement: Tabnvua c Homepamu 1 Tunamy JoroBopoBs
Ha OKasaHue MapKeT-MeiKepCKux yCnyr.
15.04.2014 [o6aBneHbl HOBble KOMaHAbI:
* [NepeHoc hblovepcHoit nosnuun mexay b®
MepeHoc oNuMoHHOM No3uumnn mexay b
14.01.2014 [o6asneHbl HOBblE NONSA:
« fulfil_min - npoueHT MUHMMaNIbHOro UCMOSTHEHNSA 0653aTeNIbCTB 3a TOProBYH CECCUID
fulfil_partial - npoueHT YacTUYHOro NCNOMHEHNS 0653aTeNbCTB 3a TOProBY CECCUIO
fulfil_total - npoueHT NoNHOro UCNoNMHEHUss 0653aTe/NbCTB 38 TOPrOBYHO CECCUI0
is_fulfil_min - npu3Hak MMHUMa/ILHOrO NCNONHEHUS 06A3aTENbCTB B TEKYLUWIA MOMEHT
is_fulfil_partial - npn3Hak 4acTM4HOTrO NCNONHEHNS 06A3aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npuaHak NOMHOro NCNOMHEHNSA 0643aTeNbCTB B TEKYLLUA MOMEHT
B Tabnuubl fut_MM_info, opt_ MM_info notoka FORTS_MM_REPL
31.05.2013 [o6asneHo HoBOe none:
* rate_id - iaeHTudmkaTop Kypca
B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [o6aBneH aHOHUMHbI NoTok orderbook:
« FORTS_ORDBOOK_REPL
[lo6asneHo none:
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» ext_reserve - [lonofHUTENbHLIN pe3eps
B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

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

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[lo6aeneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:

* rate_id - igeHTudmkaTop Kypca

B Tabnmubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[lo6aBneH NOTOK pennukaLmu:

* MOEX_RATES_REPL - Kypcbl BasltOT OH-/1aiH

[ob6aBneHa HoBas Tabnuua:

* rates - CnpaBOYHUK KypCOB BasltlOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3meHeHne onncaHusa Tabnuupl user_deal.

01.11.2012

[Jo6aBneHo onucaHue ABYX COBbITUI ANt TaBnuULbl Sys_events.

30.10.2012

OGHOB/EHVE AOKYMEHTALWM:

* B pasgene "MeTtog FutChangeMoney - VI3ameHeHre numnta Ha nokynky cnotos no 6" gononHeHo onucaHve na-
pameTpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelleHne agyx 3asasok” n "Metog OptMoveOrder - MepemelleHne gByx
3a5BOK" [OMO/THEHO ONUcaHne NOTUKN paboTbl kKoMmaHasl MoveOrder.

22.10.2012

O6HOBNEHVE [JOKYMEHTAaLMN:

¢ BHeceHbl n3MeHeHus B pasgensbl: "Monb3oBarenu. MNMpuesaska Nosb3oBarens K yyacTHuky Topros”, "CocTas, ycTa-
HoBKa 1 HacTpoiika MO wnio3 SPECTRA Plaza-2", "PekomeHgaummn no BKIYEHUIO paHTalimMoB PTC B npuioxe-
HWe Nosb30BaTeNa Npy pacnpocTpaHeHUn Nonb3oBaTesIbekoro MO CTOPOHHUM KoMNaHuaM", "BoccTaHoBNeHVE ©
no3aHuin Bxo4'".

* YnaneH pasgen “NHTepdeiic TexHMYeckoro LeHTpa ".

10.02.12

OG6HOBNEHNA JOKYMEHTALMUN:

* B pa3gen "Oco6eHHOCTN NCMoNb30BaHus LWo3a" Ao6aBIeH NYHKT "KomaHab!".

» [lo6aBneH pasgen "MpuocTaHOBKA TOProB AJ1si pacluMpeHust NMMuTa konebaHmnii LeH caenok”.
* VicnpasneHa owwnbka B onucaHuy hopmyribl pacyeta LeHbl hbrouepca.

* OGHOB/IEHO OnucaHue NHCTa/I1aATOpa Wik3a.

09.02.2012

[lobaeneHo HoBoe none:

* login_from - JlorvH nonb3oBarens, NOCTaBMBLLETO 3as1BKy

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTbl€ B KNIMPUHT 3asBK/

* opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3a8BKU

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U CeCCUOHHas nHpopmMaums

* FORTS_OPTINFO_REPL - OnumMoHbl: cipaBoyHas U ceCCUOHHas MHopmMaums
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24.01.2012

B Ta6nuuy orders NnOTOKOB:

* FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpes cTakaHa
fo6asfieHbl cneyroLmne nons:

* init_moment - Bpems nosBneHus 3asBku

. init_amount - HayasibHOe KoNn4ecTBO B 3asBke

23.01.2012

[ob6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - leHbrv B KNUpWHrF

* FORTS_CLR_REPL - Knupuxrosas nHgopmauus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 6upxeBo
c6op no Peno

12.01.2012

[o6aBneH NOTOK penmkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NnepeAatoTcs Bce AeliCTBUS C 3asiBKaMu B aHOHUMHOM BuAe

02.11.2011

[lo6aBneHbl HOBblE NONs:

» [None comment - KommeHTapwuii Tpeligepa

* [Mone ext_id - BHewHwnii Homep

B Tabuubl:

 fut_rejected_orders - OTBEprHyTbie B KIIMPUHT 3a5BKN

» opt_rejected_orders - OTBeprHyTble B KIIMPVHT 3asBKN

25.11.2011

[o6asneH pa3gen "Vicnonb3oBaHne TECTOBbIX NPUMEPOB".

7.11.2011

PeBun3us gokymeHTa. [lopaboTaHbl pa3genbl "BeegeHne" n "OnucaHve TOprosoro wnw3a”. JobasneH pasgen "Kpart-
Knin 0630p cuctembl SPECTRA".

20.10.2011

[Jo6aBneHsl cneayoLye nons:

* Mone theor_price_limit - TeopeTuyeckas LeHa onumMoHa, paccumTaHHas UCXoana U3 KOTUPOBKM bloyepca, orpaHu-
YeHHOIi NMMUTOM

» Mone vm_real, cogepxaliee Tekyuyo BM no onuuoHam, paccuMTaHHyo UCXOAA U3 PbIHOYHOW KOTMPOBKM ONLu-
oHa theor_price. Mpun 3TMM, 3HaYeHWe B CTAPOM MOJIE VM PacCcUUTbIBAETCA UCXOASA U3 OrPaHUYEHHON KOTUPOBKY
onumoHa theor_price_limit.

[ob6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:

*« FORTS_FUTTRADE_REPL -- ®blouepcbl: 3a8BKU U CAEMKN

¢ FORTS_OPTTRADE_REPL - OnNuuoHbl: 3asBK/ U CAENKN

* FORTS_POS_REPL - VIHdhopmaumsa 0 no3numax

* FORTS_PART_REPL - VHcopmauus o cpeacteax n immmuTtax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHast U CECCUOHHas nHdopmaums
* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U ceCCUOHHas nHdopmMaumsa

* FORTS_INFO_REPL - flononHuTenbHas cnpasoyHas nHdopmaums

4.10.2011

[Jo6aBneHbl NOTOKW peninkauum:

* FORTS_CLR_REPL - noToK, TpaHCMPYHOLLMWIA KNMPUHTOBYO MHADOPMALIMIO, B TOM YMc/e MHopmMaLms o coopax
1 BM Ha MOMEHT KMpuHra, 3adiMKCMpOBaHHble 3HAYEeHUSI KYPCOB BasloT, UCMO/b3yeMble AJ151 PacyeToB, a Takke
pacyeTHble LieHbl KMpUHra

* FORTS_MM_REPL - notok, cogepxalumii nHdhopmauuio 06 obs3atensctBax MM B pexume oH-naiH

M3MeHeHbl HOMepa KoMaHz, TOProBbIX onepauuii Ana noAaepX k1 BO3MOXHOCT MOHUTOPVHIA BPEMEH MosiHoli o6pa-
60TK, BK/tOYas KaHan [0 nonb3oBaterss.
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14.09.2011

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

15.04.2011

[Jo6aBneHsl cneaytoLme nons:

* none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam P® n b
 none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmauys no KAMeHTCKUM pasgenam
* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3MeHeHns B cucTeMe KOMaHgpl:

* BaxHo: nsameHuncs gopmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B Kaxayto 13 KOMaHg
nob6asneH napametp dont_check_money. VI3MeHWIUCb MAEHTUMKATOPbl KOMaH. KomaHabl cTaporo gopmara
NoAAEPKMBAIOTCA CO CTapbIMW UAEHTUdMKATOPaMU.

» [No6asneHa komaHga FutExchangeBFMoney, npegHasHayeHHas 4115 BbINONHEHUS NepeBogos mexay bB® pasge-
nammn

28.03.2011

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

24.03.2011

[Jo6aeneH notok RTS_INDEXLOG_REPL, TpaHCAVPYIOLLWIA UCTOPUIO 3MEHeHUst nHaekcos PTC

01.02.2011

[nsa komanabl FutChangeClientVcb n3ameHéH Tun napametpa code_vcb c c4 Ha ¢25. HoBblli hopmaTt KoMaHabl UMeeT
Ko coobuieHuns 33. Kog 0TBETHOTO COOBLLEHNA 4151 KOMaHAbI HE U3MEHUIICS.

B fokyMeHTauuo Ao6aB/eH CNpaBOYHMK KOL0B BO3BpaTa KOMaHAg,

27.01.2011

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

24.12.2010

VcnpasneH pag owmnb0oK B MMEHOBaHWUN NOMER KOMaHJ, a Takke 3HaYeHUs1 M0 YMOMYaHNI0 HEKOTOPbIX KOMaHA,;:
* 3HauyeHve nNo ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHoBneHo B 0.

e 3HaueHMs no ymonyaHuto napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp 415 KomaHzbl
FutAddMultiLegOrder yctaHoBneHbl B 0 UK NyCTyO CTPOKY B 3aBUCMMOCTU OT TUMa COOOLLEHUS.

* 3HauyeHvie No ymosnyaHuto napameTpos pricel u price2 gnsa komaHapl OptMoveOrder ycTaHoBEHbI B 0.
* 3HaueHvie no ymonyaHuto napametpa no_fut_discount ana komaHabl FutChangeClientMoney yctaHosneHo B 0.
* 3HauyeHve nNo ymonyaHuto napametpa limit_spot ana komanabl FutChangeBrokerVcb yctaHoOBMEHO B -1.

» B orBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message vcnpaBneHo Ha message 4115 AOCTUKEeHUA eAnHO06pasns ¢ OCTaslbHbIMU KOMaH4aMu.

26.11.2010

M3meHeH chopmar arpermpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price NPUHUMAET Pas/IMyHbINA
CMbIC/1 B 3aBUCHMOCTY OT 3HaYeHusA npu3Haka 0x1000 nHcTpymeHTa (none signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cniyyae ycTaHOBKM NMpU3Haka none price CoAepXuT CTaBKy, MHaye - CBOM-LEeHY.

15.10.2010

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

» 0x1000 - npu3HaK OCHOBHOW LieHbI /151 COCTaBHbIX MHCTPYMeHTOB (O - KOTUpyeTcs B cBOM-LieHe, 1 - koTupyeTcs
B CTaBke)

HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPyMeHTOB multileg_type (Tabnuupbl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. insa ceonos RTS Money npuHumaeT 3HayeHune 2.

HoBoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTca 419 CBOMOB - B AaHHOE MNose 3anuchbl-
BaeTCH cBon-ueHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl 3Ha4EHUS LeH OTKPbITUSA 1
3akpbITHA (Nons open_price v close_price).

B notok RTS_INDEX_REPL fo6aBneHbl 3Ha4yeHus kanutanusaumm n o6béma ana nHaekcos (nons cap n volume).

07.07.2010

B Tabnuuy c nHdopmauuein o ceccum session notoka FORTS_FUTINFO_REPL pgo6asneHa uHdopmauus 06 nHtep-
Basie nepeHoca no3uuuii (nons pos_transfer_begin n pos_transfer_end)
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[o6asneHbl Tabmupl:
« fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIMMK LieHaMu 3a NpoLueALLmniA KIMpUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHnsIM1 BONIaTUIbHOCTW U TEOPETUYECKON LiEHbI ONLMOHA
Ha MOMEHT K/IMpuHra
15.06.2010 McnpasneHa owwnbka B onncaHumn komanabl FutAddMultiLegOrder: Tun napameTtpa isin_id n3meHéH 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 Tuna i8.
31.05.2010 B Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6aBneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuuy common go6as/neHbl nons ans
COBOKYMHOTO cnpoca u npegnoxenus: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [Job6asneHa nHcopmMaums o napameTpax UHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[JlobaBneHa nHchopmMaums 0 CTOUMOCTY Luara LieHbl MHCTPYMeHTa B BEHEPHWIA KNNPUHT — nore step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoM. KNVMPWHT — nose step_price_interclr Toin xe
Tabnuupl.
19.04.2010 M3MeHEeHbI TUMNbl MHOTUX NONel, B YaCTHOCTU:
* 06bEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8
* Hanpas/ieHue 3asBoK i4 -> il
* MNPU3HaKN MHCTPYMEHTOB (signs) il -> i4
Tabnuua money_clearing nepeHeceHa 13 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepenMeHoBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
* Tabnuua repo_deal -> multileg_deal
* komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:
* Tabnuua multileg_dict — cnpaBoYHKK CBA30K
» nons price_dir, multileg_type, legs_qty Tabnuupl fut_sess_contents
* MONS C NAEHTUUKATOPOM M LLEHOW caenkn B Tabnuubl orders_log hbouepcHyo 1 ONUUOHHY0
» nons fee_sell, fee_buy Tabnuupl deal notoka FORTS_OPTTRADE_REPL
» notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHcopmavueii o TekyLem co-
CTOSIHUK CTaKkaHoB
» Tabnuua broker_params notoka FORTS_INFO_REPL
e Tab6nmupl fut_instruments notoka FORTS_FUTINFO_REPL
» Tab6nuvupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:
* none state Tabnuubl opt_sess_contents
16.03.2010 Mi3mMeHeH onucaHve koMaHabl FutAddRepo: ¢ BMecTo mapamerpa swap_price, Tenepb MCNosb3yeTcs napamerp
repo_rate
24.02.2010 [o6asneHo:
* onucaxue Tabnuy repo_orders_log, repo_deals
* onucaHue cTaTycoB 3asBOK 1 caenok Peno
* OMUCaHWe HOBbIX CTATYyCOB 3asBOK W CAENOK
e onucaHune komaHgpl FutAddRepo
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» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL
18.01.2010 » Nob6aBneHo onucaHve komaHg:  FutChangeBrokerVcb,  FutChangeClientProhibit,  FutChangeMoney,
OptChangeClientProhibit
» [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL
* licnpasneH pag owmnboK B ONUCaHNN KOMaH[,
15.01.2010 * I3mMeHeHb! TUNbl NAEHTUINKATOPOB 3a8BOK U caenok (i4 -> i8)
* lI3MeHeHbl TMNbI CTATYCOB 3a8BOK U cAenok (i2 -> i4)
* VicnpasneH pag ownboK B ONMCaHUN KOMaH,
25.11.2009 VcnpaeneH psig ownboK B oNMcaHMm KoMaHz,
03.11.2009 [JobasneHa nogaepxka 3afaHust KOLOB 6POKEPOB NPK OTNPaBke COOGLLEHNI
30.10.2009 [o6asneHbl KOMaHbl ynpasBneHust IMMUTamMun K/IMEHTOB
10.08.2009 [lo6aBnieHbl CNpaBOYHUKY UHCTPYMEHTOB MO OMNLVOHaM
15.07.2009 [o6aBneHo onucaHne CnpaBoYHbIX MOTOKOB penankaumnm
17.06.2009 [o6aBneHo onucaHve kKoMaHz ynpaBneHuns 3asaskamu 415 blo4yepcoB 1 ONLMOHOB
27.03.2009 [o6asneHo onucaHve NOTOKOB pensvkaumm ‘common’
20.03.2009 MepBas Bepcus fJOKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Lienbto JOKyMeHTa SIBNSIETCS OCBELLEHNE BCEro KoMI/iekca nHgopmauumn, HE06Xx0AMMOi NoNb30BaTeNsSM NPY NPOEKTUPOBaHUU 1 paspa-
60TKe NPorpaMmMHOro 06ecrneyeHuns Ans JOCTyna Ha CPOUHBIN PbIHOK C CMoNb30BaHMeM LWno3a SPECTRA Plaza-2. B fokymMeHTe paccMa-
TPUBAIOTCS CNeaytoLLe BOMPOChI:

e O6wwmii 0630p cnuctemsl SPECTRA — TOProBble MHCTPYMEHTbI, yHaCTHUKV TOProB, TOProBble onepawuu, ynpasieHue puckamm u numu-
TUpOBaHMe onepauuii n T.n.

« CocTas, ycTaHOBKa 1 HacTpoiika MO wmo3 SPECTRA Plaza-2. MNMpuBognTcs onvcaHne AeiicTBuiA Nonb3oBaresis No yCTaHOBKE U Ha-
cTpolike MO, TpeboBaHwWiA K annapaTHO 1 NPOrPaMMHO MHDPACTPYKTYPaM, a Takke JarTcs 0bLme pekoMeHaaumm no Ncnosib30BaHuio
nporpaMMHOro obecneyeHus.

« CocTaB TpaHcnvpyemoli nHcpopmaumn. MprBoagnTCS onucaHve NOTOKOB PENKaLy U TPaHCMPYeMbIX TabnuL.

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[aHHbIli [OKYMEHT NpefHa3HayeH An1a 6U3Hec-aHa/IMTUKOB, CUCTEMHbIX apPXMTEKTOPOB 1 NMPOrpaMMMUCTOB, yHaCTBYHOLLMX B NPOEKTVPOBAaHNM
1 paspaboTke NporpaMmMHOro obecneyeHust Aast 4OCTyna Ha CPOYHbI PbIHOK C Mcrosib3oBaHneM wWwto3a SPECTRA Plaza-2.

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
ro lapaHTuiiHOE obecneyeHne
MM MapkeT-Mmelikep
HKA HakonneHHbI KyNMOHHbIA J0X04
HKLL HauuoHanbHbIi KNMpuHroBbIi LieHTp
Obo® O6ocobneHHasn bpokepckas dupma
no MporpammHoe O6ecneyeHne
Po® PacueTHas dompma
CYP Cwuctema ynpasneHus puckamm
TKC TOproBO-K/IMPUHIOBbI CYET
TC ToproBasi cucrema
YK YyacTHUK KnimpuHra
YT Y4yacTHUK TOpros
(113 LleHHasn 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. Cy6beKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (yH4aCTHUKM) TOProB 3T0:

* YyacTHuKM kupuHra (PacyeTHble chpmbl)

* YyacTHukmn Topros (Bpokepckme dmpmbl)

* KNneHTbl y4aCTHUKOB TOPrOB M YHaCTHUKOB KNVMPUHTa

OO6bIYHO YYACTHUK TOPrOB W YHACTHUK KNMPYHTA - 3TO O4HO U TO Xe NINL0, OH 3aK/oyaeT cAeNkv U ABNSETCA CTOPOHOW NO 3ak/1H04EHHbIM
cAenkam, HUxe pedyb NOMAET MMEHHO O TakMX y4YacTHMKaX, OfHakKo, HaunHasa ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbiHKE peann3oBaH
NPOEKT NO pasfeneHnto CTaTycoB YH4aCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, ae hyHKUMM yYaCTHUKOB MOTyT ObITb BblAeNEeHbl B ABHOM
Buae. bonee nogpo6bHO O pa3feneHnn CTaTtycoB YYacTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. Pa3feneHve cTaTycoB y4aCTHWKOB
TOProB M Y4aCTHUKOB KnpuHra. O6pallaem BHUMaHue, YTo peann3oBaHHblli SPECTRA 6.2 NpoekT No pasgeneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 0OpasoM He 3aTparvBaeT CYLLECTBYIOLMX YYACTHUKOB TOProB, A1 HUX NOPSALOK OpraHusauuu
TOProB OCTaAETCH MPEXHUM.

2.1.1. PacueTHble hnpmbl

PacueTHble (hMpMbl — 3TO OpraHM3aLum, HenocpPeACTBEHHO HECYLLIME OTBETCTBEHHOCTL U NOKPbIBAtOLLIME PUCKY CBOUX KITMEHTOB 1 Cy66po-
KepoB.

PacueTHble (hrpMbl UMEIOT BO3MOXHOCTU:

» CoBepLuatb CAEeMKN OT CBOEr0 UMEHW U 3a CBOI CYET.

+ CoBepLuath CAeMKN OT CBOEr0 UMEHU 1 3a CHET 0BCYXMBAEMbIX KNNEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpamyto.

» O6CNyxmMBaTh K/IMEHTOB, B TOM YuC/ie U Bpokepckue rpmbl.

» KoHTponuposaTtb paboTy K/IMEHTOB U BPOKEPCKUX (OVPM B XOZE TOPros.
PacueTHble hupMbl HecyT obs3aTesnbcTaa:

* YneHcTso B CeKuuM CPOYHOTO PbIHKA.

» B3HOC B [apaHTUiAHbIA hOoHA.

. rapaHTI/IVIHOB obecneyeHne cobCTBEHHBIX CAEenoK n caenok CBOUX K/TMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/Mume oT pacuyeTHbIX hmpM, 6pokepckme hMpMbl HE PacCHMTLIBAKOTCA MO OnepauysM HanpsMyto C GUPXe, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN 6POKePOB HET TPebOBaHW N0 HA/IMYMIO NIMLEH3WIA N MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHa,.

Bpokepckrie dpMbl MMEIOT BO3MOXHOCTU:
» CoBepLiaTb CAE/MKM 3a CBOW CYET.
» CoBepliaTb CAEMKM 3a CHET 06CYKMBAEMbIX KTMEHTOB.
* BbICTaBnsATb 3a8BkM B TOProBOi CUCTEME C K/TMEHTCKOTO TepMUHana.
» KoHTponvpoBaTb paboTy CBOMX K/IMEHTOB B XOe TOProB.
Bpokepckre dmpmbl HecyT 06a3aTenbCTBa:
» [apaHTuiiHOE o6ecneyeHne COGCTBEHHBIX CAEMOK U CAEN0K CBOUX KINEHTOB.
2.1.3. KnueHTbI
No60oe opunanyeckoe 1 hrusnyeckoe MU0 MOXET NPUHMMATL yYacTue B TOprax Ha pbiHke dobtouepcos 1 onumnoHoB SPECTRA B kayecTBe

KnneHTa. [1na aToro HEO6XOAMMO 3aK/NUNTL AOrOBOP Ha TOProBoe 06CYyXMBaHME C BPOKEPCKOW (hMpMOli UM HEMOCPEACTBEHHO C pac-
yeTHol chnpmoli. BaxkHbiM atpmbyTom knmeHTa cnyxuTt MHH nnnm Homep nacnopra.

2.1.4. KogupoBka B cuctreme

Y4acTHVKV TOProB B CUCTEME KOAMPYHTCS C NMOMOLLbI0 CEMUCUMBO/LHOM CTPOKM BUAa:XXYYZZZ, roe

30



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

* XX — Kop, pacyeTHOW hmpMbl

* YY — kopg, 6pokepckoii opmbl

o ZZ7 — KOf KNeHTa

Kog, 6pokepckoii covpmbl 00 NpeaHa3HadveH A1 OTPAXKEHNS COCTOSIHIS Camoli pacyeTHoW MpMbl.
Mpumep 1.

Q100 - koa ANst NpefcTaB/EHUs] pacyeTHON chrpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kog KnneHta 000 npegHasHadeH a5 OTpakeHUsi COCTOSAHNSA BpOKepCKoli opMbl.

Mpumep 2.

Q1DUO000 — koa Ans NpefcTaB/eHNs COCTOSHNSA AeHeXHbIX cpeAcTB cyb6pokepa DU pacueTHoli conpmbl Q1

2.1.5. PackpbiTe nHchopmaLmm o6 yyacTHUKax B cucrteme

Cnncok pacyeTHbIX 1 6pokepcknx cmpm foctyneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. Cnncok kNneHToB AOCTYMEH B Ta-
6nvue investor notoka FORTS_REFDATA_REPL. PackpbiTie nHdopmauuy o KimeHTax u 6pokepax orpaHMyeHo npasamu nonb3oBarerns,
3anpaLumBatoLLEero MHopMaLuio.

Kpome Toro, B pasnMyHbIx NOTOKax U Tabnmuax ecTb CCbIIKA HA CEMUCUMBO/bHbIE KOAbl YYACTHUKOB WU HA YETbIPEXCUMBO/IbHbIE KOAbI
6pokepoB.

2.1.6. NMNonb3oBarenu. NMpuBA3Ka Nosib3oBartesia K yHaCTHUKY TOPros
[Monb3oBaresib UK NIOTUH B CUCTEME MOXET ObITh npmeA3aH K pasHbIM YPOBHAM nepapxmnmn y4aCTHUKOB:
* JlorvH pacyeTHoW hmpMbl. iIMeeT BO3MOXHOCTb NPOCMAaTprBaThL MHhopMaLmio 1 (MPY HaIMUYnM TpaH3aKLUMOHHbIX NpaB) coBepLuaTb Top-
roBble onepauuy oT UMeHM N06Oro 6pokepa UM KINeHTa AaHHOW pacyeTHO (hupMbl, @ Takke Bbi3biBaTb onepauun 48 yCTaHOBKM

Pas/IMYHbIX IMMWTOB, KaK A/1s KTMEHTOB, Tak U A1 Cy66pOKepoB.

* JloruH 6pokepcKoit oupMbl. ViMeeT BO3MOXHOCTb NPOCMAaTPMBAaThL MHGIOPMALIMIO U COBepLUaTh TOProBble onepauum oT UMeHU BCex Ku-
€HTOB 6poKepa BHYTPW pacueTHol (hrpMbl, a TakKe YCTaHaB/MBATb IMMUTBI K/IMEHTaM 3TOT0 Gpokepa.

* JIorvH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBble OMepauy 0T UMEHU KOHKPETHOTO KIMeHTa BHYTPU 6poKepckoii dhrpMbl 1
npocMaTpyBaTh MHDOPMALMIO MO 3TOMY K/IMEHTY.

B cxeme coobuieHunit-komaHg (cM. pasgen OnucaHve komaHz) ecTtb none ‘broker_code'. MpunoxeHne, NCNosb3ytoLlee N0rMH YPOBHS pac-

YyeTHol oMpMbl, 0653aHO NPY OTNPaBKe COOBLLEHNS 3aMOMHATL 3TO NOMe YETbIPEXCUMBObHBIM KOoAoM 6pokepa SPECTRA. MNpunoxexus,
MCMOMb3YHOLLME NOTVHbI YPOBHS 6pokepa Wiau KNneHTa, 3arnofiHATb 3T0 nose He 0653aHbl.

2.2. IHCTPYMEHTbDI

MHcTpyMeHTbI B cucTemMe SPECTRA UMEIOT Mepapxmyeckyro CTRYKTYpY. [anee nprBeAeHo on1caHne MHCTPYMEHTOB, HAUMHasH C KOPHEBOTO
YPOBHSI Mepapxvi.

2.2.1. ba3oBble aKTUBbI

Baso0Bblii akTVB NPEACTABAAET OG0 CYLHOCTb, K KOTOPO NPUBS3LIBAETCA KOHKPETHbIV KOHTPAKT — akLyio, KOTOPY0 He06X0AMMO GyaeT
nepeaatb WM NoMyYnThb AJ1s MHCTPYMEHTOB (POHAOBOI CEKLMU, TOBap — [A/151 UHCTPYMEHTOB TOBAPHOI CEKLMW I MHAEKC/KYPC Baslto-
ThI/MHAVKATOP A/ PAcUETHbIX (ObIOYEPCOB. Ba30BbIii aKTUB COAEPXUT aTpnbyThl, 06LLME A BCEX MHCTPYMEHTOB, NMPUBSI3aHHbIX K HEMY,
a UMEHHO:

+ HaumeHoBaHMe TOProBoii CekLmu.

. Pa3H006pa3Hb|e CTaBKU KOMUCCUI 1 NPU3HaKN NCNosib30BaHNA CKasiblMMpoBaHUA NMpu pacyeTe Komwuccuii. Ecnu ONA akTnBa yCTaHOBJ/1IEH
NpuU3HaK CKasibnmpoBaHns, TO KOMUCCUA 6epeTcn TONbKO MO caenkam B OTKPbITME I'IO3VILJ,VII7I.

+ Twn nocTaBku Mo KOHTpakTam (nogpobHee — cM. pasgen, MNocTaBka akTVBOB M 3KCMMpaLMsA OMLOHOB):
© noctaBka COGCTBEHHO aKTUBa;

] paCLIeTHbIVI T™™Mn — no utoram 06paLIJ,eHVIF| nepevncnAaTCa TOIbKO AEHEeXHble CpeacTBa B pasmMepe pasHuubl Mexay CTOMMOCTbH
OTKPbITUA NO3NLMU U pacquHoﬁ LleHOVI akTmea.

e Bantorta gna pacueta CTOMMOCTU LWara LieHsl. B HaCTOﬂLLU/IVI MOMEHT MOXET NPUHUMaTb 3HA4YEeHUSA:

o RUR — cToMMOCTb LWara LeHbl yKasblBaeTcs B pyGI'IFIX 1, KakK nNpaBnio, He MEHAETCA B Te4eHne BCEro Cpoka ,CI,EVICTBI/IFI KOHTpaKTa.
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o USR — cToMmocTb Lara LieHbl ykasblBaeTcs B py6/six, C nepecyeToMm o Kypcy Aonn1apa, paccymTbiBaeMoro no Metoamke MockoBCKOIA
Bupxu: http://moex.com/n6126

CTOMMOCTb LWara LeHbl N3MEHAETCH ABa pa3a B fieHb — NPu KNUPUHIE 1 Npu NPOMEXYTOUYHOM K/TUPUHTE.

. ‘-DOpMa TOpProB — C 3aJ10rom unun 6es. [Mpwu Toprose c 3a/10roM 4acTb Aeno3uTa nog nosuLmio MOXHO BHOCUTL nyTeM nepegayn HKL, B
3asior aKLI,VIVI N Opyrnx UeHHbIX 6yl\/|ar N3 YyTBEPXAEHHOIO Cnncka.

Ba3zosblii aktve HE ABIAETCA TOPIOBbIM nHCTpyMEHTOM.

VHdhopmaumsa 0 6a30BbIxX akTMBax cogepxutca B Tabnuue fut_vcb notoka FORTS_REFDATA_REPL.

2.2.2. dbloyepchbl
®bloYepCHbIE KOHTPaKTbl — OCHOBHOW TWM TOProBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

®bloyepchbl NprBsi3aHbl K KOHKPETHOMY 6a30BOMY akTUBY. Kaxablii hblouepc MMEET YHUKaNbHble aTpubyTbl CPOYHOCTY (AaTbl MOCTaBKY),
N0Ta, Wara LieHbl U CTOMMOCTM Luara LeHbI.

[aTbl NOCTaBKM hbOYEPCOB B TOPTOBOIi CUCTEME HA3HAYAIOTCS C TPEXMECSYHBIM (KBapTaslbHble (DbHOYEPChI) MU MECSIUHBIM (MecsYHble
thbtouepcbl) MHTEPBAIOM. /18 K&X40r0 6a30BOr0 aKTUBA MOXET ObiTb CO3aHO HECKO/bKO TOPryeMbiX (OboUYEPCOB C PasHbIMK AaTamu
UCTOMHEHVSI.

dbloyepchbl € pasHbIMKU JaTaMun UCMOTHEHNS HA O4MH U TOT XXe akTUB MOTYT BXOAWTb B TaK Ha3biBaeMblli MEXMECAYHbIN NN KasleHAaPHbIN
cnpeg. B aToM cnyyae, npy pacyeTe pMCKOB YUUTLIBAETCA KOPPENSALMSA LieH Ha Takme hblouepchl Mexay coboli n rapaHTuiiHoe obecneyeHme
noZ No3nuMio, COCTOALLYIO N3 HECKO/IbKMX (hbHUYEPCOB, BXOAALLMX B CNPES MOXET ObiTb 3aTpEO60BAHO MEHbLUE, YEM CyMMa 06ecneyeHuin
noA, KaxXayto OTAENbHYO NO3MLMIO.

®bloyepchbl KOTUPYHOTCS B MyHKTaX LieHbl. LieHa B py6/sx 3a KOHTPAKT BbIUMC/ISAETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

,roe
* PricePoints — LeHa B NyHKTax;

* step_price — CTOMMOCTb MUHUM&JTILHOTO LUara LieHbl;

* min_step — MUHUMa/IbHBIN LWar LeHbl B MyHKTaX.

[insa dhbroyepcos ¢ BasntoToi cTommocTy Wwara USR, 3anonHATCS eLle TPy A0N0MHUTENbHbIX NONS:

» CToMMOCTb Luara LieHbl B UCXO4HOI BantoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Lara LeHbl B py6sx, 3akcmpoBaHHas /151 TPOMEXYTOUHOTO K/IMPUHTa,

» CTOMMOCTb Luara LeHbl B pyonsix, 3athukcmpoBaHHas ons KAMpuyHra.

Kaxablii TOProBblIli MHCTPYMEHT MpW MOSIBNIEHUM B CUCTEME HEAOCTYNEH NS TOProB B Gavaiilume AONOMHWUTENbHbIE TOProBble Ceccun
(BEUEPHIOIO N YTPEHHIO), U HAYMHAET ObITb AOCTYMHbLIM /151 TOProB TO/IbKO B OCHOBHYO TOProBYO Ceccuto (MogpobHee 0 TOProBbIX CECCUSIX
CM. pasgen PacnucaHue TOpros n KNupuHra). O AOCTYMHOCTU MHCTPYMEHTA /18 TOProB/iv B OCHOBHYIO WU AOMNOMHUTENbHBIE TOProBble
Ceccumn MOXHO y3HaTb 13 nons signs (NpusHakm) Tabnuuel fut_sess_contents.

MHcpopmaLys o hbloyepcax cogepxutcs B Tpex Tabnuuax ToproBoro nHTepdeiica:

» Motok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnvua. CofepXuT CNMCOK KOHTPAKTOB, Ha3HAYeHHbIX B
TOpr1 B flaHHOI TOProBOi ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cofepxuT ypesaHHyto nHgopmMaumio 060 Bcex hblovepcHbIX KOHTpaKTax
B TOProBOli CMCTEME, B TOM YMC/IE HETOPIYEMbIX.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofepXuT nHpopmaLmio o dhbioyepcax B oopmarte, He06X0AMMOM /15 3arpys-
KV ee B K/TMEHTCKWIN MOAy/ b pacyeTa puckos (SpectralM).

2.2.2.1. OgHoAHEeBHbIEe PbIOYEPCHI C aBTONPOJIOHrayuei
B TC SPECTRA cyLecTBYHOT (dblo4epchbl, KOTOPbIe N0 CBOEMY NOBEAEHNI0 HECKOIbKO OT/IMYAOTCS OT 0ObIYHLIX - 3TO OAHOAHEBHbIE (PblO-
YyepCHble KOHTPaKTbI C aBTOMNPO/IOHraLMeit Ha Kypc MHOCTPAHHO BaslloTbl K poccuiickomy py6sito. BAnskuMmu aHasioramMmm Takux KOHTPakToB
Ha pbiHKe MoryT cnyxutb CFD (Contract For Difference) nnn NDF (Non-Deliverable Forward).

BasnCHbIMM aKTBamn OAHOAHEBHbIX (DbHOYEPCOB ABMAKTCS KYPChl MHOCTPAHHbIX Ba/IOT MO OTHOLLEHWIO K POCCUIICKOMY pyo6/io.

OCHOBHble 0COBEHHOCTY TakKnx MNHCTPYMEHTOB!
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* Y 0fHOAHEBHOrO (hbloyepca HEeT AaTbl UCNOMHEHNSA ("BEUHBII
Aaneko B byayuiem.

(hbtouepc). TexHUUEeCK e NocneaHss Aata ToproB 6yaeT yCTaHOB/eHa

* PacueTHble LieHbl hOpPMUPYIOTCS HA OCHOBAHUM PbIHOYHBIX AaHHbIX C BasitoTHOTO pbiHka MOCKOBCKOW GUPXK.

» BapuauyoHHasi Mapxa BEYEPHEro KAMpUHra onpeaensieTcsi ¢ y4eToM AOMOSHUTENbHOW COCTaBAstoLeli: CTaBk/ 3a NepeHoc nosuuum
B cniepgytollyto ceccuto (SwapRate). 3HaueHne ctaBku nybnunkyetcs B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B
none swap_rate.

®opMy/bl U feTanbHOE ONMCaHNE MOXHO HaTV B CneLudmKaLmsax KOHTPAKTOB.

B cnpaBoyHVKe TopryemMbiX MHCTPYMEHTOB OAHOAHEBHbIE (hbloYepChbl NOMEYatoTCs cneuuasbHbIM Npu3Hakom (6ut 0x4000 B none signs
Tabnumupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONuyunoHsbI

EwLe o4H1UM TUNOM NPOM3BOAHbIX (OUHAHCOBbIX MIHCTPYMEHTOB B cucteMe SPECTRA ABNSAOTCA ONLMOHBI. B 0T/IMumMe OT (hblouepcoBs onLmMoH
O3Ha4aeT He 0653aHHOCTb, a NPaBo Ha NoKynky (NpoAaxy) 6a30BOro akTMea, KOTOpPoe MOXET 6bITb PeasIM30BaHO UK HET.

PasnnyatoT Ko/ U MyT OnuuoHbl. ONLUMOH KO (ONLMOH Ha MOKYMKy) — KOHTPaKT, NPeA0CTaBNsoWmiA AepxaTesio (MoKynaTesno) onumoHa
npaBo KynuTb 6a30Bblii aKTVB B yKa3aHHbI CPOK B OyAyLLEM N0 (OMKCMPOBAHHOI LieHe — LieHe NCMOTHEHUS OnLUMoHa (CTpaiik). OnuyoH nyT
(onuMoH Ha Npoaaxy) — KOHTPAKT, NpeAocTaBsoWmii Aepxarento (MoKynaTesnto) onuyoHa npaso npogaTb 6a30Bblli aKTUB B YKa3aHHbIi
CpoK B 6yaylieM no (hMKCMPOBAHHON LieHe — LieHe MCMOMIHEHUs OMuMoHa (CTpaiik). B kauecTBe 6a30BOro akTvea A/1s OMLMOHOB MOTYT
CNYXUTb aKumu hOHZOBOTO PbiHKA, @ Tak Xe CPOUHble (DbIoYepCHbIe KOHTPAaKTBI.

OnNUVOHbI MOTYT GbITb MapPXMPYEMOTO TUNA, C YN/IATON BapnaLOHHON MapXu MeXAy y4acTHUKaMmy TOProB Ha OCHOBAHWUWN PaCUYETHOW LieHbI,
onpefensieMoil ABaxabl B TOProByl CECCUIO, ¥ NPEMUaIbHOTO TUMa, C ynaaToli NnpemMuu NOANMCYUKY OMNUMOHA B MOMEHT COBEpLUEHUSI
cAenkun (B 6nmKaiLLnin KIMPUHF).

Mo cnocoBy UCNOTHEHNS OMLMOHBI NOAPA3AENATCA Ha EBPONECKME N aMeprKaHCKue. EBponeiickue onuuoHbl MOXHO UCMO/THUTL TOSTbKO
B [ieHb UCTEYEHUs CpoKa AeNCTBUS OonuuoHa (gaTy akcnupaumm). AMepUKaHCK/e ONLMOHbLI OT/INYAKTCS TEM, YTO AEPXATENb MOXET pea-
JIM30BaTh CBOE MPaBO Ha NPOAAXY/NOKynKy 6a30BOro akTuBa B /106011 MOMEHT, HE AOXUAASCh HACTYN/IEHWS faTbl UCTEUYEHNS OMNLMOHA.

OnNUYOHbI MOTYT GbITb NOCTABOYHBIMUI M PACHETHLIMM. MOCTaBOUHbIN ONLMOH NpelycMaTpUBaEeT (hU3nNUECcKyH NocTaBKy. PacyeTHbIi OnuMoH
He npeAanonaraeT NOCTaBKk1, a NpefycMaTpUBaeT nepepacyeT NpUobINn/yObITKOB MeXAy YYaCTHUKaMU B BUAE HAUNC/IEHUA U CNIMCAHMS
[IEHEXHbIX CPELCTB.

B HacTosiLuii MOMeHT B ccTeme SPECTRA noaaepXuBatoTcsi eBponelickue npemMmuasibHble pacyeTHbIe ONLMOHBI HA akLuy Y amepurKaH-
CKVE MapXvipyemMble NoCTaBOYHbIE OMLMOHBI HA (DbHYEPCHI.

OnuUMOHbI TaKke Kak 1 dblodepchbl MMEIT pasHble AaTbl UCMOMHEHWS, HO B OT/INYME OT (DbIOYEPCOB CYLLECTBYIOT HEAE bHblE OMNLMOHbI, C
MCMOSIHEHNEM B cepefuHe bnmxaiie Hegenu n B BK nATHWLbI (ONLUMOHBI HA akLuy aMmeprKaHCKUX KOMMNaHWiA).

[N onuyoHOB B TOPrY Ha3Ha4aeTcst HeKOTOPOoe MOAMHOXECTBO CTPAliKOB, KOTOPOE JIEXUT B OKPECTHOCTM TEKyLLen pacyeTHOl LeHbl 6a-
30BOr0 aKkTMBa, K KOTOPOMY MPMBSA3aH OMLMOH, MO3TOMY CMUCOK OMLUMOHOB, HA3HAYEHHbIX B TOPr1, B 06LLEM cyyae Kaxablil AeHb MOXeT
6bITb pasHbIM.

MHcpopmMaLms 06 onuuoHax CoAEPXMTCS B ClIefytoLmxX Tabnmuax ToproBoro uHTepdelica:

» Motok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuT CNMCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOPr B laHHOI TOProBOi ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepxut cnpaBoyHuK 6a30BbIX KOHTPAKTOB /151 OMLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua option_series — cogepxXuT CNNCOK OMLUOHHbIX CEPUIA.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXuvT nHcpopmanmio 06 onuuoHax B oopmare, He06X0AMMOM A715 3arpy3ku
ee B K/IMeHTCKUA Mofynb pacyeTa puckos (SpectralM).

* Motok FORTS_INFO_REPL, Tabnuua option_series_params — COAEPXUT NapameTpbl ONUMOHHbLIX CEPUIA.

2.2.4. CocTaBHble UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA nogaepxumBaeT CoCTaBHble MHCTPYMEHTbI — MHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKOJTIbKMX B3aUMOCBA3aH-
HbIX YacTei (aTOMaprIX VIHCprMeHTOB), YTO NO3BOJIAET peasin30BbiBaTh LLUMPOKO NCNOJIb3yeMY0 CTpaTernio TOpros/nv Ha pPbiHKE, Korga
Npwv BbINOJTHEHUWN CAENKN MO CBA3KE Y K/INEeHTa NosABAAKTCA no3vunn no ABymMm Uin 6onee VHCTpyMeHTaMm. B HaCTOFILIJ,VIVI MOMEHT B BuAe
COCTaBHbIX MHCTPYMEHTOB pea/in30BaHbl KaJ/ieHAapHble crpeabl Ha (bblO‘-lepCbl.

CnMcoK VMMewLWmxc B CUCTEME COCTaBHbIX MHCTPYMEHTOB MOXHO MoAyuutb U3 Tabnauubl  fut_sess_contents noToka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHMem 3TOro nossi He pasHbIM 0, ONMCbIBAOT COCTaBHbIE WH-
CTPYMEHTbI.

[lna nonyyeHns cocTaBHbIX YacTeill MHCTPYMeHTa crieflyeT nosb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA _REPL, B ko-
TOPOW ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLEeCcTBYET ABe Un 6onee 3anunceid, onvcbiBatoLLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict ccbinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBASOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. 15 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3ahuLMeHT, Ha KOTOPbI YMHOXaeTcst

33



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

06BLEM MCXOAHOI 3asBKM A/1s1 NOyYeHUs 06bEMA 3asiBKU N0 COCTABHOI YacTU. 3HaK 3TOro Ko3ah(huLMeHTa yKkasbiBaeT Ha HanpaeneHue
3asBKM MO COCTaB/AOLLEN — MONOXUTENLHOE 3HAYEHWE 03HAYAET, UTO COCTaBNAWAs ByAeT Hanpas/eHa B Ty Xe CTOPOHY, YTO 1 3asiBKa
N0 COCTABHOMY WHCTPYMEHTY, OTpULLATENIbHOE — B NPOTUBOMNOIOXHYIO CTOPOHY.

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 -
510 GAZR24 GAZR-24.09.10 0 S 4k
515 GAZR28 GAZR-28.09.10 0 -
— 1200 GAZPTOT3 | GAZR-23.09.10R5 1
4k 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 A N

—>{ 1200 515 1
1201 510 A N

—>{ 1201 515 1

Puc. 1. CocTtaBHble MHCTPYMEHTbI

2.2.5. UpeHTudpnkauma MHCTPyMeHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTngukaropa:
1. Mone isin_id — yHUKanbHbI YNCNIOBOWN MAEHTUMKATOP UHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUiA CUMBOJbHBINA KO, MHCTPYMEHTa /181 MH(DOPMAaLMOHHbIX CUCTEM.
4. MNMone name — A/MHHOE "YesioBeKoUYUTaeMoe" HarlMeHoBaHne MHCTPYMeHTa.
Mpumep 3. Pblouepc Ha nHaekc PTC ¢ ucnonHeHnem B gekabpe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPaKT Ha uHaekc PTC c ncnonHeHnem 15 aekabps 2010 .

3HaueHue isin_id — NepBuYHbIi YHUKaNbHbIA UAEHTU(UKATOP UHCTPYMEHTA B cucTeme. Bo BCeX CTPYKTYpax AaHHbIX, COAEPXKALLMX CCbIKY
Ha UHCTPYMEHT, UCMO/b3YeTCs UMEHHO 3TO 3HAUYEHME.

Mone isin — OCHOBHOi CUMBOJIbHBIN KOf, KOHTPaKTa. VIMEHHO 3TOT KOA yKasblBaeTcs B KOMaHAe Ha NMocTaHOBKY 3asBKW. FapaHTupyeTcs
YHUKAIbHOCTb 1 HEU3MEHHOCTb BO BPEMEHU 3HaUeHus isin.

Mone short_isin — anbTepHaTVBHbIN CUMBOSIbHbIV KOO KOHTPaKTa. Bbino BBEAEHO A1 ynpoLleHns pa6oTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
NHhOpMareHTCTBaM.

2.3. ToproBble onepauuu

2.3.1. 3aABKMK — 00LUME BO3MOXHOCTU

3asiBka — 3TO NpWKa3 yYacTHUKa TOProB B TOPrOBYIO CUCTEMY Ha COBepLUEHWE CAEMKM NMOKYMKN UMW NMPOAAXKIU MHCTPYMEHTA Mo onpeaenéH-
HoI1 LieHe. 3asiBKa MOXET GbITb afpecHoii nnn 6e3afpecHoi.

Be3afpecHble 3asBKM — 3T0 06bI4HbIN BUJ, 3a51BOK, KOTOPbIE BCTAKOT B 04epe/ib U BUAHbI BCEM N0/b30BaTeNsIM, OHW 06513aTe/bHO YYacTsy-
10T B @yKLIOHE 1 CBOASATCS CO BCTPEUHbIMM 3asiBKaMU. ECM y 3asiBKM eCTb KOHTPNPEA/IOKEHNE C LIEHOI NyJllieli i paBHoO LieHe 3asiBKu,
TO Takue 3asBKW CBOAATCA B CAEMKY C LieHOI paBHOI LieHe 3asiBKM B KOHTPNpeAnoxXeHun. YacTb 3asBki1, KOTopasi He CBenach B CAENKY
OCTaeTcs B BUAE 3asBKU, C MEHbLUMM KOSIMYECTBOM MHCTPYMEHTA.

3anBky 6biBatoT KOTUPOBOUHbIe (Day), BcTpeuHble (Immediate-or-Cancel), 3assku Fill-or-Kill n 3asBkm Book-or-Cancel. KoTupoBoyHas 3a-
aBka (Day) ocTaeTcsa B o4epesn He3aBNCMMO OT TOro, CBeflach /M OHa YacTUYHO, WY He cBenachk coBceM. BcTpeuHas 3asska (I0C), ecnu
OHa He cBenach B CAENKY, yAaIaeTcsa U3 CMcTeMbI NOC/e NPOBeAEHNS ayKLoHa. MNpu YacTUYHOM CBefleHUM BCTPEYHO 3asBKW, HECBEEH-
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Has ee yacTb Take yaansetcs. 3assku Fill-or-Kill (FOK) — 3To BCTpeuHble 3asBkU1, KOTOpbIe NpeanonaratT TONbKO NOTHOE UCNOSTHEHNE
(cBeseHue B caenky). 3asska Book-or-Cancel (BOC) - 3T0 pa3HOBUAHOCTb KOTUPOBOYHOI 3as1BKW, KOTOpas NP BbICTaBNEHUN NGO Lenun-
KOM BCTa€eT B CTakaH, IM60 OTK/IOHAETCS CUCTEMOIA. Takas 3asiBka MOXET 6bITb TOMbKO NACCMBHOW CTOPOHON B caenke (Maker).

C TOYKM 3PEHNS BPEMEHW XM3HW 3a5BKV MOAPA3AeNatoTCa Ha 06blYHbIE M MHOTOAHEBHbIE. Y 0ObIYHbIX 3aABOK faTa UCTeYeHUs 3asiBKu
He 3afiaHa, Takme 3asBKv (HEMCNOMHEHHbIE) "XMNBYT" [0 KOHLA TeKyLLell TOProBoi ceccun. [l MHOTOAHEBHbIX 3a5BOK yKasblBaeTcs jara
ncTeveHns (AmanasoH gat — Ao roga). Takve 3asBku aBTOMATUYECKV MEPEBLICTAB/IAIOTCA B C/IEAYIOLLYIO TOProBYHO CECCUIO, Nosyvas npu
3TOM HOBbIVi HOMEP 1 CCbISIKY Ha HOMEp CamMoli NepBOVi BbICTaBMEHHON 3asBKW. [py nepeBbICTaBNEHUN LeNaoTCa NPOBEPKN HA Hasnyme
WHCTPYMEHTA, K/IMeHTa, [OCTAaTOYHOCTH CPefCTB. 3asBKM C UCTEKLIEN AATO aBTOMATMYECKM CHUMAtOTCS MOC/e 3aBepLlueHust BevepHel
ceccuy (eC/v OHa eCcTb B 3TOT AEHb).

[na Hyxp pa3paboTunkos B 3asiBKax NpeaycMOTpeHbl ABa [OMNOHUTENbHbIX aTpubyTa:

* nosne comment — cTpoka B 20 CMBO/IOB;

 none ext_id — yeTbipex6aliToBoe 4YMcno, Kyaa npeanonaraeTcs BCTaBNATb UAeHTUUKATOP 3asBKM B NONb30BATENLCKOW CUcTeMe.
MpumeyaHune: YHUKaNIbHOCTb 3HA4YEHWI [OMNOSTHATENBbHBIX aTPUByTOB 3asBky TOProeoit cuctemoli SPECTRA He aHanmsmpyeTcs.
MHdopmaums o 3asBkax cogepxutcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log — 370 NCTOPUS U3MEHEHWIA 3a8BOK, Ha Kaxoe M3MeHeHne 3asBku fobasnsetcs oTAenbHas 3anvck. B Ttabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcsa nHchopmaLus Tosbko no "cBonM" 3asBkaM. o cBoMmuy 3asiBkamu 34eCb NOHUMa-
ercs:

» [lns nornmHa KNneHTa — 3T0 3asBKN TO/IbKO 3TOr0 K/IMEHTA.

* [ina norvHa b® nam PO — 310 BCe 3as1BKM K/IMEHTOB 3Tol B nnmn Po.

JaHHble N0 CBOUM 3asBKaM pacKpbiBaOTCA NOMHOCTLIO, BK/OYas CI'Iy)Ke6HbIe 1 Nnonb3oBartesibCkme nons.

Mpwv XenaHuu Nonb3oBaTelb MOXET NoAnucaTbcs Ha nonyyeHne Tabnuupl orders_log notoka FORTS_ORDLOG_REPL, B aToM criyuae OH
6yfeT nosyyaTb BCO UCTOPUI0 UMEHEHUIA MO BCEM 3asiBKaM B CCTEME B aHOHUMHOM BUAE.

Bo3MOoXHbI cnepytoLLme onepauum Hag 3asiBkamu:
» [o6aBneHvie 3asBKH.
* YpnaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

» lMepepnswxkka 3anBku (onepauns MoveOrder). MNepeaBmkka 3asBKU peasin3oBaHa kak napa onepauuii — yaasieHue cTapoi 3asBkuU 1

[o6aBneHne HOBOW 3asBKM (C HOBbIM HOMepom). COOTBETCTBEHHO MO/b30BATE/NI0 B OTBETHOM CO06LLEeHMN Ha onepaumtio MoveOrder
BCerga Bo3BpallaeTcs Homep HOBOW 3asBku. Onepauun MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM ABe
3anncu — ygasneHvie n gobasneHue.
OpHoit onepauueil MoveOrder MOXHO OAHOBPEMEHHO NepeABUHYTH [ABe 3asBku (MONE3HO A1 MapKeT-MelikepoB), 4151 3TOr0 B MeToAe
MoveOrder npegycmoTpeH Habop napameTpos (order_id1, order_id2) ans aAByx 3asBoK. [1pn 3TOM cam MeTof, ABMSETCH YHUBEPCaslbHbIM
— ec/nu BuUraeTcs ofjHa 3asBKa, 3arno/HATCA NapaMeTpbl ToNbKo Ans order_id1.

* MaccoBoe yganeHue cBoVX 3asBOK N0 3afaHHbIM Nosib3oBaTesieM yc0BusM. B kauecTBe ycnoBuii MOryT GbITb 3a4aHbl:

o HanpaeneHue onepauum — nokynka, npogaxa.

o Twn 3asBku — agpecHas, 6esagpecHas.

o Kopg kveHTa.

o Kop, 6a30BOro aktuBa.

o ext_id — naeHTuukaTop 3asBKM B N0/Ib30BATE/IbCKOW CUCTEME.

o Kof MHCTpyMEHTa.

o pynna MHCTPYMEHTOB — (hbloHepChbl, ONLMOHBI, COCTaBHbIE MHCTPYMEHTBI.

2.3.2. AapecHble 3asBKU

AfpecHas 3asiBKa — 3TO0 3asBKa, afjpecoBaHHas KOHKPETHOMY Monb3oBarento. 1o cpaBHeHNto C 6838ApeCHbIMVI 3TN 3a5BKN NMEKT HEKO-
TOpble orpaHn4YeHna B BOSMOXHOCTU ynpaBneHnsa 3asdBKkaMmn 1 B Bbl60pe KOHTpareHTa:

* BbiCTaBneHvne agpecHoi 3asiBKM BO3MOXHO TO/IbKO OT florMHa 6pokepckoit chupmbl. Mpu BbICTaBNEHUN apECHOI 3asBKM B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbkO 6pokepckyto onpmy.

 [ns onpefeneHus KoHTpareHTa B 3asiBKe ykasblBaeTcsi kog PTC koMnaHum-KoHTpareHTa (none broker_to). He Bce 6pokepckue chupMbl
MIMElOT TaKoi Kof, COOTBETCTBEHHO, 3TVM (DPMaM Heslb3sl BbICTABUTb afpEeCHYH 3asiBKy.

» [ins agpecHbIX 3asBOK HEBO3MOXHA onepauus MoveOrder. MOXHO TONbKO BPYYHYHO yAanuTb U BbICTABUTb HOBYHO 3a5BKY.
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* AfpecHble 3aABKN CBOAATCA B CAENKY MPU YCNOBUM TOYHOIO COBNAAEHUA B HUX LEHbI 3a51BKU, U 3HAYEHUSA Nons match_ref B 3adABKax.
B03MOXHO YacTUyHOe cBefeHMe afipecHbIX 3asBOK.

2.3.3. Caenku

Caoenkv B TOpFOBOVI CnucTemMe 3ak/varoTcA nocsie NoCTaHOBKKU 3asBOK B C/iyyae, eCcsii ueHa B 3asiBKe 04HOro Hanpas/ieHUA Mo UHCTPYMEHTY
YAOBMETBOPAET LEeHe 3asBKN APYroro Hanpas/ieHUAa Nno TOMY XXe UHCTPYMEHTY. LleHOVI COENKN CYNTaeTCA LeHa 3asaBKU, BbICTaB/IEHHOWA
paHbLue. Caenku 6biBaOT afijpecHble n 6e3a,quCHb|e. MHorune anI/I6yTbI CLENO0OK 3KBUBa/1EHTHbI anVIﬁyTaM 3aAB0OK. Cie/IKN He M3MEHSATCA
N He YyaanAarTCcA U3 CUCTEMBI.

MHhopmaums o cobCcTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. flaHHble
B Tabnuuax npeacras/ieHbl B OTOUIBTPOBAHHOM BUAE: NOMb30BaTENb BUAWUT NPMBATHYHO MHOPMALMIO TOIbKO MO CBOEN YacTu CAENKN
(nokynatens unu npogasua). Ecnv nonb3osarenem ssnsetca b® unm PO n caenka coBeplueHa ee kaMeHTamu, To Nosib3oBaTeb BUAUT
npuBaTHyto nHdopmauuio no obenm vactam caenku. Mingopmaumsa 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 CAEMOK B Tabnuuax cAenok CoaepXarcsa AONoMHNTENbHbIE 3an1cK, KOTopble B OPMANYECKOM CMbIC/e caenkamm
He IBNS0TCA, HO OTPaXatoT HEKOTOPbIe onepauyuy B CUCTEMEe, MEHSIOLLME NO3NLIMK yYacTHUKA. [laHHble CAENKV Ha3bIBaOTCA TEXHUYECKUMMU.
OTNMUUTL TOProBble CAE/KM 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
— CcM. pasgen MNpusHaku, BbiCTaBAseEMbIE Y 3asABOK 1 CAENOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3aBOK, NOAAaHHbIX C O4HOT0 W TOTO e K/IMEeHTCKOro pasgena, nnéo NnoJaHHbIX C pa3HbiX pa3gesios C
oAnHakoBbIM MIHH. Mo ymonuaHuio coBepLLeHne Kpocc-CAenoK 3anpeLleHo, 3asaBka, HaTKHyBLUAaACA Ha KPOCC-CAE/IKY, OTK/TOHAETCA cucTe-
MoW. Hnxe npmeegeHbl cueHapum nosegeHnsa 3aABOK, NPUBOAALLNX K KpOCC-CAeNKaMm, AN1A Pa3/INYHbIX TUNOB 3aABOK:

+ KoTupoBouHas 3asiBka (Day) - B npouecce CBeAeHUs1 [OXOAUT A0 3asiBKU C Takum xe VIHH, 3aTeM oTkaTbiBaeTcsi 06paTHO Mo BCEM
npeaBapuTeibHO CBeEHHbLIM 3asiBKaM.

 BcTpeuHas 3asBka (IOC) - B npouecce CBeAeHUs AOXOAUT [0 3asBKU C TakuM xe VIHH, 3aTem ocTaTok CHUMaeTcs.

» 3anBka Fill-or-Kill (FOK) - B npoLecce cBefeHUss LOXOAWT [0 3asBkM € Takum xe NHH, 3aTem oTkaTbiBaeTcs 06paTHO No BCceM npeBsa-
puUTENbHO CBEAEHHLIM 3asiBKaM.

2.3.5. OCO6GEHHOCTU TOProB/N CBA3KaMU

Toprosasi cuctema SPECTRA nogaepXxuBaeT COCTaBHble MHCTPYMEHTbI (CBSA3KM) — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKOMbKMX B3au-
MOCBSA3aHHbIX YacTel (aToMapHbIX MHCTPYMEHTOB), HTO NO3BONSET peasi30BbIBaTb LUMPOKO NCNO/b3yeMyto CTPaTErnio TOProBv Ha pPbIHKe,
KOrga npu BbIMO/THEHUW CAESKM MO CBA3KE Y KAMEeHTa NOABASAITCSA NO3ULMK NO ABYM WK 6osiee MHCTpyMeHTam. B HacToALwmit MOMEHT B
BW/E COCTaBHbIX MHCTPYMEHTOB peasin30oBaHbl KasleH4apHble crpefbl Ha (oblovepcsl.

OCHOBHbIE OCOGEHHOCTY TOPrOB/IN CBA3KAMU:
* [MopsAAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3MuHbIM (MPSAMOi UK 06pPaTHBIN).

* [py BbICTABNEHUM 3a5IBKU MO CBA3KE Y K/IMEHTA BO3HUKAKOT 06513aTe/bCTBA MO ABYM WW 60/iee aTOMapHbIM UHCTPYMEHTaM, CliefoBa-
TefIbHO, pacyeT 06eCNeYEHs MOA Takyto NO3ULMI0 ByAeT NPOU3BOAUTLCS COOTBETCTBYHOLLMM 06Pa30oM.

[Nns CBA30K HEBO3MOXHA OnepaLms NepesBKKA 3asiBOK.

2.3.6. AiicGepr-3asBKu

Alic6epr-3asiBKa - 3T0 pa3HOBMAHOCTb KOTMPOBOYHOI 3asiBKM, Y KOTOPOI4 onpeaeneHHas YacTb 06beMa CKpbiTa OT pblHKa (T.e. B CTakaHe),
UT06bl MUHUMW3NPOBATL B/IUSHWE HA PbIHOYHYIO LIEHY KPYMHbIX OTHOCMTE/ILHO pbiHKA 3asBOK. Alic6epr-3asiBKM NOSIBAAIOTCS B CTakaHe
nopumsmMmn (BuauMasi 4acTtb). Korga BuaymMasi yacTb 3asiBKM NOSIHOCTbIO CBOAWTCS B CAEMNKW, Torga "BCM/bIBAeT" odepeaHas nopuus. Tak
MOXET MOBTOPATLCSA A0 TEX MOP, NOKa BCS CKPbITas YacTb 3as9BKM He ByaeT ncyepnaHa.

OCHOBHblE 0COGEHHOCTM aiicbepr-3asBok:

* Alicbepr-3asBku MOryT 6bITb TONbKO 6e3aapecHbIMU. C TOUKM 3pEHUST BPEMEHM XXU3HU aiic6epr-3aaBku MOTyT 6bITb 0ObIYHLIMU Y1 MHOTO-
[HeBHbIMW. o TUNam alicbepr-3asBku AeNATCA Ha KOTUPOBOUHble (Day) v 3asBku Book-or-Cancel.

* [Mpu gobaBneHun ancbepr-3asBKky B Hel AONONHUTENBHO YKa3blBAKOTCA NapameTpbl 418 pacyeTa pasmepa Ben/ibiBatoLlen yactu. Bennbi-
BalLLas YacTb COCTOUT M3 NMOCTOSIHHONM cocTasnstowei (disclose_const_amount) 1 ciyyaliHbiM 06pa3om paccunTbiBAEMO HaabaBKu.
3HaueHve HagbaBkM - 3TO CryyaliHasi BeNMyHa C paBHOMEpPHbLIM pacnpegeneHnem m3 guanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amnMTyaa OTK/IOHEHMS
oT 0o6bema NOCTOAHHON YacT. COOTBETCTBEHHO, NpK AobaBneHnn aincbepr-3asBkv B HEN yKkasbiBaOTCA ABa napaMmeTpa:

o disclose_const_amount - 06beM NOCTOSIHHO BCM/bIBaKOLLEN YacTu. [aHHblii napamMeTp He MOXeT 6bITb 60/bLie 06bema Bcero aiic-
6epra, ¥ MeHbLLE HEKOTO MUHUMA/IbHOTO 3HAYEHWSI, ONPeEe/IEMOro B 3aBUCMMOCTY OT 6a30BOr0 akTMBa M TUNa MHCTPYMEHTA (3Haue-
HMSA NYG/IKYHOTCS Ha caiiTe Grpxu).

o variance_amount - Be/IM4MHA C/TyHaliHOrO OTK/IOHEHUSI 06beMa BCM/IbIBatOLLEl YacTu aincbepr-3asiBki (ONUMOHasIbHO). 3HaYeHne na-
pameTpa TakkKe OrpaHNyYeHO CHU3Y HY/IeM, CBEPXY - YUCIOM, Ny6ANKyeMbIM Ha caiTe. Mo ymonyaHuio napameTp He 3a4aH.
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Bce ykasblBaeMble napaMeTpbl MOryT NPUHUMATbL TOBKO Liesible U NOMOXUTESIbHbI 3HAYEHUS!.
» lapaHTuiiHOE o6ecneyeHne Npu fobaBneHNn 3asBkU G10KMPYeTCS Noj BECb 06beM alicbepr-3asiBKu.
* Tpy N3MEHEHUN BbICTAB/IEHHO alicbepr-3asaBky MEHATLCA MOXET TO/bKO LieHa, 06beM He JOCTyNeH A1 U3MEHEHUS.
* Mpw yganeHnn nnm n3MeHeHnmn aiicbepr-3asBku yaanseTcs U MeHsieTcsa BCA alicoepr-3asBka Lie/IMKOM, BK/II0Yas BUAVMYIO YacTb.

* B Tabnuuax cBoux 3a8BOK 1 CAEMOK aincbepr-3asBku U CAENKU NO HUM B NONSX xstatus u xstatus_sell / xstatus_buy nomevatoTcsa cneum-
abHbIM NpU3HakoMm "eiceberg” (0x800000000000).

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

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

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

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

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

MosicHeHus k Tabnuue:

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

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

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

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

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

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

» [Nanee knueHT ODO01123 cHsin alicbepr.

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

L1151 06bIUHBIX 3a5IBOK NPUBATHBIE W NMYG/IMYHBIE MOJIS 3aNO0/HAIOTCH OAMHAKOBLIMU 3HAUEHUSMI U COEPXaT NPUBbIYHbIE ID, KONMYECTBO B
orepawum, 0CTaToK 1 Kog, onepauuu no 3aseke. MancTpaums 3anoHeHus noseii 4as npumepa, NpuBeAeHHOro Bbllle:

public_ | public_| public_ | public_|id_ord | xamount | xamount_ | action |private_|private | private |private comment
order_id| amount | amount_| action rest order_id| amount | amount_| action
rest rest

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

B aHOHMMHbIX NOTOKax 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6l'IVI'-IHbIe nonsa, Tam Bcerga ToJ/ibko BuanMas 4actb a|7|c6epr03.
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2.3.6.2. Onepauun Hap, aiicGepr-sasBKamu

B0o3MOXHbI C/ieflytoLume onepauun Hag, aiic6epr-3asiBkamu

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

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

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

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

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

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

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

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

MosicHEHWsI K Tabnnue:

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

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

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

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

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

3HaueHus "public_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasneHa

2 - 3asBKa cBefileHa B cAesiky

3HaueHus "private_action":

2.4.

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

3 - BcnnbiTve HOBOM BUAMMOL YacTu

MocTaBKa akKTUBOB 1 3KCNUpaLUs ONLUMOHOB

2.4.1. NocTtaBka no pbrouepcam

B paspese NocTaBku (hbtouepchl 6b1BaOT TPEX TUMOB:

PacueTHble dhbtouepchl (pblouepchbl Ha UHAMKATOPbI) — MO UTOram 06paLLeHNs NEPEUYUCNAIOTCS TOMbKO EHEXHbIe CPeCTBa B pasmepe
pasHWLbl MEXY CTOMMOCTLI0 OTKPbITUS NO3WLMM 1 TEKYLLEei pacyEéTHOM LieHoi akTuBa. MNocTaBka othopMIsSieTcss TEXHUUECKON CAeKo
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3aKpbITUS NO3ULMK, KOTOpasi B TabnuLe CAEN0K NOMeYaeTcs crneLmanbHbIM NPU3Hakom B nonsix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen MpusHaky, BbICTaBNSIEMbIE Y 3asiBOK W CAEMOK).

» ToBapHble hbtoyepchbl ((hblovepchbl Ha peasibHble akTUBLI) — N0 UTOram 06paLLeHNs NEPEUNCISIOTCA COGCTBEHHO akTUBbI U AeHEXHble
cpeacTBa. MocTaBka ohopmseTcsi TEXHUYECKOW CAENKON 3aKpbITUSi NO3uLMK, KOoTopasi B Tabnuue CAenok noMevaeTcsi cneuyasibHbIM
npu3HakoM B nonsix xstatus_sell n xstatus_buy.

* ®bloYepcbl Ha akuuMM — Npu NocTaBke NO3vLUMA Mo blouepcy nNpeBpalLaeTcs B NO3ULMIO Ha pbiHKe T+ B cekTope "OCHOBHON PbIHOK"
MockoBcKoi 6upxu. MocTaBka 0HOPMISETCA TEXHNYECKON CAEMNKON 3aKPbITUA NO3MLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITUASA NO3K-
LMn Ha pbiHke T+. Caenka 3akpbiTUsA NO3ULMM Ha CPOYHOM PbiHKE B Tabnuue cAenok nomevaetcs cneuyanbHbIM MPU3HAKOM B MOMSAX
xstatus_sell n xstatus_buy. Caenka oTKpbITVSA NO3ULMK Ha pbiHke T+ co3gaéTtcs B cucteme ASTS dhoHA0BOrO peiHka. Bonee noapo6Ho
CcM. nogpasgen "Peanusauns noctaBku pbOYEPCHBIX KOHTPAKTOB CPOYHOIO PbliHKA Ha (DOHAO0BOM PbIHKE (pexum T+2)".

2.4.1.1. Peannsayus noctaBku (pbHOUEPCHBLIX KOHTPAKTOB CPOYHOIO PbiHKA Ha (pOHA0BOM pbiHKE (pexum T+2)

McnonHeHne Bcex NOCTABOYHbIX (DbIOYEPCHBIX KOHTPAKTOB NPOU3BOAWTCS MyTEM aBTOMATUMYECKOrO 3ak/toHeHus caenok T+2 B cektope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupwuHroBoii cucteme SPECTRA 3a Kaxaoii 6pokepckoii (oupMoii, KoTopast XenaeT NpoBOAUTb MOCTaBKY, MO 3asB/IEHNI0 YUYacTHUKA,
3aKpennseTcs Kog thMpMbl 1 TOProBO-KMPUHIOBBIV CHET (aanee — TKC), 3apernctpmpoBaHHble B TOProBo-KIMPUHIOBOM cucteme ghoHA0-
BOrO pblHKa (fanee — ASTS ®P), ¢ ykaszaHMeM KOTOPOro AO/MKHbI ObITb 3aK/I04eHbl caenkm T+2 B Lensx UCNoHeHU 0653aTenbCTB No
ghbloYepCHbIM KOHTpakTaM. 3a K/IMEeHTCKUM pasgesniom pernctpa yveta nosuuuii MOXeT ObIiTb 3aKkpennéH otaenbHblli TKC 1 Kof KnveHTa,
3aperncTpuposaHHoro B ASTS ®P.

3apaHee Mo 3asBneHNI0 YuacTHuka permctpupytotcs B SPECTRA 1pu TKC ©P (T.H. "nto6umble” TKC): oanH Ans yueta cO6CTBEHHbIX 065-
3aTeNbCTB, OAVH 415 yYeTa 06513aTeNbCTB KMEHTOB, OAUH AN1s yueTa oba3aTtenscts AY. "liobumble” TKC npukpennsoTcs kK b cootseT-
CTBYHOLLLETO TUMA MO YMO/THAHUIO.

Caenku T+2 3aknovatotca B ASTS ®P Ha otgensHoM pexume Topros (SPEQ) ¢ kogom pacuétos Y2. Caenka 3aknodaetca mexay HKL
1 YYaCTHVUKOM TOpProB hOHAO0BOrO pbiHKa. HMKaKoro AoNoMHUTENbHOTO NOATBEPXAEHMSA OT yYacTH/Ka TOpProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/oUYeHa No npuyYMHe OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KKU K chupme n TKC,
YuacTHukom go 15:00 MCK TekyLuero AHS fO/MKeH ObiTb 3aKpennéH 3a COOTBETCTBYHOLLE 6pokepckoii dvpmoii felicTByrowmii TKC ®P.
Ecnu fo 15:00 MCK YuacTHuk He 3akpennseT felicteyrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/1ioueHbl ¢ ykasaHmem "niobumoro”
TKC coOTBETCTBYHOLErD TMMNa (COBCTBEHHBIW, KNMEHTCKWA, [Y). Ecnn caenkn T+2 He MOryT 6bITb 3aK/IlOYEHbI C YKasaHnem "nwobumoro”
TKC (OH Takxe He ykasaH Wau yKasaH HeBEpHO), TO 06513aTeNbCTBa y4aCTHUKA KIMPUHIa No nocTaBke No gbloyepcy Ha akuum B Yactu
no3unumii AaHHo B® cunTaloTCA HeBbINOMHEHHbIMU, N B3UMaeTcs LWTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloyepcam.

Mocne 3aknyeHnss CAEMOK NOCTaBKM NO akUusiM B cucteme hOHA0BOTO PbIHKA, B C/ly4Yae A0CTaTO4HOCTM 06ecrneyeHns nog COBOKYMHYH0
no3uumio Ha pbiHke T+2, chbtovepcHas nosvums B cucteMe SPECTRA 3akpbiBaeTcs, 1 obecneveHne nog Ty nosuumio ocBoboxgaetcs. B
C/lyyae Hef,0CTaToOYHOCTM 06ecneyeHns Nog CoOBOKYMHYHO NO3MLMI0 Ha pbiHKe T+2, doblouepcHas no3vums n obecneveHne nog Heé octaoTcs
3a6n0knpoBaHHbIMK B ccteme SPECTRA [0 MOMEHTa UCMOSTHEHNS MapXXUHaIbHOTO Tpe6oBaHNs Ha pbiHke T+2.

Mocne ncnonHeHns boYEPCOB Ha akLMU TEXHUYEeCKNe CAENKN 3aKpbiTWS NO3uLMiA No hbloyepcamM Ha akuum TpaHcampytoTes B Tabnuue
cpenok. Ans aTux caenok B nonsix xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHus "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiCTaBNsSiEMble Y 3aABOK U CAeNok). TexHuueckme caenkuv, 3akpbisatoLme biodepcHyo Nos3uumio, yayT Takke
oTO6paxaTbcsl B 0OTHETAX CPOYHOro pbiHka f04.csv u fut_deal.csv B AeHb ux hopmupoBaHus.

Bonee nogpobHyo HopMaumio No MexaHM3My peannsauny NocTaBku Bbl MOXETE HaliTu Ha caliTe — http://moex.com/s1262

2.4.2. kcnupauusa onynoHoB
B HacToAwwmiA MomeHT cuctema SPECTRA nogaepXxnBaeT aMepuKaHCK1e OnuyoHbl Ha hbloYepchl U eBponeickme OnumMoHbl Ha akuuu.
2.4.2.1. 3kcnupayus onuyuoHOB Ha (hpbrouepchbl

Mpun akcnvMpaumm onymoHa No3uums No ONuUMOHY NpeBpaLllaeTcs B MO3MUMI0 MO hbloYEpPCY C LEHOW, paBHOW CTpaiiky 3KCMUpMpyemoro
OnuMoHa. SKcnupauys OnuUMOHOB OCYLLECTBAETCS B K/IMPUHIOBYH CECCUID. TEXHUYECKU 3Kcnupaums othopMaseTCa CAeNKoi 3akpblTusi
No3nLMK MO OMNUMOHY W CAENKON OTKPLITWS NO3MLMK No thbouepcy, KoTopble B Tabnuue cAenoK NoMeyaoTcsi cneluanbHbIM NpU3Hakom B
nonsx xstatus_sell n xstatus_buy (nogpo6Hee cMm. pasgen MNpr3Hakn, BbiCTaBAsiEMbIE Y 3a5BOK U CAEMOK).

SKCnMpaLms onuyYoHOB BO3MOXHA B BYX PEXMMAaX:

» [locpouHasi, BbINOMHAEMas MO 3anpocy yyacTHuKa. MokynaTtesib MOXET B /1060l MOMEHT NpeAbsBUTL NpoAasLy TpeGoBaHue 06 ncnon-
HEHUN ONUMOHA, NOCNaB C cUcTemy nopy4veHne 06 akcnupauun (nogpobHee cM. pasgen Metog OptChangeExpiration — MNMopyyeHust Ha
3KCMMpauUyIo OMNuUMOoHOB). MNopyYeHUst Ha 3KCNMpaLuo cobMparoTcsl B TEUEHUE BCEl TOProBOii CECCUM, HO UCNOMHAKTCS ABa pasa B AeHb
— B MPOMEXYTOUHbIV KMPVHT 1 B BEUEPHWIA KITUPWHT.

+ ABTOMaTMyeckas, B fieHb 3aBepLUeHNst obpaLlleHns onuyoHa. B nocnegHuii aeHb obpatleHns onuyoHsbl, HaxoasLmecs "B AeHbrax" (kon-
Nbl, CTPaliK KOTOPbIX CTPOrO MEHbLLE pacyeTHOl LieHbl (hblodepca, U MyTbl, CTpavik KOTOPbIX CTPOro 60s1bLue pacyeTHOW LieHbl (hbloyepca),
3KCMMPUPYHOTCA aBTOMAaTUYECKM.

N5 oNUMOHOB "Ha fieHbrax" (Ko/ibl U NyThl, CTPAK KOTOPbIX CTPOTO PaBeH LieHe UCNOMHEeHUs! (oblodepca) aBTOMATUYECKOE UCMOTHEHNE
OCYLLECTB/SIeTCS! A/151 NOIOBUHbI OTKPbITOM OMUMOHHO MO3ULMKM C A@HHBIM CTpaiikoM. ECnv BennuMHa OTKPbLITOM No3uumn sBnsietcs
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HEYETHBLIM YNC/IOM, TO NPU PacyéTe BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONIOB NPUMEHSieTCs okpyrieHune Beepx (0.5=1), ans nyTtos
— oKpyrneHue BHu3 (0.5=0).

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

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

2.4.2.2. 3kcnupauusi onuuoHOB Ha akuumn

1A ONUMOHOB Ha akuumKn, KOTopble ABMAKTCA eBpOﬂeVICKVIMVI M pacyéTHbIMY, NpefycMOTPeHa TO/IbKO aBToMaTuyeckas akcnupaums. B no-
CJ'Ie,D'HI/Iﬁ OeHb O6paLLLeHMF| MCNOMHAKTCA TO/IbKO OMLUMOHbI, Haxoasumecs "B AeHbrax". CooTBETCTBEHHO, NOPYYEHUSA HA ncnosiHeHme/oTkas
OT UCNOJSIHEHUA NO onunoHamM Ha akuuun cmcTemoli He NprUHUMaKTCA.

2.4.2.3. PacueT ONUUOHHbIX PUCKOB nepes akcnupauueii

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

MapaMeTpbl CLEHapUs aKCNMpaLmu:

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

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

 exp_weight - BeC puck-npodnns ¢ y4eToM cLeHap1eB aKCIvpauuy.

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

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

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

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

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

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

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

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

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

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

MeyaroTca cneunasibHbIMN NpU3HakamMmm B nNonax xstatus_sell n xstatus_buy:

« ePerpetualFuturesExecutionVoluntary (0x10000000000000) - caenka BcneacTere f06pOBOMBHOIO Bbixofa U3 BEYHOrO dhbtovepca (Ha

OCHOBaHUN NOAAHHOI 3asBKM);

» ePerpetualFuturesExecutionForced (0x400000000000000) - caenka BCneAcTBre NPUHYAMTENBHOIO BbIXO4a U3 BEYHOTO (hbioyepca (pe-

anu3auysi Hey4o0BNETBOPEHHOTO cnpoca);

« ePerpetualFuturesExecution (0x800000000000000) - caenka B CBA3aHHOM MHCTPYMEHTE BCIEACTBME BbIXofa M3 BEUHOTo thbloyepca.

2.4.4. NMpusHakn, BbiCTaB/IsieMble Y 3asBOK U CAENO0K

Mpu3Haku, BbICTaBNsAEMbIE Y 3a59BOK U CLAENOK:

HanmeHoBaHue npusHaka

BbutoBas macka

OonucaHue

Tunbl PbIHOYHbIX 3asABOK

eAuctionStatus 0x1 KoTupoBouHas 3asBka (Day).

eOppositeStatus 0x2 BcTpeuHasn 3asnBka (I0C).

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

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

Tunbl KTUPUHTOBLIX CAENOK

eNonQuoteStatus 0x4 lMpu3Hak BbICTaBNAETCA B apECHbIX 3adBKax
1 cAerniKax, TeXHUYECKUX Ccaenkax, KNMpuHro-
BbIX CAefiKax, cAenkax no Horam Mynstuse-
ros v caenkax RFS.

eExecStatus 0x20 Cpaenka, BO3HUKLIAA B pe3ysibTaTe UCnosiHe-
HUA onuuoHa. ®nar craBuTcA A1 OMUMOH-
HbIX CAENOK 1 ANs boYepPCHbIX CAEMOK, KO-
TOpble NOABUINCHL B pe3y/ikTare aKcnupatmm
OMLUM1OHOB.

eExpirationStatus 0x80 VicTeyeHne BpeEMEHU XM3HW WMHCTPYMEHTA,
dhbtouepca nnm onumuoHa.

eDUFlowStatus 0x800 Cpenka nepeHoca 1Y mexay P®.

eOptionLapse 0x800000 Cpoenka ncrteyeHns onumoHa.

eClearingTrade 0x2000000 TexHuyeckas KIMpUHroBas caeska, chopmu-
poBaHHasi BHe TOpros. BbicTaBnisieTcs y BCeX
K/IMPVHIOBLIX CAE/OK.

eFuturesExecution 0x40000000 Cpaenka ncnosnHeHus dbroyepca.

eChangecCollateral 0x400000000 Cpaenka no konnatepasibHOMY UHCTPYMEHTY.

eRfsOrder 0x400000000000 3asBka unu caenka cuctemsl RFS.

ePerpetualFuturesExecutionVoluntary 0x10000000000000 TexHuyeckas cpaenka BcrneacTeve p[obpo-
BOJIbHOTO BbIXOfa U3 BEYHOTO hbtoyepca (Ha
OCHOBaHUV MOLAHHOTO NOPYYEHNS).

ePerpetualFuturesExecutionForced 0x400000000000000 TexHuyeckan caenka BCNefcTsue npuHyau-
TeNbHOro BbIX04a U3 BEYHOTO doblovepca (pe-
anv3auus HeyoBNETBOPEHHOIO CNpoca).

ePerpetualFuturesExecution 0x800000000000000 TexHnyeckan cpenka B CBA3aHHOM WHCTPY-
MeHTe BC/eACTBYE BbIXOAA U3 BEYHOTO (Pblo-
yepca.

AppecHble 3as8BKU U CAENKN

eTransferClientPosition 0x8 Mpr3Hak nepeHoca nosuumin mexay bo.

eAddressStatus 0x4000000 Mpu3Hak agpecHoin 3asBKK, aapecHol caen-
Kn, caenkn RFS wnnun 3assku, hopmmnpyemoii
no pesysnibTatam NpoBepKU KOTUPOBOK RFS.

eTransferSource 0x200000000 Mpu3HaK UCTOUYHUKA NepeHoca No3nUnin Me-
xay bo.

Onepauun Hag cBA3KaMu

eREPOBackStatus 0x4000 Mpu3Hak onepauun Hag BTOPOW HOroW CBA3-

KW.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

eStrategy 0x8000000 Mpu3Hak 3asaBku UK caenku no ceaske. Cra-
BUTCSH Y onepauuii Haj Horamun CBA3KK.

Apyroe

eDontCheckMoney 0x10 He npoBepsaTb obecneyeHne No KAMEHTCKO-
MY YPOBHIO.

eStatusExternalUseEveningExecution 0x100 MpusHak 3asBKM WM CAENKA B BEYEPHIOD
ceccuio.

eDontCheckLimits 0x200 He npoBepaTb IMMUTBI MO OMUUOHAM.

elLastRecStatus 0x1000 BuT KoHUa TpaH3akumu.

eDeleteOperationStatus 0x200000 [Mpu3HaK 0AMHOYHOIO YAA/IeHUS 3asBKU.

eOppositeOrderTailDeleteDueToCrossTrade | 0x20000000 MpusHak yganexus octatka I0OC-3aaBku Mo
NPUYMHE KPOCC-CAENKN.

eCODBulkDeleteOperationStatus 0x100000000 YpaneHuve asnsetcs pesynsratom COD.

eFineOperationStatus 0x1000000000 [MpocTaBngeTcsa npu CHATUM 3asBKN B pe-
3ynbrate wrpada B RFS.

eUKSBulkDeleteOperationStatus 0x2000000000 lMpu3Hak CHATMA 3as8BOK NO KOMaHze
UserKillSwitch

eNCCRequest 0x4000000000 Mpu3Hak Toro, 4To onepauus SBNsaeTca cnen-
cTBUEM nogayu nopy4veHus HKL,

eNCCBulkDeleteOperationStatus 0x8000000000 Mpu3Hak cHATMSA 3a8BOK MO KOMaHAe
DelOrdersByBFLimit

eLigNettingRF 0x10000000000 Mpu3Hak 3asBKM UK cAenkun, chopmMmmnpoBaH-
HOW B Npouecce NMKBUAALMOHHOMO HETTUHra

eActiveSide 0x20000000000 AKTVBHas CTOpoHa B cAefike. 3asBka, npu-
BefLuasn K caenke npun fo6asneHnn B CTakaH.

ePassiveSide 0x40000000000 MaccmBHasi cTopoHa B cpenke. 3asiBka 13
cTakaHa, y4acTByloLLas B CAeske.

eSynthetic 0x200000000000 MpW3HaK CUHTETUYECKOI 3asiBKM U CTOPOHbI
CLENKM, COOTBETCTBYHIOLLEN 3TOl CMHTETUYE-
CKOIA 3asiBKe.

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

eOperatorinputSA 0x1000000000000 Mpu3Hak 3a8BKM UK CAeNKN, CPopMUPOBaH-
HOW Npu 6NnoKVpoBKe No PacyeTHOMy Kogy.

eDontFineRF 0x80000000000000 MpusHak HeB3WMaHusi wTpada 3a CAenkn
yperynmpoBaHus.

eMorningSession 0x100000000000000 lMpu3Hak TOro, 4Tto CcAefnka coseplUeHa B
YTPEHHIO TOProBYO CECCUIO.

eSyntheticPassive 0x200000000000000 Mpr3HaK NacCUBHON CUHTETUYECKON 3asBKU.

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

KpbITUA.

[ns oTAnumnst agpecHbiX CAEN0K OT CAeNoK, hopMMpyeMbIX MO pe3ysibTaTaM NPoBepKN KOTMPOBOK RFS, cneayet NnpoBepsiTb HE TONbKO 6GUT
eAddressStatus, Ho 1 npusHak eRfsOrder. B 3asBkax 1 caesikax, 3ak/to4YeHHbIX B pe3ysibrate CBefeHns KOTMPOBOK 13 cuctembl RFS, 6ut
eRfsOrder nogHAT, TorAa Kak B afApecHbIX CAeNKax aToT GUT CHAT.

[ina ynobeTea paboThl 63k-0mcoB nHgopmauysa B Plaza-2 winto3ax n oT4éTax CMHXpoHu3mpoBaHa. [nsa atoro B otuétax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ucnonb3ytoTcs nons signs_buy u signs_sell. 3Tn nons nocTpoeHsbl Ha 0cHoBe 6u-

TOBOW Macku B Plaza-2.

HauuHasi ¢ Bepcumn 7.9, cnegyrolye Npr3Haky 3asiBOK U CAEMOK, He UCTONb3YIOLMECs B HAcTosiLLee BpeMsi, GyayT nepeonpeaeneHsbl 1

1CNo/b30BaHbl ANS APYTUX Lieneit:
« eREPOCCStatus (0x2000);

« eSpotTransferStatus (0x8000);
« eFairPlayStatus (0x10000);

* eREPOStatus (0x20000);

« elnternalHalfTrade (0x80000000);
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* elgsOrder (0x800000000).

2.4.5. Tunbl caenok, hopMmupyembie NpU UCMNOSTHEHUN U UCTEUEHUU (PLIOYEPCOB U OMNLMOHOB

Tunbl cAEMNOK, (POpMUpYEMbIE NPW UCTIONIHEHUU 1 CTEUYEHNN (DbIOYEepPCOB 1 ONLMOHOB, NepedncieHbl B cieayioleii Taénuue:

Twun onepauuun

Cpenka 3akpbITUS NO3ULUmn

Cpenka oTKpbITUS: No3nuun

Aarta n Bpemsi, Ko-
raa caenku nosiBAT-
Csl B OTYeTE U L/o3e

VcnonHeHne nocTaBOYHOrO
hbloyepca

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

LieHa cfienku oKpyrisietcs ¢ TOUHO-
CTbI0 10 MUHUMASILHOTO LLara LEHsbI.

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

B wno3ax n otyétax B 6GMTOBOIA
Macke npusHaku: eNonQuoteStatus,
eExpirationStatus,

eFuturesExecution, eClearingTrade.

Het

YTpPOM B fieHb UCMOSTHEHNS

NcnonHenve
hblouepca

pacyeTHoro

B wnto3ax n oTyéTtax byaeT yHuKasb-
HbIA HEHyneBo id.

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

TexHnyeckaa caenka, Hpuandeckn
He ABNAeTCA CAENKOMN.

B wno3ax n otyétax B 6GMTOBOIA
mMacke npusHaku: eNonQuoteStatus,
eExpirationStatus,

eFuturesExecution, eClearingTrade.

Het

BeyepoMm B fieHb ucnosiHe-
H¥A hblovepca

VicnonHeHne onuyuoHa

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

LieHa caenku pasHa 0.

TexHuyeckas chenka, puandeckun
He ABNsAeTCA C,qel'lKOI7I.

B wno3ax n oTyétax B 6GWUTOBONA
mMacke npusHaku: eNonQuoteStatus,
eExecStatus, eClearingTrade.

e B wnto3ax n oTyéTax Gyaer yHu-
Kas1bHbI HeHyneBoi id.

 LleHa caenkv OKpyrisercs ¢ Tou-
HOCTbIO A0 5 3Haka nocne 3ans-
TOWA.

« HOpuanueckun ABNSAETCS CAENKOIA.

e B wmosax wu oT4éTax B
6UTOBOA mMacke NPU3HaKN:
eNonQuoteStatus, eExecStatus,
eClearingTrade.

CJernkn UCMOIHEHUS OMLMO-
HOB TeHEpPUPYHOTCS:

* B npomMKavpuHre
* B BeuepHeM KnupuHre

B 3aBUCUMOCTU OT BPEMEHMU
nogayvn 3asBKU Ha WCMOJHe-
HMe onuuoHa (reHepauusi B
GAvKaLLEM KIIMPUHTE)

VicTeyeHve onunoHa

B wnto3ax n oTyétax byaeT yHuKasb-
Hblli HeHyneBoiA id.

LleHa caenkn pasHa 0.

TexHuyeckas cpesnka, opuandeckn
He ABNAeTCA CAeﬂKOI‘Z.

B wn3ax u oTyéTax B 6GMTOBOINA
macke npusHaku: eNonQuoteStatus,
eExpirationStatus, eClearingTrade,
eOptionLapse.

Het

Beuepom B fAeHb uUCMofHe-
H¥A hbtodepca

MNepeHoc nosuuun Ob®

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

LleHa caenku pasHa 0.

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

B Lto3ax n OTYéTax
B OuTOBO/ Macke MpU3HaKM:
eNonQuoteStatus, eAddressStatus,

¢ B wno3ax n otyétax 6yaet yHu-
KaJ/IbHbIl HEHyNeBOiA id.

¢ LleHa cgenku pasHa 0.

e TexHunyeckasa cpenka, ropuanye-
CKM He ABnsdeTca C,EI,EI'IKOVI.

B Lno3ax " oT-
YyéTax B 61TOBOM mac-
ke npusHaku: eNonQuoteStatus,
eAddressStatus,

Beuepom
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Twn onepauun

Cpenka 3akpbITUs MO3ULUmn

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

CA B OoT4yeTe U WwJsrose

eTransferClientPosition,
eClearingTrade.

eTransferClientPosition,
eTransferSource,
eClearingTrade.

[06pOBOMbHLIN  BbIXOA Y3

BEYHOrO  (pblovepca  (Ha
OCHOBaHWV NOAAHHOTO Mopy-
YyeHus)

B wnto3ax 1 oTyéTtax byaeT yHuKasb-
HbIA HEHYNeBoW id.

LieHa cfienku paBHa pacuyeTHo Le-
He BeYHOro hbloyepca.

TexHnueckaa caenka, Hpuandeckn
He ABNAETCA CAENKOMN.

B wno3ax n otyétax B 6GMTOBOINA
mMacke npusHaku: eNonQuoteStatus,
ePerpetualFuturesExecutionVoluntar}
eClearingTrade.

'

B wo3ax n oTuétax Gyger yHu-
KaJTbHbI HEHyNeBoA id.

Beuepom B AeHb nogayu no-
PyYeHna Ha ncrnosiHeHne

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

HOpuanyeckn SBNSeTCs CAeNKoN.

B Lu/TH03ax " oT-
yétax B 6vToBOM mac-
Ke npusHaku: eNonQuoteStatus,
ePerpetualFuturesExecution,
eClearingTrade.

MpuHyanTenbHbIl BbIXOA U3
BEYHOro (pbtouepca (peanu-
3aunsa HeyoBETBOPEHHOIO
cnpoca)

B wnto3ax n oTuétax byaeT yHuKas b-
HbIi HeHyneBoW id.

LleHa caenkv paBHa pacyeTHoit Lie-
He BEYHOro thbtovepca.

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

B wno3ax n oTyétax B 6UTOBONA
macke npusHaku: eNonQuoteStatus,
ePerpetualFuturesExecutionForced,
eClearingTrade.

.

B wno3ax n otuétax Gyger yHu-
KasIbHbI HEHyNeBoi id.

Beuepom B fieHb nogayn no-
py4YeHus Ha UCMOoNHeHne

Llena caenkv paBHa pacyeTHo
LieHe BeyHoro cpbtoyepca, YMHO-
XXEHHOI Ha KO3hMLMEHT, yuu-
ThiBAOLWMI pa3HuLy B pasmepHo-
CTSIX UHCTPYMEHTOB.

HOpuanuecku aBNsSieTcs CAeNKoii.

B Lnto3ax " oT-
yéTtax B 6UTOBON mac-
Ke npusHaku: eNonQuoteStatus,
ePerpetualFuturesExecution,
eClearingTrade.

ToproBble CAe/KU OTPAXAOTCS CEAYIOLMM 06pa3oMm:

Onepauuu B XoAe TOproB

NHdopmayms no onepauusim

Cpaenka no goblovepcy Ha akumm Ha OCHOBaHUN afpeCHO 3as1BKM

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHyNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wnwo3ax u oTyéTax B 6GBUTOBOW
eNonQuoteStatus, eAddressStatus.

Macke: MNpuU3Hakn

Caenka no oblouepcy Ha akLy Ha 0OCHOBaHUM 6e3aPEeCHO 3asBKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

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

HOpuanuecku SBNsieTcs cAeNKoii.

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

HOI 3asBKK

Czenka no onuuoHy Ha blouepchbl Ha akLMK Ha OCHOBaHWUU aapec-

B wio3ax 1 oTuétax GyaeT YHVKasbHbI HEHYNeBOiA id.

LieHa cie/kv OKpyriseTcst ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LieHbI.

HOpuAanueckun SBNSETCS CAENKOIA.

B wnwo3ax u oT4yéTax B OUTOBOWA
eNonQuoteStatus, eAddressStatus.

Macke: TMpUsHakn

afipecHoii 3asBku

Cpenka no ONuUMOHY Ha (pblOHepCbl Ha akuunm Ha OCHOBaHWUK 6e3-

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEeHyNeBoii id.

LieHa ce/kn OKpyrnseTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LieHbI.
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NHcbopmauusa no onepauyumsam

FOpuanuecku SBNsieTcs caenKoii.

B wnto3ax 1 oT4éTax B GUTOBOI Macke: Bce 6UTbl BbIK/HOUEHbI.

Cpenka no nepeHocy nosvuui

B wto3ax 1 oTuétax 6yAeT yYHVUKa/bHbI HEHYNeBoiA id.

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

HOpuanueckn He ABNSIETCS CAEMKOIA.

B wnwo3ax UM OT4ETax B OUTOBOW Macke: npu3Ha-
kn eNonQuoteStatus, eAddressStatus, eTransferClientPosition,
eTransferSource.

TexHuyeckas caesika Ha ocHoBaHuu 1 yactun aﬂ,pecHOVl napHon 3a-
ABKN

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYNeBoiA id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wnwo3ax u oOT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, eStrategy.

NPU3HaKn

TexHnyeckas caeska Ha OCHOBaHMM 2 YacTu aApecHoi napHoW 3a-
ABKM

B wnto3ax n otTyétax 6yaeT YHUKasbHbI HEHYNEeBOW id.

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

HOpuAanueckun SABNAETCS CAESKOIA.

B wmo3ax wn oTyétax B  OUTOBOM  Macke: npu-
3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus.

TexHnyeckasn cenka Ha ocHoBaHuK 1 yacTu 6e3agpecHoli napHo
3adaBKN

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caienkn okpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka noce 3ans-
TOiA.

FOpuanuecku SBNsieTcs caenKoii.

B wnw3ax W oTyétax B OUTOBOW

eNonQuoteStatus, eStrategy.

Macke: MNpusHakn

TexHuyeckas cfienka Ha 0CHOBaHUM 2 YyacTu 6e3afpecHoii napHoi
3asBKU

B wto3ax 1 oTuétax byaeT YHVKasbHbI HEHYNeBoiA id.

LleHa cpenku okpyrnseTca ¢ TOYHOCTbIO A0 5 3Haka nocsie 3ans-
TOM.

FOpuAanueckun SBNSETCS CAEKOIA.

B wnwo3ax u oT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eStrategy, eREPOBackStatus.

NPpuU3HaKn

Cpenka no chbloyepcy Ha akLuu Ha OCHOBaHUM caenkv B RFS

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kv OKpyrnseTcst ¢ TOYHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca cAesKoi.

B wnwo3ax u oT4yéTax B OWTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, eRfsOrder.

NPU3HaKn

Cpernka no onuMoHy Ha ddbloYepchbl Ha akLMW Ha OCHOBaHWUU CAENKU
B RFS

B wnto3ax n oTyétax 6yaeT YHUKasbHbI HEHYNEeBOW id.

LieHa cenkv OKpyrisieTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuanuecku SABNAETCS CAESKOIA.

B wno3ax u oT4yéTax B OWTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, eRfsOrder.

MpW3HaKn

TexHnyeckaa cfenka no 1 yacTy nNapHO 3asBKM HAa OCHOBAHWM
caenkn B RFS

B wto3ax n oTuétax 6yaer yHUKasbHbIi HeHyneBoii id.
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 LleHa cAienkn oKpyrnsieTca ¢ TOYHOCTbIO 40 5 3Haka nocse 3ans-
TOiA.

* lOpuanyeckn SBNsieTCs CAENKOM.

* B wmosax u oOT4éTax B OGWTOBO Macke: MpuU3Haku
eNonQuoteStatus, eAddressStatus, eStrategy, eRfsOrder.

TexHuuyeckas caenka no 2 yacTu NapHOW 3asBKM Ha OCHOBaHWM ¢ B Lwinto3ax u oT4éTtax 6yaeT yHUKabHbI HeHynesoli id.

caenkn B RFS
* LleHa caenku okpyrnseTcs ¢ TOYHOCTbIO A0 5 3HaKa nocsie 3ans-

TOIA.
* lOpuanueckn aBNseTcsa CAenkoim.
B wmo3ax un oTtyétax B 6WTOBOM  Macke:  npwu-

3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus, eRfsOrder.

2.5. PacnucaHue TOproB U KJIMpPUHra

2.5.1. PacnucaHue ToproB. ToproBble ceccuu

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

* BeuepHI0l0 fONOHUTENBHYIO TOProBYH CECCU0 — /18 peasibHbIX TOPros gsmTcsa ¢ 19.05 o 23.50 N0 MOCKOBCKOMY BPEMEHN.
* YTPEHHIOI0 AONOMTHUTENbHYIO TOPTroBYH0 CECCUI0 — A1 peasibHbIX TOpros gsmtes ¢ 9.00 Ao 10.00 cnegyowmx KaneHaapHbIX CYyTOK.
* OCHOBHYIO TOProByt Ceccuio — AN peanbHbiX Topros anutces ¢ 10.00 go 18.50.

B npeaenax ofjHOI TOProBoi ceccun 06paLLaloTCsi OfHU U Te Xe TOProBble MHCTPYMEHTbI Y MPUMEHSIIOTCS OfiHU U Te Xe napameTpbl AN
pacueTa obecneyeHus. B npomMexyTkax Mexzy TOProBbIMW CECCUSIMU NPOU3BOANTCS Psia BaxHelwmux ansa cuctembl SPECTRA onepauwid,
TaKuX KaK KIMPUHI, UCTEYEHWNE CPOKa AeliCTBUSI KOHTPAKTOB, rEHepaLus U Pacchbiika OTYETOB U T.M.

2.5.2. MpoMeXyTOUHbIW KNUPWUHT

BHYTpUW OCHOBHOI# TOPrOBOI ceccum CyLLLeCTBYET NepepsIiB, KOTOPLIA B peanbHoit cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOcKoB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXoAUT NPOMEXYTOUYHAsA KNMPUHroBas ceccusi (MPOMEXYTOUHbIA KAUPUHT). MpomexyTouHas Knum-
PUHroBasi ceccust HyXxHa A5l Toro, Ytobbl 3admKCMpoBaTb B CepeiHe [HA HOBblE PaCYeTHblE LieHbl MO MHCTPYMEHTaM U NepeyncinTb
BapuaLMoHHY0 Mapxy (MPeMUo) Mexay y4acTHUKaMU KIIMPUHra.

B NPOMEXYTOUHBI KNMPUHT U3MEHSOTCS:

» PacueTHble LieHbl IHCTPYMEHTOB, MO KOTOPbIM GbI/IN TOProBbIe ONepaLmm B NepUog, Be4epHUX/yTPEHHUX TOProB 1 NepBOoii MOI0BUHbI AHEB-
HbIX TOproB. CTapble 1 HOBblE pacyeTHbIe LieHbl 0TObpaXaloTcs B cneLmasibHbIX nonsx Tabnuy fut_sess_contents n opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CBOGOAHblE CpefcTBa K/IMEHTOB MNOC/E pacyeTa W nepeuncrieHns BapuaumnoHHol Mapxu (npemun). MNepeyncneHHas BapuaunoHHas
mMapxa (npemus) oTobpaxaeTcs B cneyuasnbHbIX Nonsx Tabnuy part n part_sa notoka FORTS_PART_REPL.

B NpOMEXYTOUHBIA KTUPUHT HE N3MEHSIOTCS:
+ Pa3mMep NMMWTOB NO UHCTPYMEHTaM.

» CoctaB TOProBbIX UHCTPYMEHTOB. YasieHne CTapbiX MHCTPYMEHTOB U ,u,06aBneH|/|e HOBbIX OCYLLEeCTB/AETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOIA KNTUPUHT

OCHOBHOI/ K/TMPUHT NPOBOAMTCSA MO OKOHYaHWUKM TOProBoii ceccum B nepurog ¢ 18.50 go 19.05 MmockoBcKoro BpeMeHu. B npouecce knnpuHra
BbIMOJIHAETCA:

* PacueT 1 hukcaums pacyeTHbIX LieH MHCTPYMEHTOB MO UToraM BCeil ToproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyoHHO Mapxu (MPeMumn) Mexay y4acTHUKamu.
* YaasieHne TOproBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM OGPALLEHMS], U f,O06AB/IEHNE HOBbIX TOPrOBbIX MHCTPYMEHTOB.

» O6HoBNEHWE UHDOPMaLMK O KIMEHTax, BPOKEPCKMX M pacyeTHbIX mpMax nyTem yaaneHust cTapoli MHopMaL M 1 3aKauku HOBbIX
[JaHHbIX U3 KIMPUHra.

[locne 0CHOBHOrO KNMpWHra npou3BoaUTCA reHepaLma 1 paccbl/ika OTYETOB Mo uToram TeKyLLI,eVI TOpFOBOIZ ceccun.
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2.5.4. OCOGEeHHOCTU NOBeAEHUA pa3HbIX CYLHOCTEe B cMCTEME NMPU Ha3Ha4YeHUU HOBOIA TOp-
roBou ceccuun
2.5.4.1. CnpaBoYHasa U cecCMOHHaA nHdopmayus

Mpwn Ha3Ha4YeHUy HOBOI TOProOBOI Ceccum aHHble U3 CPaBOYHbIX TabuL, B KOTOPbIX CYLLECTBYET NPMBA3Ka K HOMEpPY Ceccun 3akadvsa-
10TCA BHOBb M3 K/IMPUHIa C ykazaHmem HOBOrO HOMepa TOproBoli ceccuu. B cnpaBoyHble Tabnuupl, B KOTOPbIX HET NPUBS3KMA K HOMepyY
ceccuu, npucbinaetcst Habop N3MeHeHW, TO ecTb A06aBNATCA HOBbIE 3an1cK, NOSIBMBLLKECS [/151 HOBOW TOProBOI Ceccun, 1 yaasisaoTcs
3anvcy A8 06bEeKTOB, KOTOPbIX HE A0/MKHO ObITb B HOBOI TOProBoi ceccun. CnpaBoyHble TabuLbl — 3T0 Tabnuupl, NPUXOAALLME B NOTOKE
FORTS_REFDATA_REPL. /Torom Bcex 3aTux n3MeHeHwuin sBnsietcs gobasneHne B TabnuLy session 3anmcy ¢ HoBbIM HOMEPOM CECCUN.

2.5.4.2. leHbIv n No3nuuun

Mpu cmeHe ToproBoii ceccun MHhopmaLms 0 CpeAcTBax, IMMUTaxX U NO3NLMAX KTMEHTOB OOHOB/ISIETCS B PEXMME MPUMEHEHMNS OOHOBNEHUA,
TO €CTb MEHSIKOTCA TOMbKO Te 3anncK, B KOTOPbIX BO BPEMS K/IMPYHIra peasibHO Npousownn nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.4.3. 3asABKU U caenkun

OcHoBHas Toprosas UHdopmauus (notoku FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsietcs, T.e.
[0 HOUU TEKYLLEro [iHA B pensimkaLuum AOCTYMHbI 3as1BKN 1 cAeNKu, caenaHHble Ao 19.05 B TekyLLyto TOProByto CECCUI0.

Mpu cMeHe TOProBoi Ceccum NPOMCXOANUT aBTOMAaTUYeCKoe NepeBbICTaB/IEHNE MHOTOAHEBHbIX 3asBOK, JaTa NCTEYEHNSI KOTOPbIX eLle He
HacTynuna, nyTem yasieHus ctapoii 3asBku 1 fobasneHns HoBOl (C HOBbIM HOMEPOM). YuuTbiBas, YTO B penvky B Tabnuuy orders_log
MHopMaLmMst 06 3TOM He npefaeTcs, KIMEHTCKas cucTema [o/mkHa GbiTb YCTPOEHA criedyowmM o6pasom. Mpyu o6HapyXeHUM HOBOrO
HOMepa TOproBoii ceccumn B Tabnnue session, KINEHTCKas cucTema Ao/mKHa “3abbiTh” 060 BCEX 3asiBKax, KOTOPbIE Y Hee COXPaHUINCh B
namsTy fOo 3TOro, 1 “cnywars” penanky Ha npeaMeT NosiB/IeHNs HOBbIX 3as1BOK, C yKazaHWeM HOBOro HoMepa TOProBoii ceccum.

2.5.4.4. NHCTPYMEHTbI

Mpy cMeHe TOProBOW Ceccun MPOUCXOAUT yAasIeHNe TOPTOBbIX MHCTPYMEHTOB, C UCTEKLLUMM CPOKOM O6palleHns, U Ao6GaB/IeHNE HOBbIX
TOProBbIX UHCTPYMEHTOB. CyLLeCcTBYET NPasBn10 — HOBbIMW UHCTPYMEHTaMU Hefb3A TOProBaTh B BEYEPHIOK N YTPEHHIOK TOProBble Ceccuu,
npv 3TOM [ aHHble NHCTPYMEHTbI NPUCYTCTBYIOT B CUCTEME, MHhOpMaLLMa NO HUM NPUXOAUT B pennvke. B Tabnuuax fut_sess_contents n
opt_sess_contents TakMe MHCTPYMEHTbI NOMeYeHbl crneLyasibHbIM NPU3HaKoM.

2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLie ToprosbIx ceccuii MOTOKN pennukaunn moryt 6bITb LUTATHBLIM 06pa30M 3aKpbITbl N NEPEOTKPLITbI 3aHOBO CepBepamMmu TOpFOBOVI
CNCTEMbI, NPX 3TOM NO HEKOTOPbLIM NMNOTOKaM MOXET ﬂpMVITVI yBegoM/1eHne 0 CMeHEe HOMepa XXU3HU CXeMbI.

B HacToALmi MOMEHT, 6e3 CMeHbl HoMepa XWU3HW MOTYT NepeoTKPbIBATLCS CefyoLme NOTOKM:
* [1OTOK C 06LMMY PbIHOYHBIMK AaHHbIMM FORTS_COMMON_REPL.

* [MOTOK C TekyLWMMY 3HaYeHnsaMn sonatunbHoctn FORTS_VOLAT_REPL.

* [1OTOK C TEKYLUMMW 3HAYEHUSMW BapraLMOHHON Mapxu (npemun) FORTS_VM_REPL.
MoTOKM, KOTOPbIE HE NEPEOTKPbLIBAIOTCA:

* [oTok co cnpaBoyHoi nHdopmauvein FORTS_REFDATA_REPL.

« [loToK c Toprosoii nHpopmauueit 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.

* Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

2.5.5. icnonb3oBaHue MexaHM3Ma CUHXPOCOObLITUIA ANA NOSTyYeHUsA KOHCUCTEHTHOrO COCTOoS-
HUA AaHHbIX B cMcTemMe

Ecnv ana pa3pa6aTb|BaeM017| CUCTEMbI KPUTUYHO MMETb BO3MOXXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOAHME BCEX AaHHbIX B
TOpI'OBOVI CncTteMe Ha HEKOTOPbIE «BaXHbl€» MOMEHTbl BPEMEHU, TO Takasd cuctemMa fo/mKHa UCNoJib30BaTb MEXaHU3M CVIHXpOCOﬁbITVIVI.
[Na CUHXpPOHM3aL KN AOCTYNHbI CNeaytoLwme CoCToAHNA TOpFOBOVI CUCTEMBDI:

» [aHHble AN HOBOW TOProBOl CECCUMU 3akayeHbl 1 paccumTaHbl (~18:54-18:55, MOCKOBCKOro BpemeHw)

* Hauano npomexyTouHoro kimpuHra (14:00, MOCKOBCKOro BpeMeHw)
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[eHexHble cpeficTBa nocne NpomMkAMpuHra nepepaccuntanbl (~14:01:30, MOCKOBCKOro BpeMeHu)
Bce pacueTHble npoueaypbl B NPOMKANPUHTE 3aKoHYeHbI (~14:02, MOCKOBCKOro BpeMeHwu)
Hauano ocHosHoro knupuHra (18:50, MockoBCKOro BpeMeHM)

[aHHble nocne OCHOBHOrO KMpWHra nepepaccymTaHbl (~18:54, MOCKOBCKOro BpeMeHnN)
Pasagukka MMMUTOB 3aKOHYeHa (B TeYeHne TOpros)

Hauano npuema 3asBOK B ayKUMOH OTKPbITUS (~8.50, MOCKOBCKOro BpeMeHH)

OKOHYaHWe nprema 3asBoK B ayKLMOH OTKPbITMA (~8.59, MOCKOBCKOro BpemMeHw)

,U,J'IFI yBeAOM/1EHNA BHELLHUX CUCTEM O HacCTyn/ieHUn onpeaeneHHoro CoctoaHuA TOprOBOI7I CUCTEMbI, B MOTOKN penaukaunn AOG&BJ‘IHETCH
HoBasi Tabnuua sys_events criegytouiero goopmara:

Mone Tvn OnucaHue

repliD i8 CnyxebHoe nose nofcucTembl pennkawmm
replRev i8 Cnyxe6Hoe nose nofAcMcTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose nogcMcTembl penvkaumm
event_id i8 YHVIKasbHbIN MAEHTUIMKATOP COObITUA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
event_type i4 Tun cobbITuA

message c64 TekcToBOe onucaHne

Ta6nuua fo6aBnseTcs B CeaytoLue noToku pennkaumum:

FORTS_TRADE_REPL
FORTS_INFO_REPL
FORTS_PART_REPL
FORTS_POS_REPL
FORTS_REFDATA REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL
FORTS_BROKER_FEE_PARAMS_REPL

FORTS_PROHIBITION_REPL

MpaBuna CUHXPOHU3ALUMUN JaHHBIX CNEAYIOLME - MPU HACTYMIEHWUN TN0GaILHOTO COBLITYSI B TOPTOBOI CUCTEME, NOC/Ie rTeHepaLmm BCex
[aHHbIX N0 3TOMY COG6bITVIO BCEMW NOACUCTEMAaMMU TOProBOW CUCTEMBI, B TAGNWLbI SyS_events BCTABMSETCS 3aMUCh C OQHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COObITUS:

1 (session_data_ready) - 3akoHYeHa 3arpy3ka AaHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOProByt0 Nepes, Ha4yasioM HOBOW TOProBoii ceccuw;
CO6bITVSA faHHOro TVNa TPaHC/IMPYHTCS BO BCeX MOTOKax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B NPOMKIVPUHIE 3aKOHYEHbI; COObITUSI JAHHOTO TNa TPaHC/IMPYHTCS BO BCEX
noTokax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbl aHHbI€ MOC/1e OCHOBHOIO K/IMPUHIa; TPaHCNPYHOTCA TONbKo B notoke FORTS_CLR_REPL

4 (intraday_clearing_started) - Hauyano NPOMK/IVPUHTA; COOLITMSA AaHHOrO TUNa TPaHC/IMPYHTCA BO BCEX NOTOKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Hayano OCHOBHOrO KAMPWHIA; COOLITUS JAHHOIO TUNa TPaHC/AMPYKTCA BO BCEX MNOTOKaX, rge ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pa3aBukka MMMUTOB 3aKOHYEHa; COOLITUA AaHHOrO TUNa TPaHCMPYHTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL
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» 8 (broker_recalc_finished) - geHexHble cpeficTBa nocne NPOMKANPUHTA NepecuuTaHbl; CObbITUA 4aHHOTO TNa TPaHC/MPYIOTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

e 23 (discrete_auction_add_order_started) - Hayano npuema 3a8BOK B ayKUMOH OTKPbITWS; TPaHCAMPYIOTCA TOMbKO B MOTOKax
FORTS_TRADE_REPL n FORTS_REFDATA_REPL

» 24 (discrete_auction_add_order_finished) - okoHuaHve npuema 3asBOK B ayKUWMOH OTKPbITUS; TPaHCAUPYKTCS TOMbKO B MOTOKax
FORTS_TRADE_REPL n FORTS_REFDATA_REPL

BHeLUHAs cuctema, MOXET NOAMUCaTLCSA Ha NosTyveHne TabnuLbl COObITU BO BCEX MHTEPECHBIX e/l MOTOKax penimkaumm 1 nonyyuTs yBe-
[lOM/1eHMe 0 TOM, KOrAa AaHHble roToBbl. Bo Bcex NOTOKax pennnkaumy 3anucy B sys_events, OTHOCSLLMECS K O4HOMY COObITVIO B TOProBOIA
cucteme 6yayT MMETb OAMHAKOBbIN event_id. B nonsax sess_id n message BblgaeTcs paclivpeHHas uHdopmauns — HoOMep HOBOW uamn
TekyLLeil TOproBoii ceccum 1 TeKCTOBOE coobLLeHne. Obpallaem 0co60e BHUMaHVE Ha TOHKOCTY:

 He rapaHTupyeTcsl MAEHTUYHOCTL 3HaueHuit cnyxe6Hbix noneit repliD, replRev B pasHbix NOTOKaxX penvkauun Ans ofHOTO U TOro Xe
CO6bITMA. OPUEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

+ YBepomsieHve B sys_events npuxoguT MOC/IE Bcex AaHHbIX, B YACTHOCTU 3TO 03HAYAET, YTO B PEXMME MOJIyYeHUst AaHHbIX on-line
BHELLHSIS cUcTeMa NoJly4unT CHauas1a CaMy HOBble AiaHHbIe, HAaNPUMED, MHCTPYMEHTbI, Ha3HAYeHHbIe B HOBYIO CECCUI0 U/ NePEHECEHHbIe
B HOBYIO CECCUI0 MHOTOZIHEBHbIE 3asiBKU, @ Y)Xe NOTOM — YBEeOM/IEH/E B SyS_events.

* He rapaHTMpyeTCca KOHCMCTEHTHOCTb AaHHbIX NPU UX pasgadve B pexumMe snapshot. B cneactsune Toro, 4To NPOTOKON penankauum He
3anomvHaeT NopsiAoK MoMyYeHns 3anuceii Mexay pasHbiMu Tabnvuamy B NOTOKe, AaHHble pasfaloTcsa B Nopsgke onucaHus Tabnuy, B
CcXemMe, 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 NOMYYEHUA CHAMLLIOTa COBEPLUEHHO He 03HAYaeT, YTO AaHHbIe roTOBbI, YUu-
TbiBaA BbllleckasaHHoe, cobbiTve session_data_ready BnosiHe MOXeT OTHOCUTLCA K MpeablayLleil ToproBoi ceccuu. Moatomy ncnosnb-
30BaTh yBeAOM/IEHUA, NPUXOAALLME B SyS_events, A1 OLEHKN KOHCUCTEHTHOTO COCTOSIHUSI AaHHbIX B CUCTEME MOXHO TOJIbKO Mocrne
nepexoga B pexum on-line.

2.5.6. PacnncaHune nrpoBbIX U TeCTOBbIX TOPros

Momnmo peasnbHol Toprosoii cuctembl SPECTRA, cywecTByeT urpoeast cucteMa 1 ABe TecToBbix cuctemsl: TO - ¢ Bepcuein TC, aHano-
rMYHOW peanbHoii cucteme SPECTRA, n T+1 - ¢ aHanornyHoii peansHoin cucteme SPECTRA unu cnepytollein Bepcuein TC.

PacnucaHue pa6oTbl UTPOBOIA CUCTEMBI:

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

* KnupwHr: 15:45 - 16:00.

PacnucaHue pa6oTbl TecToBbIX cuctem TO 1 T+1:
* BeuepHssa Toproeas ceccus: 14:15 - 23:50.
* YTpeHHssa Toprosas ceccus: 06:00 - 06:14.
* OcHoBHas Toproas ceccus: 06:15 - 13:45.
e MMpomkanpuHr: 11:00 - 11:04.

e Toukun X gnsa noctasku: 13:00, 13:15.

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

MonHoe pacnuncaHvie ceccuii Takke MOXHO MOCMOTPETb B Tabnuue session notoka FORTS_REFDATA_REPL wnn B TepMuHane B Tabnuue
"Ceccun”.

2.5.7. AYyKUNOH OTKPbITUA

Mepen HayasioM yTpPeHHEe [oNoNHWUTENLHOWM Toproeoli ceccueid, B nepuog ¢ 8.50 o 9.00 MOckoBcKOro BpemeHu B cucteme SPECTRA
npoBoAUTCA AYKLMOH OTKPBITUSA. AYKLIMOH OTKPBITUS CYXWUT A9 UCK/TIOYEHNS aHOMaSTbHOTO CKaykKa LieH NMPOU3BOAHBIX MHCTPYMEHTOB Npu
OTKPbITUM TOProB. [laHHblii MexaHn3M peanm3oBaH B hopmarte AMCKPETHOrO ayKLMOHa 3asBOK No eAuHoN LieHe aykuuoHa oTKpbITus. Lle-
Ha ayKLMoHa OTKPbITUA BbIGUPAETCA 13 YCNOBUA 0becneyeHnst CoBepLUEHNS CAEN0K C MakCUMasIbHbIM KO/IMYECTBOM KOHTPAKTOB MO 06b-
AAB/IEHHBIM HA MOMEHT BPEMEHM NPOBefeHNs ayKLMOHa OTKPbLITUA 3asiBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asiBOK 1 Mart-
YMHra 3asBOK N0 LieHe ayKLMoHa OTKPbITYSA, OnpeAensiemMoi Ha 0CHOBaHWUM MHdhopMaLmm 060 BCeX 3asBKax Ha MOMEHT OKOHYaHusi nepuoja
cbopa 3asBOK.

OCHOBHble 0CO6EHHOCTU ayKunoHa OTKPbITUSA:

* B aykuuoHe OTKpbITUS MOTYT y4acTBOBaTb TOMbKO (PbioYepChbl, BKOYAs BeyHble (hblovepchbl. KanieHaapHbIX CnpefoB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUO B ayKLMOHE OTKPbITUSI yCTaHaB/IMBAETCA Ha ypoBHEe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aToro BA.
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* B nepuog cbopa 3asBOK B ayKLUMOH OTKPbITUS MOXHO BbICTABNATL TO/LKO 6e3afpecHble KOTMPOBOYHbIE 3asBku (Tun Day), BKAovas
aicbepru. 3assku Tvna BOK, FOK, IOC - HegonycTUMbI.

* 3asBKu, NPVYBOASILLME K KPOCC-CAEMKAM, B ayKLIMOH OTKPbITVSI HE [OMyCKatoTCs.
* LleHbl 3a8BOK A0/MKHbI HAXOAWUTLCS B IMMUTAX LIEHOBOTO KOPWA0Pa MHCTPYMEHTA.
+ OrpaHuyeHsi Ha BbICTAB/IEHWE 3asIBOK B YTPEHHIO CECCUI0 Ha YpoBHE B® pacnpocTpaHseTCcsi U Ha ayKLMOH OTKPbITHS.

 BesapecHble 3asBKM C BEUYEPHEl CECCUM YUaCTBYIOT B ayKLMOHE OTKPbITUS (BKtoyas alicGepru, 3asBku Tuna Book-or-Cancel 1 3asiBku
Mo KasieHAapHbIM Cipeaam).

B nepuog c6opa 3asiBOK MOXHO CTaBUTb M CHUMATb (EC/M 3TO paspelleHo A/t MHCTPYMEHTOB AaHHOTO BA B 3TOM ayKLMOHE) 3asiBKY,
nepecTaHoOBKa 3as1BOK 3ampeLLeHa B ayKLyoHe OTKPbITUSI.

* Bpewms Hayana c6opa 3asiBoK —3a 10 MUH [0 CTapTa yTPeHHe Toprosoii ceccum — 8.50 MOCKOBCKOro BpEMEHU. ATOMY MOMEHTY B cUCTEMe
COOTBETCTBYET NpUX04 cnMHXpocobbiTua discrete_auction_add_order_started B Tabnmupl sys_events notokoB FORTS_TRADE_REPL u
FORTS_REFDATA_REPL.

* Bpemsi OKoHuaHusi cbopa 3asBOK — C/ny4yaiiHoe AN BCEX MHCTPYMEHTOB B MPOMEXYTKEe, YKasaHHOM B  Mo-
nax discrete_auction.add_order_finish_from un discrete_auction.add_order_finish_till Ta6nuupl  discrete_auction B noTtoke
FORTS_REFDATA_REPL. 3TOMy MOMEHTY B CUCTEME COOTBETCTBYET Npuxog, cuHxpocobbiTus discrete_auction_add_order_finished B
Tabnuubl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

 [lo okOHYaHWUM neproga cbopa 3asBOK Ha OCHOBaHUK MHhopMaumn 060 BCEX NOAaHHbIX B ayKLMOH 3asBKax B cucteme chopmupyeTcs
LleHa aykumoHa oTkpbITUS. LieHa aykuyoHa OTKpbITUS TpaHCMpYeTCs B LWI03e B No/e opening_auction_price Tabiuubl common noToka
FORTS_COMMON_REPL.

 He cBefeHHble B NpoLiecce ayKLMoHa OTKPbITYS 3asiBKU MEPEXOASAT B OCHOBHOW PEXUM TOProB.
MHpopmMaLms 06 ayKLMoHax OTKpbITYS B TabnMLax TOProBoro MHTepdeiica:

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

* VHchopMaumsa o0 COCTOSiHUM TOProB MO MHCTPYMEHTY nepefaeTcs B none state (4o6aBneHbl HOBble 3HaveHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y BCeX 3as1BOK, NMonasLUMX B ayKLWMOH OTKPbITUSA, Y CAENOK, CPOPMUPOBAHHBLIX NO pe3y/nbTaTtaM 3TOro aykuuoHa, B Tabnuuax 3asaBok n
CAEN0K TPaHCMPYETCA cneumanbHblli OTAnYMTENbHBIN Npu3Hak - DuringDiscreteAuction (0x4000000000000000).

Mpn  HasHaueHun ceccum B Tabnuuy  discrete_auction  go6aBnsAOTCA  ayKUMOHbl  OTKPbITWSA, NpM  3TOM  Mons
discrete_auction.synchro_event_id_start n discrete_auction.synchro_event_id_finish pasHbl 0. KnueHT no Ttabnuue discrete_auction
n discrete_auction_base_contract HaxoguT 6a30Bble akTMBbl M BPeEMS Hayana aykUMOHOB OTKpbITUA. B Tabnuue WHCTPYMEHTOB
fut_sess_contents nwweT MHCTpymMeHTbl ¢ fut_sess_contents.base_contract_code= discrete_auction_base_contract.base_contract_code,
no KOTOpbIM GyfeT NPOBOAMTLCA ayKUWMOH OTKPbITUS A5S BblGPaHHbIX 6a30BbIX KOHTPAKTOB. K/IMEHT BbICTaBMSAET 3asBKV B yKa3aHHbIl
NPOMEXyYTOK BpeMeHU. YTo6bl MOHATb, YTO 3asBKM NONasiM B aykUMOH OTKPbITUS, criefyeT aHanuauposaTb 6ut DuringDiscreteAuction
(0x4000000000000000) B none xstatus B Tabnmue 3asBoK. 10 OKOHYaHWN ayKLMOHa OTKPbITUA cregyeT B Tabnuue Sys_events moToka
FORTS_TRADE_REPL nonyuntb cobbiTue discrete_auction_add_order_finished. 3anoMHutb event_id 3akoHumBLUErocsi aykumoHa. B Ta-
6nuue sys_events notoka FORTS_REFDATA_REPL nonyuntb cobbiTue discrete_auction_add_order_finished ¢ Tem xe event_id. lanee
B Tabnmue discrete_auction no event_id B none synchro_event_id_finish MOXXHO NMOHSITb KAKOW ayKLUMOH 3aKOHYMIICS.

2.6. YnpaBnieHMe puckamu v IMMUTUPOBaHME TOProBbIX onepawuii

2.6.1. MapaHTHiiHOe o6ecneyeHue

PeanunsosaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BonseT B MakCMMasibHOW CTENEHN CHU3UTb PUCK HEMCMOSTHEHNS
065a3aTeNbCTB U OCYLLECTB/IATL HEMPEPLIBHYIO OLLEHKY YPOBHS PbIHOYHOMO PUCKa NO3NLMIA K&XA0r0 yuacTHUKa. FA4pOM CcUCTEMbI ABASETCS
anropuTMm pacyéta rapaHTuiiHoro obecneuenus (initial margin, ganee rO) nog OTKPbITbIE NO3ULMK 1 3a5IBKU1, YHUTbIBAEMbIE HAa MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProB.

OpHoii 13 kno4eBbIX 0cobeHHOCTen CrucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs Cnosib30BaHUe OHNaliH pacyéta obecneveHust
nog 3asBKv W MO3uLMM, NPOU3BOAMMOrO B paMKax TOProBoi TpaH3akuuu. MNpu Takom noaxofe nosiBfieHne B cUcTeme HeobecneyeHHbIX
3a8BOK 1 CAEMNOK NPakTUYEeCcKn UCKYaeTcs, T.K. 4OCTaTOYHOCTbL 0becneyeHns NpoBepsieTcs A0 TOro, Kak 3asiBka NosABISETCA B CUCTEME.

[Lpyroii BaxxHol 0cO6eHHOCTLI0 CcTembl Ynpasnenus Puckamvn SPECTRA aBnsieTcst TpexypoBHEBas ccTema No3nLMOHHbIX CHETOB.

PacueTHbIi Kof, — CUET BEPXHETO YPOBHS yYacTHUKA KvpuvHra (PacueTHol hupMbl). PacuyeTHbIin Kog, SBISETCA He3aBUCUMOW eguHuLEeit
yyeTa CpefcTB 06ecneyeHnsl, BHECEHHbIX YYACTHUKOM (UK ero KIMEHTaMK, a Takke 3asBOK, NOAaHHbIX B COBOKYMHOCTY N0 BCEM cHeTaMm
HWKHUX YpOBHeli (Cyb-cueTam), NpuHaiexallmx pacieTHOMy Koy, CAEeM0K, 3aK/UeHHbIX HA OCHOBaHWM 3TWX 3a5BOK, 1 PE3Y/IbTVPYIOLLMX
nosunLwiA. Takum 06pa3om, No3nLMs Mo SII06OMY MHCTPYMEHTY, yUnTbiBAEMasi N0 PacHeTHOMY KOZy, ABNSETCS HETTO-CYMMOW BCeX No3vumii
10 3TOMY MHCTPYMEHTY, YUUTbIBAEMbIX Ha Cy6-cUeTax.

[na pacueTHoro koaa onpeaensieTcs BennyvHa MO He3aBUCKUMO OT ApYrix pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyet-
HbIX KOAOB KOHTPONMPYIOTCS LIEHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHu3auuei).
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Bo Bpems KNMPUHIOBOW ceccun No pacyeTHOMY Kody onpefensieTca pasmep TpeboBaHuwii 1 0683aTeNbCTB yHacTHYKa KNMpuHra (Bapya-
LUMOHHAs Mapxa, NpeMusi, KOMUCCUOHHbIE cOopbl ¥ Np.). [ pacyeTHOro KoAa NpPoBepseTcs [OCTAaTOYHOCTb CPeACcTB obecneyeHnsa ans
noKpbITUS TpeboBaHwuii MO.

PacueTHbIli Kog, B 3aBMCYMOCTM OT TOTO, UbM CPEACTBA YUUTLIBAKTCS MO HEMY, U 3@ Yeii CYET 3aK/TH4aTCS CAENKU, MOXET 6biTb OAHOMO
13 Tpex TUMoB:

* COGCTBEHHbIIi — 3a CYET YUYaCTHMKA KNMPUHTa,;

* K/IMEHTCKWIA — 3a CYET HEMOCPEACTBEHHBIX KIMEHTOB U KIIMEHTOB 2-T0 YPOBHS YYaCTHUKA KNUPUHTA,;

« [1Y — 3a cueT cpeacTs, NepeAaHHbIX B OBEPUTENBHO YNpaBeHNe YYacTHUKY KIMPUHTa.

[N kaxkaoro yyacTHuKa KmpuHra (PacuyeTHoli hupMbl) OTKPbIBAETCS Kak MUHUMYM [iBa PacYETHbIX KOAA: COBCTBEHHDBIA N KITMEHTCKMNIA.
M aeHTudmkaTop pacyeTHoro koga B Toproeoli cucteme SPECTRA — 5 yudop.

Bpokepckas choupma — cy6-cueT pacHeTHoro koga. CueT crefyoLLero ypoBHs, OTKpbIBAEMbIi N0 3asiBIEHNI0 YHaCTHIKA knvpuHra (Pacyert-
HoVi hupMbl). Bpokepckas thmpma nNpUHaIeXUT OAHOMY Y TOSIbKO OAHOMY pacHeTHOMY Kogy. MpuBsA3ka 6pokepcKoi hUpMbl K pacyeTHOMY
KOZly MOXET 6blTb U3MEHEHA Ha OCHOBaHWM 3asIB/IEHUS YHACTHUKA KIIMPUHTa B KNIMPUHIOBYIO OpraHusauuio. [ns Toro, 4To6bl pacyeTHbIi
Kog, nofHMMancs B Toproeyto cuctemy SPECTRA, 11 N0 Hemy 6bin 6bl BO3MOXEH YYET 3as1BOK M NO3ULWIA, K pacHETHOMY KOAY A0/MKHA 6biTb
npuBs3aHa xoTs 6bl ofHa 6pokepckas upma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMu Ha KMeHTCkue pasgesnbl 6pokepckoii chmpmbl. Hdopmauysa o pasmepe yuntbiBaeMoro obecneyeHnst 4ocTynHa B
oTyeTax.

Pacuet BenmuuHbl MO No 6GpoKepckoit hMpMe MPOM3BOAUTCS MO YMOSYaHUIO B pexuMe noniyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO p1CKa NO3WLWIA, yUMTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii upmsbl. 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 PacCUUTLIBAETCA NO3ULIMS Kak HETTO-CyMMa No3uLuii No 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit (hMpMbl, @ Takke yUUTbIBAIOTCSA BCe 3asiBKM B COBOKYMHOCTU, MOJAHHbIE NO pasgenam 3Toi 6pokep-
CKOW hMpMbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-NO3ULMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAMT onpefeneHne BenmunHsl Mo
no 6pokepckoii hupme.

Bce napameTpbl MapxupoBaHusi 6poKepckoli hupMbl MOTYT HacTpamnBaTbCs YyY4aCTHUKOM KAvpuHra (PacyeTHoW doMpMoit) ¢ MOMOLLbIO Me-
Toaa ChangeBFParametersNextSession.

CneyuanbHaa Bpokepckas dmpma (Cneub®) — cneyyanbHblil Cy6-cHET pacyeTHOro KoAa, aHasTorMYHbIA 06bl4HbIM GpokepckuM danp-
Mam, 1 npegHasHayYeHHbIl 415 yyeTa cpecTB o6ecneyeHmns, BHECEHHbIX Ha PaCUETHbIV KOZ YHaCTHUKOM U(MW) ero KWeHTaMu, U He yun-
ThIBaEMbIX Ha pasgenax 06bl4HbIX 6POKEPCKUX hrpM.

MHcbopMaLms o pasMepe yunTbiBaeMoro o6ecneyeHnst [OCTyNHa B OTUETaX.

Takxe y kaxgoi Cneyb® cyliecTByeT oAWH pasgern, HasbiBaeMblil TMKBUAALMOHHBIM pa3genom Crneubd. Mo3vumm Ha NMKBUAALYOHHOM
pasfene MoryT co3fjaBaTbCsl TO/IbKO Ha OCHOBaHUW CAENOK, 3aK/TH0HaeMbIX KNMPUHTOBBLIM LIEHTPOM [/19 YPErynMpoBaHusa HEUCNOMHEHHbIX
YHYaCTHUKOM K/IMPUHra 06s3atenbcTs (HanpuMep, MapxuHanbHOro TpebosaHust No pacyeTHOMY KoAy). YUYacTHUK KnvpuHra (PacuetHas
hmpma) He MOXET nofasaTb 3asBK/ C ykazaHWeM IMKBUALMOHHOIO pasfena 3a UCK/YeHNEM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUeHNe
OTKpbITOl Ha pasgene no3unuun. Takke y4acTHUK KnvpuHra (PacueTHast compma) MoXeT nepeHocutb nosuuuto (Metog, TransferClientPosition)
C NINKBUAALMOHHOIO pasfena Ha pasfesbl Apyrnx 6poKepckux upm.

KnueHTckuii pasgen — cy6-cueT 6Gpokepckoit ovpmMbl. CUET HWXKHEro YPOBHS, PerucTpvpyemblii no 3asiBKe y4yacTHUKa. $Bnser-
CA NepBUYHbIM CYETOM, Ha KOTOPOM Y4uUTbIBAKOTCA 3asABKW, NoAaHHble Yy4YaCTHUKOM I/I(I/IJ'II/I) KMEeHTOM, 3ak/llo4eHHble B pe3y/ibrarte
HUX CAENKW, WU OTKPbITble MO3ULMN — MMEHHO K/IVEHTCKWI pasgen (Ko KAvMeHTa) yKas3blBaeTCs B TpaH3akumsax 06bsBMeHus 3asB-
k. Tlo 3asiBKaM M MO3NLMAM, yuuTbiBAEMbIM Ha K/IMEHTCKOM pasgesne, onpefenserca senuvuuHa 0. MNapameTpbl MapXupoBaHus
K/IMEHTCKOrO pasgena MoryT HacTpauBaTtbcsi ¢ nomowbld metogoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ocprice KIMPUHIoBoi cucTembl SPECTRA Mo K/IMEHTCKUM pasgenam BefeTcs yUeT CPeAcTB o6ecneyeHusi, BHECEHHbIX YH4aCTHUKOM
n(nnwn) ero KINEHTOM. ViHchopmaLys o pasmepe yunTbLIBAEMOro obecneyeHns oCTynHa B oTYeTax.

2.6.1.1. MapxupoBaHue KasieHAapHbIX crnpesos

MapX1poBaHue 3asiBOK MO Ka/IEHAAPHbLIM CNPeAaM Ha hblouepc (CBA3KYM), a Takke No3uuuii NPOTUBOMNOOXHOK HANpPaBIeHHOCTW MO UH-
CTPYMEHTaM C pa3HbIMW CPOKaMU UCMOMHEHNs HA 0AMH 6a30BbIl aKTUB (MEXMECSUHbIN CNPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHeTTo — BennumHa O onpegensietTcsa Ha ocHose 60sibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B Cnpes;

* HeTTO — BenmunHa O onpeaenseTcs, UCX0AA U3 CTaBKV PaccoriacoBaHns LieH Ha MHCTPYMEHTbI, BXOASALLME B Crpes.

[ina pacyeTHOro koga Bcerga AeiicTBYET PeXMM MapXMpoBaHWs KasleH4apHbIX CNPefoB HETTO.

[ina 6pokepcKoil (MPMbl MOXHO U3MEHATb PEXVM MapXUpoBaHUs KaneHAapHbIX CNpefoB TOMbKO, eC/IN pacyeT BennynHbl MO ans 6po-

KepCKoi hvpMbl NPOMCXOANT B PEXUME HETTO. B TakOM Cnyyae pexuM MapXmpoBaHus KaneHAapHbIX CNpesoB onpeaenseTca napaMmeTpoM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.
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ONnA  KAMEHTCKMX pas3fenioB  MOXHO U3MEHATb PEeXVMM  MapXupoBaHUS KaneHAapHbiX CrnpejoB C  MOMOLWbO  napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble NTMMUTbI

Toprosble NIMMUTbI OrPaHNYMBAIOT BO3MOXHOCTb YYaCTHMKA U(MN) €ro KNIMEHTOB 06bAB/ATL 3asiBKV M OTKPbIBATb NO3MLUM HA NO3ULUOHHBIX
cyeTax.

ToprosbIii IMMUT NO pacYETHOMY KOAY OnpeaensieTcs, UCX0As U3 CyMMapHOW OLEHOYHOI CTOMMOCTU CPeACTB 06ecneyeHmns, yunTbiBaeMbIX
N0 pac4yeTHOMY KoAy, T.e. COBOKYMHOW CTOMMOCTV CPeACTB 06ecneyeHmns], yuntbiBaeMbIX N0 BCE Cyb-cueTaM pacyeTHoro koga. B kauectse
cpeacTB obecneyeHnss MoryT BbICTynaTb POCCUACKME py6/In, MHOCTpaHHasA Ba/lloTa U LieHHble Bymaru.

M3MeHWTb TOProBbIi IMMUT Ha PacY4eTHOM KOAE MOXHO TO/MbKO NyTeM BBOAA, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. JaHHble one-
pauuu coBepLIalTCA Ha OCHOBaHWK MOPYYEHWiA, NOAABAEMbIX YHACTHUKOM B K/IMPUHIOBYHO OpraHM3aLuio, pacyeTHblii Aeno3utapuii no-
CpeAcTBOM COOTBETCTBYIOLLMX CUCTEM 3/1IEKTPOHHOTO JOKYMEHTO0O60POTA, a Takke B ipyrme pacyeTHble opraHM3aumm (B ciyyae BHeCEHUS
cpefcTB 06ecneyeHust). Takke BO3MOXEH NepeBos, CpeacTB o6ecneyeHunst, yunToiBaeMbIX B POCCUIACKUX py6nsx, nyTem nx nepesoja me-
XAy cy6-cuetamu (6pokepckumu dorpmamm, Cneuyb®) pacyeTHbIX KOAOB C NOMOLLb0 MeToaa ExchangeBFMoney.

ToproBble IMMUTbLI UCMOMb3YHOTCA A/151 pe3epBMPOBaHMA OTPULATENbHON BapUaLMOHHO Mapxu, cnucaHus c60poB, cnmcaHus/3aqncneHns
npemun, pesepsuposaHns 0.

ToprosbIii IMMUT NO 6POKEPCKO hMpMe NO YMOYaHUIO Takke, Kak 1 518 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeAcTB obecneyeHns, yunTbiBaeMbIxX Mo pasgenam 6pokepckoli hupmebl. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6nu, MHOCTpaHHaa BaulloTa W LieHHble Bymarn. TOproBbIi IMMUT GPOKEPCKoi hupMbl B TAKOM Cllydae MOXHO U3MEHSTb C
nomoulbto metoga ChangeBFMoney.

[ns 6poKepcKoii hUpMbI MOXHO U3MEHUTb PEXUM ONPEAENeHNs TOProBOro IMMUTA, CAENaB ero He3aBMUCUMMbIM OT pa3Mepa CpeacTB o6ec-
NeyeHus], yuTbIBAEMbIX Ha pazaenax 6pokepckoii oMpMbl. B TakOM pexvme TOProBbliA TMMUT GPOKepPCKoii (oMpMbl 334aeTCs C MOMOLLbIO
meToga ChangeBFLimit. Tawke TOproBblii IMMUT GPOKEPCKO (PPMbI MEHSIETCA HA pa3Mep NpUGLIAW UK Y6bITKa, ONpesensieMoro Bo
BPEMsi BEUEPHETO KMPUHTa (BapualyoHHas Mapxa, npemusi, c6opsbl).

Pexum onpegeneHuss TOprosoro umuta 6Gpokepckoid  chupmbl  onpegensetcs  napameTpom limit_tied_to_money wmeToga
ChangeBFParametersNextSession.

TOpI'OBbIVI JINMUT Ha KNIMEHTCKOM pasfesie He 3aBUCUT OT pasmMepa CpencTs obecneueHus, yuuTbIBaEMbIX Ha 3TOM pasgene. [na ynpasne-
HUA TOProBbIMW JINMUTAMW Ha KITMEHTCKMX pasfenax Nncnosib3yeTcsa MeTo/ ChangeClientMoney. OH obecrneuvBaeT cnegywouime BO3MOX-
HOCTW:

* YcTaHoBKa/3mMeHeHuelyaaneHve TOproBbIX IMMUTOB.
» ABTOMAaTUYECKMi1 yYEeT pe3yNibTaToB TOPIOB KMEHTA B IMMUTAX B CIeAyHOLLE TOProBoii ceccum.

B o6Liem cnyyae 3asBKa MOXET 6blTb BbICTaB/IeHa TO/IbKO MPW YCI0BUK, YTO y BCEX TPEX YpOBHel (KNMEHTCKOro pasaena, 6pokepckoi
(hMpMbI 1 PacYeTHOro Kofa) TOProBble IMMUTLI AOCTATOUHbI A4J151 MOKPbLITUS Tpebyemoit BennumHbl FO. 15 6pokepckoit (onpMbl U KIIMEHT-
CKOro pasgesia NpoBepKy AOCTATOYHOCTY TOProBOro /IMMNTA MOXXHO OTMEHUTL € NoMoLLbo MeTofoB ChangeBFParametersNextSession n
ChangeClientMoney co0TBETCTBEHHO.

[lna pacyeTHOro Kofa OTK/II0YMTb NPOBEPKY [OCTATOMHOCTM TOPrOBOro iMMuUTa (CpeacTB 06ecneyeHns) HeBO3MOXHO.
2.6.2.1. EguHblii nyn o6ecneyeHus

Ecnu pacuyeTHbI kog, sBNSIETCA pacyeTHbIM KogoM EavHoro nyna, To Ha ero cyb-cueTax (pasgenax 6pokepckux upm n Cneub®) B 63k-
odovce kNMpuHroeoii cuctembl SPECTRA BMeCTO cpeAcTB 0b6ecneyeHns yunTbiBatoTcs Npotnav akT1BOB, NepefaBaeMble B KIIMPUHIOBYIO
cuctemy SPECTRA 13 KNMPUHIOBbIX cUCTEM HOHZOBOIO W BaJ/TOTHOTO PbIHKOB. Mepeaavya npoduneit akTMBOB NPONCXOANT HA OCHOBaHUN
NopyYeHuii y4acTHUKa KIMPUHTa, NOAAHHbLIX B KMPVHIOBYHO OpraHn3auyio NocpeacTBOM COOTBETCTBYIOLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHToo60poTa. MNepeBog obecneveHns Ha 6pokepckyto hupmy pacyeTHoro koga EguHoro nyna HeBo3moxeH. Mepesog npodmnen mexay
6poKepCcKUMU chpMamMu Ha pasHbIX pacyeTHbIX kogax EgvHoro nyna Takke HEBO3MOXEH.

B Toprosoii cucteme SPECTRA, npotunnn akTMBOB YUMTbIBAKOTCS OAHOBPEMEHHO KaK OLleHOYHas CTOMMOCTb aKkTuBa C y4eTOM 3Haka npo-
unsa (M3MeHseT TOProBbIA MMUT) 1 NO3ULMA NO CheunabHOMY UHCTPYMEHTY (4718 npodmnnsa pybns no3vumsa He cosgaetcs). Mosmums
o cneuyasbHOMY UHCTPYMEHTY CO3AaeTcs Ha KIMeHTCkoM pasgene b®, ecnv npodunb 6611 nepeBefeH Ha aToT pasgen, nbo Ha Cneu-
B® (Kog KnueHta 000), ecnu npodinnb 6bl1 NepeBefeH 6e3 yKkazaHust KIIMEHTCKOro pasgena. [1s Kaxgoro aktuea, no KOTOPOMY MOXET
6bITb NepegaH npodusb, B Toprosoii cucteMe SPECTRA cyllecTByeT CBOW crieumasbHblii MHCTPYMEHT (MmeeT cydpdonke _CLT B UMeHun
MHCTpyMeHTa). MNoAaBaTh 3asBk1 W 3akNo4aTb CAENKM N0 TaKOMy UHCTPYMEHTY 3anpeLleHo. EfUHCTBEHHBIV Cnoco6 n3MeHeHns no3nuum
o cneunanbHOMY MHCTPYMEHTY — 3TO NepeBog COOTBETCTBYIOLLEr0 NPonnsa akTnea /U3 KnmpuHrosoi cuctembl SPECTRA. Mpu pacueTe
Be/IMUMHbI FO Ha cyeTax/cyb-cyeTax yqacTHVKa NO3MLMSA MO cneuyasibHOMY MHCTPYMEHTY MapXupyeTcst aHaslorMuyHo nosuumm no diblovep-
Cy Ha TOT e 6a30Bblil aKTVB.

B octasibHOM ynpasneHune BESINYNHOWA I'apaHTvu7|Horo obecneyeHus n TOProBbIMN IMMUTAMUN Ha cy6-c'~|eTax pacyeTHoro koga EguHoro nyna
aHaI0rMyHO 06bIYHBIM pacyeTHbIM KOoA4aMm.

2.6.3. OrpaHM4eHUs Ha TOpProBble onepauvn U OTKPbITUE NO3ULUIA ANA K/IMEHTOB

Cunctema SPECTRA npefocTaB/isieT BO3MOXHOCTb BBOAUTb [OMO/THUTE bHbIE OrPaHNYEHUsI Ha NPOBEAEHNEe TOProBbIX OnepaLmii KmeH-
TOM, KOTOpbIE B cUCTEME (DOPMYNPYIOTCA Kak 3anpeTbl.
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2.6.3.1. 3anpeTbl - 06LME BO3MOXHOCTU

PeanunsoBaHHbIii B cucteme SPECTRA MexaHn3Mm 3anpeToB NO3BOMSET 3aNpeTuTb KNEHTY (Tpynne KANeHTOB) NoAasaTb TpaH3akumMmu no
TOProBOMY WHCTPYMEHTY MW rpynne UHCTPYMeHTOB. O6Lume NPUHLMNLI MEXaHN3Ma 3anpeToB:

* 3anpeTbl HaKNaabIBaAOTCS HA CTAHAAPTHOE NOAMHOXECTBO cUeTOB: P®, B®, knneHTbl. O6pallaem BHUMaHMe, 4To no PO B HacTosLee

BpeMA 3anpeTbl HE UCNOJIb3YHTCA.

* 3anpeTbl NPYMEHSIOTCA MO CNeayoLyM NoAMHOXECTBaM TOProBbIX NHCTPYMEHTOB:

O OTAENbHbLIN hbloYepc UM BCE OMUMOHbLI HA OAUH U TOT e 6a30Bblii UHCTPYMEHT;

O NHCTPYMEHTLI C 06LLI|MM 6a30BbIM aKTMBOM;

O MHCTPYMEHTbI TOProBOI CEeKLUM;

O BCE UHCTPYMEHTbI.

* 3arnpeTbl MOTYT UCMOMb30BATLCA HE TOSIbKO aMUHMCTPATOPaMM TOProB, HO 1 y4acTHUKaMU, UMEIOLLYMY COOTBETCTBYHOLLME MOSTHOMOUUS.
[pegycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaB/IAEMbIE 3anpeTbl.

 3anpeTbl HaUMHAKT fAelicTBOBaTb Cpa3y Nocse BbiCTaBneHus. [15 3anpeToB He CyLLecTBYeT BO3MOXHOCTM 3afiaHns MHTepBana ux npu-

MeHeHUA.

ATpuGYThI 3anpeToB

ATpUGYT

OonucaHue

xprohibition_id

YHUKaNbHbI aeHTUdMKaTop 3anpeTa.

client_code

Kop yyacTHuka. MoxeT cogepxarb 2,4 vnn 7 CMMBO/IOB B 3aBUCUMOCTM OT TOTO, Ha KakKoe nog-
MHOXeCTBO CHETOB PacCnpoCTpaHAETCA 3anpet.

initiator

MHuumaTop 3anpeTa. 3HauyeHue onpesensieTcs B 3aBUCMOCTM OT YPOBHS /IOTUHA, BbiCTaBMBLLE-
ro 3anpet. MoOXeT NpuH1MaTh CreaytoLme 3HaueHns:

* 0 - Tpeligep (BP);

» 1 - naBHbIi Tpeiigep PO;
e 2 - AgmMuHucTparop KLi;

e 3 - AgmuHucTparop TC.

MapameTp UCMOMb3yeTcs /s onpeaeneHns Toro, AeCTBYET N 3anpeT Ha /IoTVH, NoAatoLLmui
TpaH3akuuio. Huxke B Tabnuue nprBefeHa MaTpuLa BAIMSIHWAS 3anpeToB OT pasHbIX MHALMATOPOB
Ha pas/inyHble YPOBHU NIOTVHOB, NOAAMLLMX TPAH3AKLMIO.

O6pallaeM BHUMaHWeE, YTO BCe 3anpeThbl, BbICTaB/IsieMble N0/1b30BaTesIeM C MOMOLLBIO LLH030-
BbIX KOMaHZ, (CM. HUXe), UMetoT nHuumatopa - '1 - FnasHbili Tpeligep PO

section

M,quTI/I(bI/IKaTOp ceKkumu. Vicnonb3yeTcs 419 BbICTaB/IEHUA 3anpeTa Ha TOPros/io BCEMU UHCTPY-
MeHTamu B cekumn. MoxeT NpuHUMaTh cneayroLme 3HayeHus:

e 1- doHpgoBas;

e 2 - ToBapHas;

* 3 - [leHexHas;,

* 4 - MocaHeprobupxa, MOSENEX;
» 8- bupxa CIe6, SPBEX;

* 9-SPBEX_OAO;

* 10 - NAMEX.

base_contract_code

Kop 6a30B0ro aktmea. 3anpeT BbICTAB/ISETCA TOIbKO HA UHCTPYMEHTbI, 6a3vpyroLLMecs Ha 3ToM
BA.

isin_id YHUKaNbHbIV YACIOBOIN MAEHTUMKATOP UHCTPYMEHTA. Vcnonb3yeTcsa ANs 3anpeToB Ha TOpro-
B/ KOHKPETHLIM MHCTPYMEHTOM.

priority MpriopuTeT 3anpeTa. ABTOMATUYECKM BbIYMC/ISIETCA U3 MapaMeTPOB 3anpeTa (CM HUXe).

group_mask BuTOBast Macka rpynn MHCTPYMEHTOB, MO KOTOPLIM Ae/cTBYET 3anpeT. MOXeT NpUHMMAaTh cre-

AytoLye 3HaYeHus:

¢ 0x20000000 - CnoTbl;
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ATpMoyT

OnucaHue

* 0x40000000 - ®broyepcsl;

» 0x80000000 - ONUMOHbI.

type

Tun 3anpeTa. MOXeT NpuHUMATL CNeayoLLMe 3HAUEHUS:

» 0 - PaspeLueHbl BCce onepauuu. Vicnonb3yeTcs A1 TO4EYHOTO paspeLLeHuns B Criyyae Haamums
60/1ee LWNPOKOro 3anpeTa;

* 1 - 3anpeT Ha OTKPbITE NO3NLIWIA;

* 2 - 3anpeT Ha BbiCTaB/ieHne NobbIX 3a5BOK;

» 3 - 3anpeT Ha OTKpbITUE NO3ULKI Ha NPOAAXY;

» 0x08 - 3anpet 6pokepa Ha nogady Nopy4eHUin Ha JKcImpauuio;

» 0x10 - 3anpet [NaBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha dkcnupauumio. Ho emy camomy
- MOXHO;

* 0x20 - 3anpeT Ha 3anpoc NoToKa IMKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukeugHoctn (RFS);
* 0x80 - 3anpeT Ha 3ak/ItYeHNs CAeNkM Npu HeJoCTaTO4uHOM KonmyecTse KOTUpoBok (RFS);

* 0x100 - 3anpeT Ha 3anpoc noToKa JIMKBUAHOCTA C OrPaHNYEHNEM BPEMEHN XN3HN KOTUPOBOK
(RFS).

Tunbl 3anpetoB 0-3 ynopsgoyeHbl MO CTPOrocTu criedyowmm obpasom: 2 > 1 >3 > 0.

is_legacy

Mpu3sHaK Nonb30BaTe/IbCKOro 3anpeta. MoXeT NpUHUMAThL CeyoLe 3HAUEHU:

* 0- 3anpeT 6blN BbICTABNEH AOMWHNCTPATOPOM TOProB UMW KNNPUHTA U HE MOXET 6bITb N3Me-
HEH nosib3oBaresiem,;

e 1-3anpet 6bl/1 BbICTAB/EH NO/Ib30BaTENEM U MOXET ObITh U3MEHEH cpeacteamMmu WKO30BOro
APL.

Ta6n. 1. MaTpuua BNusiHUA 3anpeToB

YpoBeHb soru- Tpeiipep (BD) FnaBHbIli Tpeiigep PP ApmuHuctparop KL, ApmuHuctparop TC
Ha | UHnumnarop

KnueHt + + + +

B®D - + + +

P®, Tpeiigep - + + I

P®, rnaBHbI Tpeligep - - + +

MpuoputeTsbl 3anpeTos

MapameTpbl TpaH3aKL M1 MOTYT YAOBNETBOPSITL HECKO/bKMM 3anpeTam. [1si onpefeneHus achpekTMBHOTO 3anpeTa OHY BCe COPTHPYIOTCA B
nopsifike NpropuTeTa 1 AeiicTBYIOLLMM BbIGUPAETCS 3anpeT ¢ MakCYMaslbHbIM NPUOPUTETOM. MPUOPUTETHI DMKCUPOBAHBI U ONPEaesnsoTcs
Mo COYETaHMIO MApaMeTPOB 3anpeTa, YeM 6o/lee AeTasM3VPOBaH 3anpeT TeM BhILLE €r0 NPUOPUTET. MNPUOPUTETLI aBTOMATUYECKMN BbIYUCIS-
I0TCS CMCTeMOi Ha 6ase napameTpoB 3anpeta. MpefycMOTPeHb! CreAyoLVe NPMOPUTETHI (MepeUmncieHbl B NOPsiAKe OT MaKCUMasibHOTO
npvopuTeTa K MUHUMasIbHOMY):

Mpuoputer F'pynna cuetoB Fpynna MHCTpPyMeHTOB

9 KnueHTckuii kopg, WHCTPYMEHT, isin_id 1= 0

8 KnneHTcKuii kopg, BA, base_contract_code =0

7 KnueHTckuii Kog, BCE WHCTPYMEHTbI

6 Kog B® WHCTPYMEHT, isin_id !'= 0

5 Koa B® BA, base_contract_code =0

4 Kog B® BCE VHCTPYMEHTLI

3 Kog P® WHCTPYMeHT, isin_id != 0

2 Kog P® BA, base_contract_code !=0

1 Koa P® BCE VMHCTPYMEHTbI
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MpuMeHeHue 3anpeToB
Hwke o4eHb KpaTKo onmcaH asiropruTM noucka athhekTUBHOTO 3anpeTa f/1s1 3asiBKu:

* [ns KaXXA0ro MHMLUMAaTopa, BMSIOLLEro Ha I0TVH, C KOTOPOro NoAaHa 3asiBka (CM. Bbille onvcaHune napameTpa initiator), oTémpatotcs Bee
3anpeTbl, OTHOCALUMECS K UHCTPYMEHTY M CEMU3HAYHOMY K/IMEHTCKOMY paszeny, ykazaHHOMY B 3asiBKe.

» Cpefam 3TOro MHOXeCTBa 3anpeToB BbIOMpaloTCs 3anpeTbl ¢ HanboIbLIVMM NPUOPUTETOM, & CPeAn HUX CaMblil CTPOrWiA 3anpeT (CM. Bbile
onvcaHne napameTpa type).

+ Cpegay 0ToGpaHHbIX MO KXA0MY MHMLMATOPY 3anpeToB BbIGUPAETCS CaMblii CTPOrWii 3anpeT, 6e3 yueta npropuTeTa.

Takvm 06pa3oMm, Tak Kak 3anpeTbl NpegHasHayeHbl 4718 OrpaHnyeHns onepauuii, To cpefin 3anpeToB pasHbIX UHALMATOPOB BbliGMpaeTcs
Haubonee cTporuii. To ecTb, AaXe afMUHUCTPATOP HE CMOXET NPeoA0seTb 3anpeT Ha 3asBKW, BbICTAB/IEHHbI N0 BCEM MHCTPYMEHTaM Ha
B® (priority 4) kKaknm-HWMBYAb NOTMHOM YPOBHSI B®, nnu 3anpeT Ha 3asiBKW, BbICTaB/EHHbI N0 BCEM MHCTPYMEHTam Ha BCto P® rnaBHbIM
Tpeiinepom (priority 1). MOTOMY 4TO 3anpeT Ha 3asiBKU - 3TO camblii cTporuii 3anpet. Ecnv ero yctaHoBUA APYroi uHuumartop, To 3anpet
MOXET ObITb OTMEHEH (MW NPEOAO/EH A1 KOHKPETHOTO MHCTPYMEHTA W/WAW KTMEHTA) TOSIbKO CaMUM UHULIMATOPOM.

NHTepdelicbl
3anpeTbl TpaHCMpPYOTCA B Wo3e B Tabnuue prohibition notoka FORTS_PROHIBITION_REPL.

[lna ynpaBneHus 3anpetamu B Wto3e npegycmoTtpeHbl komaHabl FutChangeClientProhibit n OptChangeClientProhibit. MoxHO no koHkpeT-
HOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (Mo BCeM MHCTpyMeHTam) unn 6a3oBomy akTvBy (no Bcem BA) 3anpeTuTb OTKpbIBaTb
No3NLMN U BbICTaBNATH 3as1BKM.

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

[ins BbICTaBNEHWS 3aNpeToB B LU/IH03€ NPEAYCMOTPEHbI KOMaH/bl, 0 KOTOPbIX 6bI/10 CKa3aHo Bbile. Mpy BbICTaBEHNN 3aNpeToB creayeT
obpalate 0co60e BHYMaHME Ha UX KOPPEKTHOE KOHhUrypupoBaHue. HenpasuibHO NOCTPOEHHbIV 3anpeT MOXeT NPUBECTU K BO3HNKHOBE-
HUI0 B cUCTeMe HeOBOCHOBaHHO GO/bLIOTO KOMIMYECTBa 3anpeToB, YTo, B CBOK 04Yepeflb, HeraTMBHO CKa3biBAETCSI HA NPOW3BOAUTENBHO-
CTW BCeli CUCTEMbI YNpPaB/IeHWsi 3anpeTamu B LLe/IOM, 1 NPEeXAe BCEro A/ camoro rnosib30BaTesis, BbICTaBMBLLETO HEKOPPEKTHbIN 3anpeT
(TOopmoO3a Npu OTKPbLITUM NOTOKOB U OTNPaBKe KOMaHA, ynpas/ieHus 3anpetamu). Hanpumep, BMECTO TOT0, YTOGbl CTaBUTb MHOTO 3anpeToB
M0 MOYTU KKLOMY KIMEHTY B®, HAMHOTO 3(hheKTUBHEE BbICTABUTb OAMH 06LLMIA 3anpeT no B®, a No HyXHbIM K/IMEHTAM BbICTABUTL CO-
OTBETCTBYIOLLME pa3peLLeHms. Hike nprBeaeHbl NPUMEpPbI KOHUIypaLum 3anpeToB B pas/iMuHbIX CUTyauusx. MpUBOAMMbIE B CLEHAPUSIX
KOHChMrypawmm no3BonsoT MUHUMW3MPOBATb MTOFOBOE KOJIMYECTBO 3anpeToB.

I. Mpumepbl 3a4aHna 3anpeToB, Korga BCe KMEHTbl MMEIOT OAVMHaKOBbIe Npasa.
1. 3anpetuTb BCce onepauun no n BA (cnucok 3anpelyeHHbIX BA). n < 0.5*M, rae M — o6Lee konuyecTso BA.

» CraBsTcsa n 3anpetoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbICTaB/eHWe /H06bIX 3as9BOK), NPUOPUTET 3anpeTa - priority=5
(Kopg, B® / BA, base_contract_code != 0).

[Jo6aeneHre HOBOTO BA, BXOASLLEro B CNUCOK 3anpeLLéHHbIX BA, TpebyeT SiBHOTO BbiCTaBNeHUs 3anpeTa.
[Jo6aBneHre HOBOTO BA, He BXOASILLEro B CMINCOK 3amnpeLLéHHbIX BA, He TpeGyeT BbICTaB/IEHNSI HOBOTO 3anpeTa.

2. 3anpeTnTb BCe onepaumu no n BA (cnucok 3anpeleHHbix BA). n > 0.5*M, rae M — o6Luee konnyecTso BA. CueHapwuii oTimyaercs ot
npeabiayLiero COOTHOLIEHEM MeXy KONMYEeCTBOM 3arnpeLleHHbIX U paspeLleHHbiX BA.

» CrtaButcsa 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbICTaB/IEHME N0ObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).

» CraBsitcst M-n paspelueHunii B® Ha paspelueHHble BA (06paTHOro MHOXeCTBa K 3anpeLleHHbIM BA). Tun 3anpeTa - state=0 (pa3pe-
LLeHbl BCe ornepauun), npuoputeT 3anpeTa - priority=5 (Kog B® / BA, base_contract_code != 0).

[lobaBneHne HoBoro BA, BXxoAsLLEero B Cnncok 3anpeLLéHHbix BA, He TpebyeT BbiCTaBeHus 3anpeta.
[Jlo6aeneHne HOBOro BA, He BXOASALLErO B CNNCOK 3anpeLyéHHbIX BA, TpebyeT BbiCTaBNEHVSA NO HEMY pa3peLleHus.

Il. MpumMepbl 3afaHns 3anpeToB, Koraa KAMEHTbl AeNATCS Ha fABe rpynnbl: KBannguumpoBaHHble NHBECTOPbI U HEKBAIMULMPOBAHHbIE
MNHBECTOPbI.

Konnuectso KBaJ'II/ICbI/ILWIpOBaHHbIX VMHBECTOPOB = m. Konnyectso HeKBafIVI(*)VILWIpOBaHHbIX NHBECTOPOB = N.

HekBannguumpoBaHHbIe MHBECTOPbI AO/MKHLI UMETbL A0CTYN TONMLKO K BA 13 rpynnbl L. KBannduupoBaHHbIe MHBECTOPLI UMEKOT A0CTYN
KO BceM BA.

1. PaspewmnTb HeKBa/IMMLMPOBaHHLIM MHBECTOPOM TOProBaTb TOMbKO MO BA 13 rpynnbl L 1 3anpeTtnTb No ocTasibHbIM BA. KBanndu-
LMpOBaHHbIM MHBECTOPOM pa3peLunTb TOproBatb No Bcem BA. m < n - KBa/MpULMpOBaHHbIX NHBECTOPOB MEHBLLIE.

» CraButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeTt Ha BbiCTaB/ieHVe NtobbIX 3a8BOK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).

» CraBsaTtcs paspeluenuns b® Ha BA u3 rpynnel L. Tun 3anpeTa - state=0 (pa3peLleHbl Bce onepauun), NpuopuTeT 3anpeTa - priority=5
(Kog, B® / BA, base_contract_code != 0). T.e. 6ygeT paspeLleHo Bcem kmeHTam 6.
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» CTaBAaTCA paspelleHus KsannguumpoBaHHbIM MHBecTopam b® Ha Bce BA. Tun 3anpeta - state=0 (pa3peLleHbl Bce onepawun),
npuopuTeT 3anpeTa - priority=7 (KNueHTCKuiA kog, / Bce MHCTPYMEHTbI). T.e. ByAeT paspeLleHo TO/IbKO BCEM KBa/IM(OULMPOBAHHbLIM
nHBectopam bo.

[lo6aBneHne HOBOTO KBaIMOMLIMPOBAHHOTO MHBECTOPA, TpebyeT BbICTaBUTb MO HEMY pa3peLLeHue.
Jlo6aBneHne HOBOrO HeKBaIN(PULIMPOBAHHOTO MHBECTOPA, He TpebyeT N3MeHeHuii B 3anpeTax.

2. Pa3pelunTb HeKBaNMGULMPOBaHHbLIM MHBECTOPOM TOProBaTh TOMIbKO N0 BA 13 rpynnbl L 1 3anpeTntb No ocTasibHbiM BA. KBanundu-
LpOBaHHbLIM MHBECTOPOM pa3peLUnTb TOProBaTb No Bcem BA. m >= n - kBaMULMPOBaHHbIX MHBECTOPOB 6onbLue. CLeHapuii oTau-
YaeTcs OT NpeAblAyLLero COOTHOLLEHNEM MEXAY KO/TMYECTBOM KBaUTM(PULIMPOBAHHbLIX N HEKBAUTU(ULIMPOBAHHbLIX NHBECTOPOB.

» CraBsTcs 3anpeTbl HekBaMuumpoBaHHbiM nHBecTopam B® Ha BA, He Bxogslme B rpynny L. Tun 3anpeTa - state=2 (3anpeT Ha
BbICTaB/IEHNE /I06ObLIX 3asBOK), MPUOPUTET 3anpeTa - priority=8 (KnueHTckunii kog, / BA, base_contract_code != 0).

[Jo6aBneHre HOBOTO KBA/IM(OULMPOBAHHOTO MHBECTOPA, He TPEOYET M3MEHeHiH B 3anpeTax.
[Jo6aB/neHre HOBOTO HEKBA/TM(MLIMPOBAHHOTO UHBECTOPA, NOTPe6YeT BbICTABUTL 3amnper.
3anpeTbl ¢ N0/Ib30BaTe/ILCKUM MPUOPUTETOM

CvicTema npeAocTaB/IsieT BO3MOXHOCTb BbICTaB/ISATb 3aMpPeTh! C YKasaHHbIM M0/1b30BaTesIeM NPUOPUTETOM, NPUYEM, 3TOT NPUOPUTET ByaeT
BbilLE YeM Te, YTO YCTaHaB/IMBAOTCA CUCTEMOI aBTOoMaTu4ecky (nproputeT ¢ 1 no 9). Takas BO3MOXHOCTb MO3BOJISIET Gosiee MMOKo Ha-
CTpavBarthb CLeHapui KoHdurypaLlmy 3anpeToB. MpesycMoTpeHb! CieaytoLLmne NPUOPUTETbI:

* 10 — nonb3oBaTeNbCKUil NPUOPUTET HU3KUIA;
* 11 — nonb3oBaTeNbCKUt NPUOPUTET CPeaHUIA;
* 12 — nonb30oBaTeNbCKMA MPUOPUTET BbICOKMIA.

[lnsa BbicTaBNEHNSA 3aNpeToB C N0/1b30BaTeNLCKUM NpuopuTeTom B kKoMaHabl FutChangeClientProhibit » OptChangeClientProhibit so6asne-
Ho none client_priority (i4), koTopoe npvHUMaeT 3HaueHune 10, 11 unm 12 (HU3Knin, cpefHuiA, BbICOKMIA). Ecnin B kKoMmaHAe B none client_priority
yka3aHo 3HauyeHue 10, 11 nnu 12, To BbiCTaBNAAETCA 3anpeT C ykazaHHbIM M0/1b30BaTeNbCKWIA NproputeToM. Ecnm nonb3oBaTenbCkuii npu-
OpUTET He ykasaH, TO NpUopuTET ByfeT yCTaHOB/EH aBTOMATMYeCckn, B COOTBETCTBUM C NapameTpamu 3anpera.

2.6.3.2. ABTOMaTnyeckue sanpeTbl

Kpome 3Toro B cucteme npegycmMoTpeHo aBToMaTuyeckoe BbiCTaB/IEHME 3amnpeToB Ha OTKpbITMe I'I03VILI,VI[7I NN BbiCTaB/IEHNE 3aABOK NpU
06Hapy)KeHVIVI 60/1bLIOr0 oTpuLaTeNIbHOro TOproBoro MMMnTa. [insa ynpasneHns sanpetamu Ucnosib3yerca cne,u,y}ou.mﬁ Haﬁop napameTpos:

 Pr_state - onar aBTOMaT4€CKOro BbiCTaBeHUs 3anpeToB; 0 - He BbICTaBSATb 3anpeThbl, 1 - BbICTABAATbL 3anpeThl.

» Pr_type - Tun 3anpeTta; 0 - 3anpeT Ha OTKPbITME NO3ULMIA, 1 - 3anNpeT Ha BbICTAB/IEHWE 3asIBOK.

* Pr_coeff - nobiwatowmii KO3ULUMEHT; NOOXUTENIbHOE APOBHOE YMC/I0 C TOYHOCTLIO A0 ABYX 3HAKOB MOC/e 3ansiTou.
 Del_ord - chnar aBTOMaTN4eCKOro CHSATUSI aKTUBHbIX 3asiBOK NPW YCTaHOBKe 3anpeTa; 0 - He CHUMAaThb 3asBku, 1 - CHUMAaTb 3asiBKU.

MapameTpbl ycTaHaB/IMBAKOTCA YHaCTHUKOM KMPUHTa Ha yposHe Bd. MpeaycmoTpeHo ABa Habopa napamMeTpoB: NPUMEHSEMBIX 418 Kn-
eHToB B® 1 npuMmeHsieMbix 15 Bceli B® B COBOKYNHOCTY.

YcTaHOBKa napameTpoB MPOM3BOANTCS HA OCHOBaHMM NOPYYEHUI YYacTHUKA K/TMPUHTA, MOAAHHbIX B K/TMPUHIOBYHO OpraHv3aumio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3NIEKTPOHHOTO A,OKYMEHTOo60opoTa. MNpMMeHeHne napaMeTpoB MPOUCXOANT B OAVKAWLLINIA KVPUHT, NPy
YCNOBWW YTO NMOpyYeHne nofjaHo He no3gHee 1 yaca [0 Hauana KAMpuHra.

YcTaHoBKa 3anpeTos. Nocne pasaBuKKn N1aHoK BEHEPHEro Y NPOMEXYTOYHOIO KMPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT No cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uim b®d, ecnn oAHOBPEMEHHO BbINOHAKTCA YCN0BUA:

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

, roe
 Limits_set — donar NpoBepKN K/IMEHTCKOTO NNMUTA;

» Trade_limit — TOproBbIii NMMUT, BKIKOYAIOLWMIA B c€OSA AEHBIM 1 3a/10TU C Y4EeTOM Ko3dhdmLmeHTa IMKBUAHOCTY;
* FreeMoney — cBO60Hble CpeACcTBa MO KAMEHTCKOMY pasfeny nnv bo.

Tun 3anpeta onpegensietca napametrpom Pr_type. Ecnn napametp Del_ord=1, To npu BbiCTaBfeHUn 3anpeta aBTOMaTUYECKM CHUMAKOTCS
BCe aKTMBHble 3asBkuW. [poBepKM Ha YpOBHe BP 1 KNneHTa oCcyLeCcTB/IAITCA HE3aBUCUMO.

CHATVe 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPSMYI0 CHATLI GPOKEPOM, OHV CHUMAIOTCS aBTOMAaTUYeCKV Npy yCTpaHeHun
NPVYMH K HUM MpuBeALUnX. Kaxaylo MUHYTY NpOM3BOAMTCS MPOBepkKa, Nocse KOTOPOI 3anpeTbl CHUMAtOTCA, eCv COBMI0AEHO OfHO U3
YC/OBWiA:
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FreeMoney >0
Pr_state =0
Limits_set = 0

Mpumep. MNMpw 3anpeTe Ha OTKPbITUE MNO3NLWIA KNVEHT MOXET Cam CHATb 3asBKU/3aKPbITb NO3MLIMIO, BbI3bIBAIOLLLYIO YyBEIMYEHHOEe TpeboBaHne
K rapaHTUitHOMy o6ecneyeHunio. Makcumym yepes MUHYTY NOC/e 3Toro 3anpeT OyAeT CHAT aBTOMaTUYeCKu.
CHsITUe 3anpeToB He paboTaeT Bo BpeMsi HouHbIx onepauuii (00:00 - 09:00), aaxe ecnu B 3To Bpemsi TC foCTynHa 4151 UBMEHEHUS IMMUTOB.

Mo ymonuaHuio ans scex b® aBTomaTnyeckoe BbiCTaB/EHNE 3anpeToB oTkNoueHo (Pr_state=0).

2.6.4. NepeHoc no3uuuii (06s13aTenbCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NepPeHOC No3nLuii ¢ ogHo kneHTa Bpokepckoi ®rpMbl Ha 4pyroro knveHTa bpokepckoi
DrpMbI.

MepeHoc No3uuuii ¢ 04HOTO Kofa pasfena yyeta no3uuuii Ha Apyroii ocyLLecTBAsSeTCs NyTeM nofayn YUacTHUKOM KvpuHra B TOprosyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBepKN BO3MOXHOCTM MOJAYM TPaH3aKLMK Ha NepeBos, NO3nLMA — Takue xe, kak Npu nogaye 3asBkv. [ONoMHUTENIbHO NPoBepsieTCs,
4YTO B MOMEHT MoAauM TpaH3aKuum 06BbEM NEPEHOCKMMON NO3NLMN HEe NPEBLILAET 06bEMA COOTBETCTBYHOLLEN NO3NLMK, YUMTbIBAEMON Ha
pasfene-UCToUHKKE; Takke Npy nepeBoae No3uumii ¢ OAHOrO KIMEHTCKOTO pasaena perucrpa yydera nosuuuii Ha gpyroii MIHH/nacnopTHele
[aHHble, 3aKpensieHHble 3a TakuMy pasgenamm pernctpa yyerta nosuumii, JO/MKHbI CoBNagaTthb, B TOM Ynce no pasgenam Obod.

TexHnyeckn nepeBof No3uLmii ohopMAsSETCA Kak caenka no nokynke (v Npogaxe) C pasgena-ucTouHmka v npogake (Mokynke) no pas-
Oeny-NpuemMHUKY, 1 pUaNYeckn cAenkon He aenseTcs (nogpobHee — cM. pasgen Tunbl cAenoK, opMypyemMble Npu UCNOMIHEHNN U UCTe-
YeHuUM oblo4epcoB 1 ONUMOHOB). MepeBo No3MLUMi TpaHCMPYeTCs 1 B LWo3e, 1 B oT4eTax (f04/004).

2.6.5. MpuocTaHOBKa TOProB A/151 pacluMpeHns IMMUTA KoneGaHwii LeH caenok

MpuocTaHoBKa TOProB 4151 pacluMpeHns nuMuTa konebaHuii LeH CAeNoK OCYLLEeCTB/ISIETCA B COOTBETCTBUM C "TONOXEHNEM O nopsiake

YCTaHOB/IEHUS U U3MEHEHWS TMMUTOB KONe6aHwWii LieH cAenoK 1 0 npouesype NpUHYAUTENbHOTo 3akpbiTus Mosvumnii’ (MpunoxeHue ®5 k
MpaBunam oCyLLECTBNEHUS KNIMPUHTOBOW AeSATENIbHOCTW Ha PbIHKE LIEHHbIX ByMar, CDOYHOM pPbIHKE Y BaUTIOTHOM PbIHKE).

C TexHU4ecKoii TOUKM 3peHNst NPy NPUOCTaHOBKe TOProB B crucTeMe SPECTRA npou3BogsTcs creayrolpe geiicTums:

* [pu HacTynieHun ycnoBwii 451t NPUOCTAHOBKM TOProB Mo KakoMy-/1M60 6a30BOMY akTuBY, TOPr1 No aToMy 6a30BOMY akTUBY MpuocTa-
HaB/MMBalOTCS.

* AZMVHVCTpaTOpamMmn TOProB PacCYUTLIBAKOTCS HOBbIE PaCLUMPEHHbIE IMMUTbI KoNebaHuii LieH.

* MpowussognTca nepecyeT obecneyeHnss No BCEM NO3MLMSAM N0 3TOMy 6a30BOMY aKTUBY (MpV pacLUMpPeHUn TMMUTOB obecrneyeHne yse-
nnunBaetcs).

« lMocne 3aBeplueHust pacueTa o6ecnedeHnst TOpry eLe HEKOTOpoe BpeMsl He BO30GHOB/AIOTCA, UTO6bI AaTh BO3MOXHOCTbL Y4aCTHUKAM
yOaNUTb 3asBKU.

» Bo306HOBMEHNE TOpPros B HOPMaJIbHOM pexnme.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAaCcCbUIKON aAMMHUCTpPATOpaMu TOProB COOTBETCTBYIOLMX YBEAOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

* MpeaynpexaeHne o TOM, 4TO EC/NN LiEHbI HE N3MEHSATCS, TO Yepes onpee/ieHHoe BpeMsi NPoM30/AeT NPMOCTaHOBKa TOProB N0 TaKOMY-TO
WNHCTPYMEHTY.

* YBefOM/IEHNE O TOM, YTO NPUOCTaHOBKA TOProB peasibHO Npou3BeseHa.

YBefomneHve o Tom, 4To obecneyeHne nepecynTaHo, MOXHO yaanATb 3aABKW.

YBeoM/IEHNE O BO30GHOB/IEHU TOPTOB.
2.6.6. MHchopMMpOBaHMe y4aCTHUKOB O NMPOrHO3UpyeMbIX 3HAUEHUSIX PUCK-NapamMeTpoB

B cucTeMe peann3oBaH CepBUC MHDOPMUPOBAHUS YYACTHUKOB O MPOTHO3MPYEeMbIX 3HAYEHUsIX pUcK-napameTpoB (cepsuc ForecastiM).
CepBuUC C 3afjaHHOli NEPUOAMYHOCTLI0 NPOM3BOAUT pacyeT 06ecneyeHunsl, KOTOpoe Mor/o Gbl GbITb B C/lyyae pPa3faBUXKY IMMUTOB, 1 TpaHC-
JMPYET 3TN AaHHble YYacTHUKaM. AITOPUTM pa6oThl CepBUCa:

* C nepuvoanyYHOCTbIO pa3 B MUHYTY aHa/IM3MPYETCA COCTOSIHWE PbIHKA MO MHCTPYMEHTaM M ULLYTCA Te, N0 KOTOPbIM Yepe3 HEKoTopoe
BPEMS BO3MOXHA pasfBukKa TIMMUTOB (HaxoxaeHve Ha nnaHke 6onee X MUHYT).

* Ecnun Takne MHCTPYMEHTbI eCTb, MPOU3BOANTCA NepepacyeT obecrneyeHunsi Mo KAMEHTCKUM I'IOpT(bel'IFIM. Puck-napameTpbl N0 UHCTPYMEH-
TaM Ha nyiaHke yCctaHaB/MBakoTCA B COOTBETCTBUN C npe,qnonaraemoﬁ pa3,CI,BVI)KKOl7I.

* PaccunTaHHble AeHbr TpaHC/MpyoTcs B NoToke pennnkn FORTS_FORECASTIM_REPL, tabnuua part_sa_forecast.
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» Ecnu cocTosiHMe pblHKa M3MEHWI0Ch, U NOTEHLMasIbHAsA yrpo3a pasaBkKM ucyesna, uam pasfsukka coctosiiach, pacyeT u TpaHcns-
LSl NPOrHO3MPYEMbIX 3HAYEHWIA PUCK-NapaMeTpoB NpekpaLlaTcs, @ NpUcAaHHble paHee AaHHble CUMTaoTCS HeBaUIMAHbIMK (pacchliika
CLEARDELETED ¢ makcumasibHO BO3MOXHbIMU pPeBMXeHaMu no Tabnuie ¢ NporHo3HbIMY 3Ha4YEeHUAMN).

Ecnu B TeueHMe OfiHOV TOProBOI ceccuy Mo UHCTPYMEHTY Yxe ABaxAbl NPOBOAWIACH Pa3fBidkka IMMUTOB, TO B 3Ty TOPrOBYHO CECCUIO
pacueT 1 TPaHCASLMS NPOrHO3HbIX 3HAYEHUI PUCK-NapaMETPOB N0 UHCTPYMEHTY GO/IbLUE HE BbIMNOIHAETCS.

2.6.7. BnokupoBKa GpPOKepCKOI YacTU KIIMEHTCKOro céopa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb 6/10KMPOBKM GPOKEPCKO KOMUCCHUM Ha CTOPOHE GUpxK. 3ab10KNMpoBaHHAs KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, yMeHbluas cBo60AHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLEeCTBNAETCS B TEYEHME TOProBOi Ceccun, B BeHepHUIA KNMPUHT 6/10KMpOBKa copacbiBaeTcs.

Bpokepckasi KoMUCCHsSi onpeaensieTcs credylowym 06pasoMm:

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

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

* lower_fee — MMHMMaIbHO BO3MOXHAs CyMMa OPOKepPCKOA KOMWUCCUMN 3a OAMH KOHTPaKT;
* upper_fee — MakCMaslbHO BO3MOXHas CyMMa GPOKEPCKO KOMUCCUM 3a OAMH KOHTPAKT;
* multiplier — mynsTUNAXKATOP K CyMMe BUPXEBOro U K/IMPUHIOBOToO cbopa;

» ex_fee — c6op (KNMMPUHIOBbI + GUPXEBOI) 3a CAEMNKY C YYETOM CKaslbNepPCKUX CKUIOK;

* additive — nocTosiHHas fobaBka 3a 04VH KOHTPaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3agatotca 6pokepom ¢ nomoLbto komaHabl SetBrokerFeeParamNextSession. Ma-
pameTpbl MOFYT yCTaHaB/MBaThb Kak ANS OTAENbHOMO KIWEHTa, Tak v ANa BCcex KNMeHToB B® ogHoBpeMeHHO. MNpuMeHeHne 3agaHHbIX
napameTpoB NPOUCXOAUT B CriefyioLLyto TOProByto ceccuio. 3afaHHble Nosb3oBaTesieM napameTpbl TPAHC/IMPYOTCA B LW/03€ B NOTOKe
FORTS_BROKER_FEE_PARAMS REPL.

Hanpumep, 6pokep Bcerga 6epet nofoBuHYy bupxeBol komuccum - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnn 6pokep 6epeT Bcerga 2 pybns 3a noboi KOHTPakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas komuccust TpaHcmpyeTcs B LWto3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KNWeHTY), a Takke B NOToKe
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.8. NMopgpepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanim3oBaHa Nogaepxka oTpuLlaTenbHbIX LeH, o6ecneyrBatoLLas KOppekTHOE NOBEeAEHME CUCTEMBI B Clyvae yxoaa
LeH (hbHUYEPCOB M CTPaKOB OMNUMOHOB B OTPULIATE/IbHYIO0 30HY B XO4€ TOProB UM B pesysibtaTte KavpuHra. 18 kaxaoro 6a3oBoro aktuea
BO3MOXEH OAMH U3 [BYX PEXMMOB NOALEPXKKN OTPULLATENBHBIX LEH:

* PexuM, npy KOTOPOM LIEHbI (ObHOUEPCOB 1 CTPaliky OMNLMOHOB HE OFPaHMNYEHBI - B 3TOM PEXMUME B CUCTEME AOMYCTUMbI OTPULATENbHbIE
U HyneBble LieHbl (DboYepCcoB 1 cTpaliku ONLMOHOB, a /15 LEHOOGPA30BaHUs OMLMOHOB, pacyeTa BONaTU/IbHOCTY U PUCKOB UCMOSIb3Y-
eTcst Mogenb balenbe, MM60 cKOppekTUpoBaHHas Mogesnb Bnaka-lloynsa, yuuTtbiBatoLas To/bKo BHYTPEHHIOK CTOMMOCTb OMLYOHA B
0TpULATENBHOM yana3oHe.

 PeXu1M, B KOTOPOM LieHbl (hb0YEPCOB U CTPAKOB OrpaHnyeHbl MOMOXUTENbHLIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULLaTeNbHbIE LEHbI B
X0Zie M B pesynbTaTe TOProB He MOryT 06pa3oBaThbes, a /15 LieHoo6pa3oBaHUsl OMNLMOHOB UCMOb3yeTca Mogenb Bnaka-Lloynsa (n6o
Ballenbe B kayecTBe aibTepHaTyiBbl). OfHAKO, B TAKOM peXxyuMe BO3MOXHO PYYHOE yKazaHne oTpULaTesbHOM LeHbl UCNOMHEHNS M/unn
VHAVKATVUBHON TEKyLLEl PbIHOUYHOM LieHbl (CM. HIKE), B C/lydae COOTBETCTBYoLLEro pewleHnst HKL,. Mpu 3ToM Bce paBHO coxpaHsieTcsi
orpaHuyeHve Ha NoNIOXUTE bHbIE 3HAYEHNSI TOPTOBbIX LieH (ob0YepPCOB U CTPAKOB OMLOHOB.

Pexum pa6oThbl 1 MOAEeNb LIeHo06pa30BaHNs ONLMOHOB 3aa0TCs Ha ypoBHE BA (6a30B0Oro KOHTPaKTa) 1 AeCTBYIOT HA BCE UHCTPYMEHTI
[aHHoro BA. MepeksiioueHne pexuMoB U MOZEeNN LLeHo06pa30oBaHs ONLKYOHOB BO3MOXHO BO BpeMsi KnpuHroBoii ceccun (MK nnm BK).
[N 3aaHnsa pexuMa v prck-MoAenu NCnosb3yTes criedytollve napameTpbl 6a30BOro KOHTPaKTa:

* negative_prices - NpuU3HaK orpaHNYeHUst OTpULIATENbHBIX LeH: 1 — LieHbl (hbloYepcoB 1 CTPaiikvm He orpaHuyeHbl; O - LeHbI (hbloYepcoB
U CTpaiiku orpaHu4eHbl NOIOKMTENBHBIMU 3HAYEHUSIMU.

» option_model - mogens LeHoobpa3oBaHust onumoHoB: 1 — mogens bawenbe; 0 - mogens bnaka-Lloynza.
3HaueHus napaMeTpoB TpaHCcMpytoTcs B LWto3e B notoke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBytoLLero peweHns HKLL, gonyckaeTcs yctaHaBnneaTthb B
PYYHOM pexvMe VHAVKATUBHYH TEKYLLYH PbIHOYHYHO LieHy, TpaHcmpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCHT
VHAMKaTMBHAasA TekyLlaa BapnaunoHHas Mapxa, TpaHcnmpyemas B notoke FORTS_VM_REPL, n TekyLias TeopeTnyeckas LieHa onumoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [ns uHaukaumm Toro, YTO TekyLlas pblHOYHAA LieHa ANna bioyepca ycTaHoBEHA B
PYy4YHOM pexume, UCNO/b3yeTcsa napamerp:
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 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHOM LieHbl AAMUHUCTPATOPOM TOProOB.

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

YeHwuid:

MoTtok Ta6nuua Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1to4eHHO caenkn
FORTS_TRADE_REPL user_deal price LleHa 3ax/1t04eHHO caenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1H04eHHOI Coenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyuLeit 3asiBK Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyuiieli 3asiBKM Ha Npofaxy
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 MakcvmasnbHasa LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLEeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npegplaylueii ceccum
FORTS_COMMON_REPL common market_price TekyLasa pbIHOYHasA LeHa

MoTokM  arperMpoBaHHbIX CTakaHoB |orders_aggr price LieHoBoI4 ypoBeHb
FORTS_AGGRXX

FORTS_POS_REPL position waprice YyeTHas LeHa nosuumn
FORTS_POS_REPL position_sa waprice YueTHas LeHa no3uumm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NIUMUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT LEHBI

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacueTHas LeHa Ha Ha4as10 ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacueTHaa ueHa nocne nocnegHero
KNUpuHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHad LeHa Ha Ha4yas10 ceccumn

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHaa ueHa nocne nocneaHero
KNpuHra

FORTS_REFDATA_REPL

fut_rejected_orders

price

LleHa B 3asBKe

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLueii 3asBKv Ha Npogaxy, Bo-
LwefLiei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygluei 3asBku Ha MOKYMKY, BO-

LweaLein B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LieHTp pacueTa pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHasa ueHa nocnegHero KAVpUH-
ra

FORTS_INFO_REPL

options_params

strike

LieHa ncnonHeHua

B pexume NonoxuTenbHbIX LeH (negative_prices=0), B c/iyyae COOTBETCTBYHOLEro peluennst HKL, BO3MOXHO:

* McCnonb3oBaHne mpmu,aTeano[/'l LeHbl NCNOJTHEHNA q)broqepca;

¢ TpaHCAALMS OTpULATE/NIbHOTO 3HAYEHUSA B Ka4eCTBe NHANKATUBHOL TEKYLLEeN PbIHOYHOI LieHbl, yCTaHOBNEHHO ALMUHUCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuLaTe/bHbIe U HyNeBble 3HAYeHUs! B TOProBbIX KOAAX UHCTPYMEHTOB 0TOGpaXatoTes CeayoLym 06pasoMm:

Mpumep KOoAOB co cTpaiikom "-10":
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» KopoTkuii kog koHTpakTa (short_isin): "BR-10BF0".
 [MonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CA-10".
Mpumep KopoB co cTpaiikom "0":

» KopoTkuii ko koHTpakTa (short_isin): "BROBFQ".

 TMonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CAQ".

2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii goctyn)

CnoHcupyemblii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpeAocTaBNeHuUst KIMEHTAM YYaCTHUKOB TOPrOB TEXHUYECKOTO
[10CTyNa K TOProBo-K/MPUHIOBOI CUCTEME CPOYHOTO PhIHKA, C MOMOLLBI0 KOTOPOTO KIUEHT MOXET NOAABAThL NOPYUEHsi y4acTHUKY TOProB
("cnoHcupytoLweii” pMe) 41t UCMONHEHNsT Ha PbIHKE MyTeM MOCTAHOBKM 3asiBOK HanpsiMyto B TC nog, KOHTPOEM 1 OTBETCTBEHHOCTbIO

ydyacTHUKa.

Joctyn k TC KIMeHTy yyacTHUKa NpefoCcTaBNseTca NyTeM BblAe/EHNA eMy NePCOHaIbHOMO naeHTudmkaropa - SMA-10rvHa, ¢ KOToporo
HanpsiIMyto MOXHO BbICTaB/IATb 3asBku. [locTyn Bo3moxeH yepes Plaza2, FIX n TWIME wto3bl.

[lna koHTponsa onepauwii, coBepluaeMbix co SMA-ormHa, SMA-10rvMH NpuBA3bIBAETCS K 10rvMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — NAEHTUMNKATOP yYacTHMKA, C NOMOLLBI0 KOTOPOro YYacTHWK nogcoeauHsetcs K TC, BbICTaBAsET 3asBKW, KOHTPOIMPYET uC-
NoMIHEHWE 3asBOK. YUYaCTHVK BNpase MCMnosib30BaTb OAWH U TOT e MASTER-norvH ana 6onee yem ogHoro SMA-normHa. SMA-norvH
TaKke MOXeT ObITb NpuBsA3aH K HeckonbkuM MASTER-normHam. Cnvcok /IOTMHOB TPAHC/IMPYeTCs B LWK03e B Tabnumue user notoka
FORTS_REFDATA_REPL. B a1oii Tabnuue SMA-10rvH MOXHO OT/IMUnNTb No 1 B TpeTbeM 6ute 6utosoli mackm sma_flags. Cnmcok cBA3ok
"MASTER-norun" - "SMA-noruH" TpaHcnvpyetcs B Wwto3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHns SMA-norvHa y4acTHUK TOProB noAaeT B KNWeHTCKWIA LeHTP Bupxu 3asBneHve, B KOTOPOM yKasblBaET I0TWH, C MOMOLLIbIO
KOTOpOro 6yAeT NPOU3BOANTLCSA KOHTPO/Ib onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-noruH).

Mpwn opraHnsaumm nogayn 3asaBOK YHaCTHUKOM TOProB Mo NOpyYeHUsM KJIMEHTOB, 6VIp)Ka npegocraBfiaeT ydYaCTHMKaM COOTBETCTBYHOL e
cpeacTBa ynpas/ieHnsa puckom, 4TOObI HE AonyCcTuTb nonagaHusa OLUNBOYHBIX 3a5BOK B TOProByr CUCTEMY:

* Pre-Trade KOHTPO/Ib - AONO/THUTE/bHbIE HACTPOVKM MOMUMO CYLLECTBYIOLLEA CUCTEMbI MPOBEPOK NPY NOCTAHOBKE 3asiBOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHLLMWIA, 4TO 3aBkM SMA-norvHa npucyTcTaytoT B TC TO/IbKO NPU NOAKIHYEHHOM
(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-MI0TMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

 UserKillSwitch - npunyanTensHasa geaktuBaumst SMA-10rmHa y4acTHUKOM.

Pre-Trade KOHTpPONb NpefcTaBnseT cob60i HA6oP AONOTHUTE/bHBLIX OrPaHNYeHNIA/NPOBEPOK, HakNa4biBaeMbIX/BbINOMHAEMbIX MPW NocTa-
HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HazHavyaTbCs B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB U KOA0B KNMEHTOB. Nog, NHCTPY-
MEHTOM 31eCb MOHUMAaETCS KOMOMHaLMS:

» <Bba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusatnea> = {dbovepc, OnumoH, KaneHaapHblii Cnpesa} - VIHCTpyMeHT*
» <Bba3o0BbIil akTMB>: <Tun gepuBatnea>, rae <Tun gepveatnea> = {dbtouepc, ONUnoH} - IHCTpyMEHT**

MpefycMOTpEHbI CliefytoLime NpoBepKu:

Homep npoBepku Mposepka MpuBsaska EAvHULA n3smepeHus MpumeHsaoTcA

1 OTK/I0HEeHMe UeHbI B 3asB- | SMA-norvH nnu SMA-no- | MNpoLueHTsI Cpasy
Ke OT TeKyLLeW LeHbl TMH X VIHCTpyMeHT**

2 MakcumanbHblli  06beM | SMA-norvH nnm SMA-no- | KonmyecTBo KOHTpakToB | Cpasy
3aABKV B KOHTpaKTax TVH X VIHCTpYMEHT*

3 3anpetuTtb agpecHblli pe- | SMA-noruH Na/Het Cpasy
XUM

4 MakcumanbHblli - 06beM | SMA-norvH unu SMA-no- | Py6 Cpasy
3asBKM B py6nsix MH X VIHCTpyMeHT*

5 MakcrumanbHas cymma 3a- | SMA-norvH unm SMA-no- | Py6 Cpasy
AIBOK 3@ TOPrOBbIA AeHb | vH X NHCTpymeHT*
(6pyTTO)

6 MakcumanbHas no3vumsa B | SMA-normH - X  VIHCTpy- | KonnuecTso koHTpakToB | Cpasy
KoHTpakTax (long) MeHT** x Kog, kimeHTa

7 MakcumanbHasa no3numnsa B | SMA-noruH - X VIHCTpy- | KonuyecTso KOHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof KnneHTa

[ina HasHaveHns/0TMeHbI NPOBEPOK UCMO/b3YIOTCA LLU/I030Bble KoMaHAabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTeBeTcTBeH-
HO. MIHdhopmauus o HasHaueHHbIX NpoBepKax AOCTyMNHa B Wwto3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTupyLLmii, 4To 3a8BkM SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKHOYEHHOM
(akTBHOM) MASTER-N0rmHe.
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Mpu noctaHoBKe 3asBkM cO SMA-N0rMHa, NPOM3BOAMTCS NPOBEpKa HaNMuns XoTa-6bl 0gHOro akTeHoro MASTER-noruHa, K KoTopomy
npues3aH faHHblili SMA-norvH, ecnm Taknx MASTER-0TVHOB HeT, TO 3asiBKa OTBEPraeTcsi C Bblgayeil cOOTBETCTBYHOLEl ownbkm. Ecnm
akTuBHbIA MASTER-N0IvH ecTb, 3asiBka 06pabaTtbiBaeTcs, a B none aspref 3anuceiBaetcs cebika (id-noruHa) Ha 3tot MASTER-N0rvH.

CepBuC B peX1Me peasibHoro BpeMeHu (Mo TeXHos0rMu, aHasiornyHoli Cancel On Disconnect) otcnexusaeT coctosiHne MASTER-noruHoB
Ha TpaH3aKUMOHHOM YPOBHE, 1 MpY OTCYTCTBUU TPaH3aKLMOHHOW akTUBHOCTM AeaKTUBMPYET SIOrMH. Ecnn B pesynbtarte Takux AeACTBUiA y
SMA-norvHa He ocTtaeTcs HM oAHoro nogkntoyeHHoro MASTER-/10rMHa, TO BCE ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAlOTCA.

AKTUBHbIE 3as1BKM SMA-TI0TMHOB, Y KOTOPbIX BK/IKOUEH pexum Cancel On Drop-Copy Disconnect, Takke aBTOMaTUYeCcKy CHAMAKOTCS B KOHLe
TOProBOTro AHs B TEXHOMOMMYECKUiA NepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsetcs HacTpamBaemMoli onuuen, Ans ero NoAKNIYeHNs cnegyet obpatutbes B KNmeHTckuii
LeHTp Bupxu.

Komanga UserKillSwitch nossonsiet yyacTHuky caMomy AeaKkTMBMPOBaTb (akTMBMpoBaTb) SMA-N0MMH C ONUUOHasIbHOM BO3MOXHOCTBHO
aBTOMATUYECKOTO CHATUSI BCEX €r0 aKTUBHbIX 3asiBOK. [leakTBMPOBaHHbIA SMA-N0TVH HEe MOXET BbIMO/HATL TOProBble onepaunn. Jeak-
TMBaums SMA-0rMHa COXpaHsIETCA [0 KOHLLA TOProBOrO AHS U BOCCTaHaB/IMBAaETCA Npu pectaptax TC B TEXHOMNOIMMYECKUI nepepbIiB nan
npv cOosix.

2.8. PaspgeneHune ctatycoB y4aCTHUKOB TOProB U yHaCTHUKOB K/IUPUHTa

B Bepcum 6.2 peasim3oBaH NPOEKT MO pasfeneHnto cTaTycoB yYacTHUKA TOPTOB M yYaCTHMKA KIMPUHTa ¢ pasaeneHnem (yHKLMWIA U NoHO-
MOuUMA pa3HbIX KaTeropuii y4acTHUKOB. Tenepb B TOprax MoryT NpUHUMAaTb yYyacTue KIUEHTbI, He SBNAIOLLMECS YYacTHUKaMU KIMPUHTa, a
YHYaCTHVK KNMPUHTa A/1st UICNOSTHEHUS 06513aTeNbCTB MO CAENKAM, 3aK/TUEHHBIM Ha 6UpXe, He 06513aH ObITb Y4aCTHUKOM TOProB. B Toprosoii
CUCTEME BbIAENATCA CeAyoLLmMe KaTeropun y4acTHUKOB:

* YyacTHuK knupuHra (YK). YUacTHUK KIMPUHTa MOXET 06CYXMBATb OAHOTO U/ HECKO/IbKUX YYaCTHUKOB TOPrOB, SIB/ISISICb CTOPOHOIA NO
cAe/nKam, 3aK/IloUYEeHHbLIMY TaKUMM YYacTHUKaMU TOProB.

* YyacTHUK ToproB (YT). YYacTHVK TOProB MMEET NpaBo 3ak/todaTh CAE/KM Ha OpraHM30BaHHbIX Toprax. Mpy aToM 06s13aTenLCTBa U Tpe-
60BaHNs NPY 3aK/TOYEHNN CAEKM BO3HUKAIOT Y YUYACTHUKA KIMPUHTA, 06CYXMBAIOLLEro 3TOr0 y4acTHUKA TOProB.

* YYacCTHVK KNMPUHTA U y4yacTHWUK TOProB B oAHOM nuvue (YK+YT - Tekywimii cTaTyc BCeX y4acTHMKOB). YK+YT MoryT camu 3akiwuarb
CAle/IKv Ha OpraHn30BaHHbIX Toprax, U OfHOBPEMEHHO ABNAOTCA KOHTpareHTaMmu HKLL no 3akntoueHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YCYT 1 YC/Tyr N0 OpraHn3aummn TOpros AJ15 TakMX YHaCTHUKOB HE U3MEHSETCS.

2.8.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMbI

B TepmuHax SPECTRA CyLIHOCTbI, ONMCBIBAIOLLEN YUacTHUKA KMPUHTa, aBnsieTcs PacyeTHas hupMa, npy aToM PO MoXeT npuHagne-
xartb nnbo YK, nnoo YK+YT.

YyacTHWKY TOProB COOTBETCTBYIOT Bpokepckrie dmpMbl, OTKPbITbIE B pamMkax PacyeTHoW hrpmbl COOTBETCTBYIOLLIENO YYaCTHUKA KTMPUHTA.
Mpwu sTom:

* OAHOMY Y4aCTHWKY TOProB MOTyT 6bITb OTKPbITbI HECKONbKO Bpokepcknx hmpM B pamkax 0fHOM PacyeTHON thpMbl (O4HOTO yYacTHMKA
KNUPUHra);

* OHOMY y4acTHUKY TOProB MOTYT 6bITb OTKPbITbI HECKO/IbKO Bpokepckux thpm B pamkax pasHbix PacyeTHbIX orpM (pPasHbIX y4acTHUKOB
KNVpWHra).

Y B® y4yacTHUK TOProB MOXeT COBMNaAaTb B OAHOM fMUe € yyacTHUKOM knvpuHra (YK=YT), nn6o He coBnagatb (YK!=YT).

Ecnn P® - YK, y Hee MoryT 6bITb 3apernctpmpoBaHbl Tosibko B®, y koTopbix YK He coBnagaeT B ogHoM nuue ¢ YT. Ecnn PO - YK+YT, 1o
BO3MOXHbI KOMOUHaLun chopm B.

YyacTHuK PO VK PO VK+YT
KnupuHra ( ) ( )

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

Puc. 2. epapxus cyljHocTel

2.8.2. PasgeneHne NOJIHOMOUYMIA y4HaCTHUKOB

Pa3geneHve ctaTycoB y4aCTHUKOB TOProB Y yYaCTHUKOB K/IMPUHTa nogpasymMeBaeT v pasfefieHuns NoSIHOMOUNIA Y4aCTHNKOB Ha ToproBble
W KNnpuHrossble. Nog NosIHOMOYMAMU 34eCh NOHMMAKTCA Npasa Ha NMpocMoTp MHCbOpMauMM B LL1KO3€ N NpaBa Ha BbINO/IHEHNE OﬂepaLU/IVI.
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OCHOBHbIE NOMHOMOYMS Y4aCTHMKA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK 1 3aK/ove-
HVe CeNOK Ha OCHOBaHMM NOAAHHbIX 3as1BOK. MPK 3TOM YUYaCTHUK KNIMPUHIa MOXET COBepLLAaTb HEKOTOPbIe AeNCTBUA C 3asiBkaMu, nojgasast
nopyyenuns B HKL, a yxxe HKL|, MOXeT BbICTaBNsATb 3asBKy OT UMEHW YYaCTHMKA KNIMPUHTa, a Takke CHUMaTb Apyrue 3asasku (nogpobHee
CM. pa3gen 2.7.3. YperynuposaHue HeUCNOSTHEHHbIX 0653aTe/bCTB).

OCHOBHbIE NMOTHOMOUMS YYACTHUKA K/IMPUHTA, KOTOPbIE HEe AOCTYMHbLI yUaCTHUKY TOPTOB - 3TO ynpasneHue obecneyeHmem (BbiBog obecne-
ueHus, Nnepesos o6ecneyeHrss Mex/ay pacueTHbIMU Kofamu), a Takke YnpaB/ieHUe PUCKOM B OTHOLLEHWUW YYaCTHUKA TOProB, BO3HMKAIOLLMM
no cAe/kam, 3ak/toUeHHbIM YYaCTHUKOM TOProB. YNpaB/ieHe PUCKOM 3aK/louaeTcs Kak B OnpeaeeHun IMMUTOB A/11 y4acTHIUKA TOProB,
Tak 1 B BO3MOXHOCTY COKpaLLaTh (PUCKOBaHHYI) NO3ULMIO0 yHaCTHMKA TOPIOB.

PasgeneHne NoNHOMOUMIA NPOM3BOAMTCS HA YPOBHE NlornHa AocTyna kK TC. icxogs U3 aToro IorvMHbl MOryT 06/1a4aTh CAeayoLwmmMmn nos-
HOMOUMAMM:

* "NlorvH YK" - norvH, 06nafaoLimii NOTHOMOUNAMM YHACTHYKA KNMPUHTA.
* "MlorvH YT" - NOorvH, 06najatoLuii NOIHOMOYMSIMA Y4aCTHUKA TOProB.

* "NlorvH YK+YT" - norvH, obnagarowuii NTOTHOMOUNAMU U YHaCTHUKA K/TMPUHIA U y4acTHUKa TOpPro.. 518 Takvx NOrMHOB Noruka pasgena
NOSTHOMOUMI OCTaNach NpexHei (kak 40 pasgerna CcTaTycoB y4YacTHUKOB TOPrOB M YYaCTHUKOB KIMPUHTA).

Hwxe B Tabnuue npveedeH cnucok nonHomouunia "florvH YK":

Onepauus JocTynHble W/030Bble KOMaHAbI
YctaHoBKa NMMMUTOB Mo bd. ChangeBFMoney
YcTaHoBKa TOProBbIX IMMUTOB Mo Bd. ChangeBFLimit
lNepeBos AeHeXHbIX CPeacTB Mexay AByma B® ogHoro PK. ExchangeBFMoney
YcTtaHoBKa puck-napameTpos no bd. ChangeBFParametersNextSession
MepeHoc nosuumin mexay Bd (Tonbko 415 NorMHoB ypoBHA P®). TransferClientPosition

Mopaya 3anpocoB k HKLL Ha 3akntoueHne caenok ¢ YT. TexHnueckn peanuso- | AddOrder
BaHa Kak nojava 3asiBku C 0CO6bIM NPU3HAKOM.

OtmeHa 3anpoca k HKL, Ha 3akntodeHne caenok ¢ YT. TexHnyecku peannsosaHa | DelOrder
KaK yfaneHue 3asBkn C 0COObIM NPU3HAKOM.

M3meHeHne 3anpoca k HKL, Ha 3aktoueHne caenok ¢ YT. TexHuuecku peanu- | MoveOrder
30BaHa Kak M3MeHeHne 3asBK1 C 0COObIM MPU3HAKOM.

Mopava 3anpocos kK HKL Ha npoBepKy AocTaTo4HOCTM obecneyeHns no 6. DelOrdersByBFLimit

MopavalypaneHune 3asBOK Ha AOCPOYHYIO SKCNUPALMIO OMLMOHOB. OptChangeExpiration

YnpasneHne SMA-n0ormMHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTpanbHOro cTpaiika. OptRecalcCS

Hwxe B Tabnvue npuBeaeH CNMCoK NOSIHOMOYMIA “JlorvH YT

Onepauus JocTynHble W/030Bble KOMaHAbI

Mogaya ToproBbIX 3asiBOK. AddOrder

YpaneHue TOpro.bIX 3asBOK. DelUserOrders; DelOrder

VI3MeHeHne TOproBbIX 3asiBOK. MoveOrder

Mopavalypanerune 3assBOK Ha JOCPOYHYIO SKCNUPaLMo OMLMOHOB. OptChangeExpiration

YnpaenexHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTpasIbHOro cTpaiika. OptRecalcCS

"MornH YK+YT" obnagaet coBoKynHbIM Habopom nosiHoMouni “JlorHa YK" u "flormHa YT, 3a ncknouveHnem nogaym 3anpocoB k HKLL,
KOTOpPblE MOXET nogasaTb TOMNbKO "JTormH YK".

Y4acTHUK KNIMPUHTa MOXET NOMYUNTb NTOTUHbI CIEAYIOLLMX YPOBHENA:
« PacyeTHoli hupmbl.

* Bpokepckoii MpMbl.

* Knunenta.

Y4acTHUK TOProB MOXET NOJYYUTb SIOTVHbI CNeAyoLWnX YPOBHEN:

* Bpokepckoii hrpMbI.
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e KnuneHra.

B 3aBMCMMOCTM OT YPOBHSA, NOSIHOMOUMSA /IOTMHA MOTYT pPas3/iMyaTbCs:

* Mpw pabote ¢ pasgenamu BP, y koTopoii YK coBnagaet ¢ YT, NorvHbl ypoBHsi PP 1 ypoBHa B® 06nagatot nosiHomounamm “JlorvH YK+YT".

 [pu paboTe ¢ pazgenamn B®, y kotopoii YK He coBrnagaeT ¢ YT, /IOrMH ypoBHS PO o6nagaeT nosHoMoumsiMm “JloruH YK".

 [Mpu pabote c pasgenamn B®, y kotopoii YK He coBnagaet ¢ YT, N0IHOMOYMS /I0TMHA YPOBHA B® coBnagatoT co 3HaYeHnem npusHaka

["Norvn YK" | "NorvH YT" ].

» [ns no6oii B® norvH ypoBHSA KiMeHTa o6nagaet nofHoMmounamm “flornH YT,

B cutyaunm, Korga y4acTHUK K/IMPUHTA M YYACTHUK TOPrOB pasHble /inua, BaXHbIM SBASIETCA - KTO YNpaBAseT KaneHTamu (KIMEHTCKUMM
pasgenamn). lMog ynpaeneHneM kKiMeHTamy 34ecb NOHMMAETCs BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPeACTBa, IMMUTLI U UHAVBU-
OyasibHble pYCK-NMapameTpbl, @ Takke 1 COBCTBEHHO YCTaHaB/IMBATL SIMMUTbI, 3aMpeTbl, Npasuia akcnvpauyy v T.n. Bo3mMoXHbI ABE CXEMbI
B3aumogencTeusi mexay YK n YT ¢ TOUKu 3peHnst ynpaBieHusi KNneHTamu:

 KnueHTamu ynpaensieT YT. YYacTHUK TOProB YNPAB/SET KTMEHTCKUMI pasfenamu, BXOASLMMYM B COCTaB CBOMX Bpokepckmx ompm (cxema
Mo yMO/YaHuto). B AaHHOI cxeme yuacCTHVKY KMpUHTa He JOCTYNHa MHopMaLys O KAIMeHTax yY4acTHUKOB TOProB: CPeACTBa, SIMMUTLI 1
VHAMBMAYa/IbHbIE PUCK-NAPaMETPbI MO KIMEHTCKUM pasgenam, a Takke He JOCTYMHbI onepauum Nno yrnpasieHno KneHTamu.

» KnueHtamu ynpasnseT YK. Y4acTHVK TOProB nepeAaeT KIMEHTCKNE pasfesbl, BXOAALME B cOCTas cBOMX bpokepckux cdonpm, "nog ynpa-
B/IEHME" YyYaCTHUKY KNnpuHra.

Cxema B3aVIMO,D,eVICTBI/IH 3a4aeTcda Ha YypoBHe [510) nyTem BbICTaBNEHUA Yy Hee chneunasibHoro npusHaka: "KnueHtamu ynpasnaet

YT"/"Knuentamu ynpasnset YK".

[ns unnocTpaumy nprBegemM napy npyMepoB:

1. He6onbLUO/ pervioHasnbHbIii 6poKep 415 4OCTyNa K TOpraM CBOMX K/IMEHTOB 3aK/IHOUAET C YYACTHUKOM KMPUHTa OTOBOP Ha 06CyXU-

BaHWe Mo MOAENV KIMPUHIOBOTO BpoKepa. YUacTHUK KIIMPUHTA OTKPbIBAET AJ1s Takoro Gpokepa GpoKepcKyto oMpmy, U perucTpupyet
Gpokepa kak y4acTHMKa TOProB Ha 6upxe. Mpn 3TOM ToproBaTth Ha GUpXe GyAyT KIUEHTbI PETMOHAILHOTO 6POKEpa, a He yYacTHUKa
K/IMPUHTa, M COOTBETCTBEHHO, YNIPAB/STL K/IMEHTaMM XOUET CaM GPOKep - B 3TOM C/lyyae NpUMeHMMa cxema "KnueHTamu ynpaensiet YT".

2. KomnaHusa HepesungeHT, 4Tobbl Noy4nThb AOCTYN K Topram Ha MOCKOBCKOI 6ypxe [151 CBOUX KTMEHTOB, pernctpupyetcsa B HKL, B kave-
CTBe yyacTHWKa kvpuHra. [lanee Hepe3naeHT 3ak/1iouaeT JOoroBop nopyyeHne ¢ 6pokepckoit orpmoii (poccuiickas Aodka HepesugeHTa
6o 6onbLuoi YK+YT) Ha o6CcnyxuBaHue CBOUX KIMeHTOB. Ho Toproeatb 6yAyT KMEHTbI Hepe3nAeHTa 1 KOHTPOMPOBATL UX OH XO4eT
cam - B 3TOM C/yyae nucnosnb3yercs cxema "KnveHtamu ynpasnser YK".

N
W),
MHBeCTMLlVIOHHaﬂ
PervioHanbHbIi YKI=YT
Gpokep Knuenmamu ynpaensem YT
o
\2)

HepeanaeHt “ YK

YKI=yT
KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Bpokepckas
dupma

Hwxe B Tabnvue npuBeaeH CNMCOK NOTHOMOUNIA, OTHOCALLMIACA K MpaBy YNpaBAeHNs KAMeHTCKUMY pasgenamu. Obnagate gaHHbIMU NoN-
HOMOUMAMN BYAYT NOMMHBI, Y KOTOPbIX HA60p nosiHomounii (“/lormH YT" /"/lorvH YK") coBnagaeT co cxemol, 3agaHHol y Bo ("KnneHtamu

ynpasnset YT"/"KnneHtamun ynpasnset YK").

Onepauus

JocTynHble W030Bble KO-
MaHAbl, MOTOKU, TaGNULbI

YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam.

ChangeClientMoney

YcTaHOBKa pUCK-napameTpoB No KAMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauuy Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit
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Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TabnuLbl

YcTaHOBKa puCcK-napameTpamMm OnL1OoHOB. OptChangeRiskParametersNextSession

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

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

Takke gaHHbIMW NOMHOMOYMSAMU o61agaeT "JIoruH YK+YT".

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTeNibCTBaMun y4acTHUKa TOPros

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

TexHN4Yeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOI TOProBO 3asiBKM, UMetoLLel cneumanbHbli npusHak - "3anpoc k HKL, Ha 3aknto-
YeHune CAenoK C y4acTHVKOM TOpros". 3anpoc MOXeT ObiTb NOAaH kak B hopme 6e3aapecHon 3asBKW, Tak 1 B hopme afpecHoOii 3asBKu.
YYacTHVKMN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakvM NPU3HaKoM He MOTYT. Y 3asBOK C npu3HakoMm "3anpoc Kk HKLL"
B GMTOBOIN Macke nNpu3HakoB BbicTaBnseTcsd 6uT eNCCRequest (0x4000000000). AHaNornyHbIiA 6UT NoyYaroT U CAeSKU, 3aK/THeHHbIe
Ha OCHOBaHWUM TaKnX 3asiBOK.

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

2.9. CUHTeTUYeCKUii MaTuYUHT

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

2.9.1. CuHTEeTnYecKue 3asiBKn

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

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

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

[ns Toro, 4To6bl CAENKM ObIN 3aK/IOYEHBI, B NPOLIECCE CUHTETUYECKOTO MaTuuHra B spe TOproBoi cucTeMbl aBToMaTtnyeckm goopmu-
pyloTCS 3asBKMW, nogaHHble oT uMeHn HKL,. Takve 3asBK/ HasblBAOTCA CUHTETMYEeCKUMU. CUHTETUYeCKas 3asBKa - 3asiBka co3jasaemast
AAPOM B XOfle CUHTETMYECKOrO MaT4uHra Npu BbIMOSIHEHWM YCIO0BUS CBeAEeHNS 3asBOK. CUHTeTUYecKas 3asiBka ABMSETCA peasibHol 3a-
ABKOI, NofjaBaemoii LeHTpaslbHbIM KOHTPareHToM B TOPrv, U ourypupyet B caeskax, NopoxAaembiX B XOA4E€ CUHTETUYECKOTO MaT4WH-
ra. B aHOHVMMHBIX 1 MOMb30BATENbCKMX NOTOKAX 3asSBOK CUHTETMYECKME 3asBKM B MOMAX XStatus nomevatTcs cneupyasibHbIM Npr3HakoM
"eSynthetic" (0x200000000000).

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

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

RTS-9.18 RTS-12.18

[114000] 10 115000 10 (C)

12| 114000 10 [ 115000 |

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega

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

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

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

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

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

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

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

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

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

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

13 HOr 3TOro cnpepja.

Mpumep (cMm. puc. 4):

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

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

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

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

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

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

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

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

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

Mokynka KC Ha KC

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

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

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

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

Mpopaxa fanbHero hblovepca | Ha 6nnxHero gbovepca

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

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

2.9.2. CuHTeTNYecKan IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

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

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

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

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

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

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

» B crakaHe 1 nosiBNsieTca CMHTETMYECKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 ot umerun HKLL, koTopas csoauTcs
B CAENKY C 3asBKOI OT yyacTHuKa "A", a B CTakaHe 2 - CMHTETUYecKas 3asiBKa Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCSA B CAENKY C 3as1BKOW OT yyacTHuKa "B".
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» Taknm 06pa3omM 06pasyoTcs Tpu cAenkun: no 6amxHemy dbtodepcy (koHTpareHTbl: "A" n HKL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "B" 1 HKL) no LeHe 115000 v no kaneHgapHomy cnpegy (KoHTpareHTsl: "C" n HKL) no ueHe 1000. Takke 06pasytoTcs Ase
TEXHUYECKME CAENMKM, OTOBpaxatoLLme ABUKEHNE HOT MO KasleHJapHoMy cripegy. 15 06enx TeXHUYeckux caenok KoHTpareHTsl A n HKLL.

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

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

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

Puc. 5. O6bluHble arperMpoBaHHble CTakaHbl KAIeHAapHOro cnpeaa

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

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

Puc. 6. ArpermpoBaHHble CTaKaHbl C CUHTEeTUYEecKol NUKBUOHOCTbIO

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

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

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

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

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

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

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

2.10. Cpenku yperynmpoBaHus

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

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

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

2.10.1. NMpuumnHbI CAENOK yperynnpoBaHus

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

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

YYaCTHUKOM K/TMPUHra 6e3 nogayun 3asdBOK.

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

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

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

100 NHoe HYK

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

OTueTbl 0 caenkax ¢ thbtovepcamu f04, f04cl:

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

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

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

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

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

3a caenkn yperynmposaHust ¢ HegobpocoBeCTHbIX YH4aCTHUKOB K/IMPUHIa BMECTO KOMUCCUMM B3uMaeTcs wrtpad. Cymma wrpada 3a 3a-
KNoYeHne 3akpbiBatoLmx CpoUHbIX KOHTPaKTOB paBHa cyMMe 5 6upxeBbIX c60poB, ycTaHoBNeHHbIX MAO MockoBckas Bupxa, n 5 komuc-
CMOHHbBIX BO3HArpaXaeHuii 3a K/IMPUHT OT CYMMbl 3aKpblBatoLLmX CPOYHbIX KOHTPAKTOB, 6€3 NPUMEHEHUSI CKasTbNEPCKON ckuaku. LTpad
paccunTbiBaeTCA N0 KaXAol cAenke yperynmpoBaHnus U yYUTLIBAETCS MO 7-3HAYHOMY pasfesly yyacTHUKA KAMPUHra, KOTOPLIA ykasaH B
cAernke yperynmposaHus.

MHhopmaums o wrpadiax TpaHCvMpyeTcs B LW03e B nose penalty B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo 7-3Ha4HOMY
pasgeny), a Takke B Tabnuue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LUTpadhbl ¥ KOMUCCUM 32 3aK/HOUEHUEe CAEMOK YPerynmpoBaHust oT UMeHu [J06pOCOBECTHOTO yYacTHUKa knupuHra (6anaHcupyolyye Cpou-
Hbl€ KOHTPAKTbI, 3aK/Tl0YeHHble ¢ JL06POCOBECTHLIM YYACTHUKOM KMpUHTa 6e3 nogaqumn 3asBok) ¢ YK He B3umatoTcs.

LTpadhbl 3a 3ak/t04eHre 3aKpbiBaLLyX CPOYHbIX KOHTPakToB ¢ HYK He B3umatoTcs:
 EC/ B OTHOLLIEHUM YYaCTHMKA KMPUHTa NPoBoAUTCS NpoLeaypa JIMKBUAALMOHHOTO HETTUHIA.

* EC/M yyacCTHUK KMpKHra HaxoamTcs B ctaTyce "MpuocTaHoBKa KMPUHIOBOMO 06CY)XUBAHWS Y4aCTHUKA KAMPUHTA MO NPUYMHE aHHYN-
POBaHUA NMLEH3UM Ha OCYLLECTB/IEHNE NMPOECCMOHASTLHON AEATENBHOCTY HA PbIHKE LEEHHBLIX Bymar".

VHdhopmaumsa no aaHHbIM 6/10KMpOBKaM TpaHC/MpyeTcs B Wwio3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.

Caenkv yperynmpoBaHus, no KoTopbiM LITPadbl He B3MMa/IMCh MO MPUYMHE aHHYIMPOBaHNA JIMLEH3NW Ha OCyLLecTBeHe npodeccro-
HasIbHO AeATeNbHOCTY Ha PbIHKE LieHHbIX Bymar, nomMeyatoTcs B Tabnmuax caenok B nonsx xstatus_sell n xstatus_buy cneupanbHbim npu-
3HaKOM:

» eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHWA WTpada 3a CAeNKN yperynnpoBaHus.

WHhopmaums o cymme LiTpada BKIYaEeTCA B BUAE HOBOIO TUMa niiatexa B OTUETbI pay B AaTy cnucaHus. LUTpadbl yunTbiBatoTCA B OTUETE
B COCTOSIHUM TeKyLLen feHexHol no3vummn. OT4YeTbl:

e payXXYY.csv;

* paycIXXYY.csv.

2.11. ONUMOHBbI Ha aKLUn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSABAAIOTCA HOBblE MPON3BOAHbIE MHCTPYMEHTbI — OMUMOHBI Ha akuun. OCOH6EHHOCTb 3TUX
WHCTPYMEHTOB 3aK/1l04aeTcs B TOM, 4TO 6a30BbIM aKTVBOM AJ/151 HUX SABMIAETCA aKuus, a He obloyepc Ha Hee. To eCTb I0rMyeckn NosBnseTcs
npsimas ces3ka onumoHHol cepun (OC) HenocpefcTBeHHO ¢ BA, MuHys hbtodepc. OpHako chmsnyeckn OC ans Takmx ONUMOHOB GyayT
3aBOAMUTLCS Ha cneumasbHblli dobodepc (konnatepan). [aHHblii MHCTPYMEHT yxe nmeetcs B TC SPECTRA 1 ncnonb3yetcs gf1si nepegayn
npodouneit akTMBOB Ha Cy6-cyeTa pacyéTHbIX KoAoB EfnHOro nyna. Takum 06pasoM, nepapxmyeckas CTPYKTypa MHCTPYMEHTOB He MeHsleTCst
1 ANS ONLMOHOB Ha akuuy 0CTaeTcs NO/IHOCTHIO NAEHTUYHA ONUMOHaM Ha dbloyepchbl.

Ha nepsom 3Ttane npegnosaraeTca BBECTU TONLKO eBpOI'IeIZCKVIe npemMmuasibHble pacyeTHble ONnuUMOHbI Ha akunn.

Tak Kak nnaHupyeTcs 3anyck OMnuMOHOB He TOSIbKO Ha POCCUIACKME, HO M HA MHOCTPaHHbIE akLuu, TO B3ayMOpacyéTbl No npemMun n du-
HaHCOBOMY pe3ysbTaTy UCMOSIHEHWS OMNLMOHOB MOTYT NPOM3BOAMTLCA B COOTBETCTBYHOLLEN MHOCTPaHHON BantoTe. B cBA3W ¢ 3aTuM cne-
LyeT OTMyaTtbh Ba/llOTY KOTMpOBaHuA (Mone curr) u BaloTy pacyétoB (HOBOe nosne settlement_currency) B Tabnuue opt vcb notoka
FORTS_REFDATA_REPL.

Ob6palyaem Balle BHMMaHWe, 4To B pe3ynbrate BK Ha pasgenax yuérta 3anoroB (pledge_details), npuHagnexawmx PK, He BXxogswmx B
EAvHbIA nyn, MoryT 06pa3oBbiBaTLCSA OTPULLATENbHbIE OCTATKM MO BasloTaM. B cBA3W ¢ 3TUM py6néBas nepeoLieHka 06ecneyeHns no Takum
pacuyéTHbIM kopam 1 BP ¢ npusHakom limit_tied_to_money = 1, 6yaeT nposoanThCs no dopmyne: OB bEM_OBECMEYEHNA_B_BAJIKOTE
* KYPC_BAJ/IKOThI - abs(OBbEM_OBECMEYEHNA_B_BAJIKOTE * KYPC_BAJIKOTbI * BAﬂfOTHbIVI_PVICK).

OnuMOoH Ha aKkuuy onpeaensaeTca no cnefyoLwmm npusHakam:

» OnuMOHHaA cepusa ONMUMOHa Ha akLUymn Npuea3aHa K konnarepasbHoMy blouepCHOMY MHCTPYMeEHTY: B none underlying_id cooTBeTcTBy-
towenn 3anmeu 13 Tabnuubl FORTS_REFDATA_REPL:option_series cogepxutcs naeHTudmkaTop dbloyepca, KOTopbli MOXHO HalTV B
Tabnuue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B No/ly4eHHOI 3anvcu B nose signs A0/MKeH ObiTb B3BEAEH GUT
0x40000 (Mpun3HaK KonnarepasibHOro UHCTPYMEHTA);

+ Ba3oBbIM akTMBOM /18 KonnatepasbHOro (ObIOYEPCHOrO WMHCTPYMEHTa SIBMSIETCA akuusi: B none asset_class 3anucn Tabnuupl
FORTS_REFDATA REPL:fut_vcb, cBasaHHoli ¢ FORTS_REFDATA_REPL:fut_sess_contents no nono base_contract_code, fo/mxHO
6bITb 3Ha4YeHne 1 — «AKLYSA».

2.11.1. NameHeHUs B pacyeTe CBOOGOAHbLIX CPeACTB NoA ONUUOHbI Ha akuuun

Tak Kak HOBble OMLMOHbI SIB/ISKOTCS NPEMUaSTbHBIMU, TO K HAM MPUMEHSIIOTCS 0Cco6ble MpaBusia UCMOSHEHNst TpeGoBaHWii 1 06s13aTenbCTB.
B nepByto e K/MPYHIOBYIO CECCUIO MOC/IE 3aK/IHOUEHUs CAEMKY, NPOVN3BOAUTCS B3aMMOPACYUET MO NPeMUsiM. TO eCTb pacyeT NPOUCXoanT
"TyT Xe", 6e3 eXXe[HEBHOTO NepeUnCc/IeHN st BapMapXu, Kak B C/lydae ¢ MapXMpyeMbIMy OMLMOHAMMU.

MpemuasnbHble ONUYOHbLI UMEKT CTOUMOCTb U (MO Npocb6am y4acTHUKOB) 6y4yT UCMO/b30BATLCS B KAUECTBE o6ecneyeHrst no noptdento,
a TaKkke BUATb Ha 06bEM CBOGOAHLIX cpeacTs (FreeMoney). BenmumHa koppekTupoBku FreeMoney GyfeT fOCTynHa B Bye HOBOTO napa-
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meTpa NetOptionValue (NOV), KOTOpbIi GyET paccuMTbiBaTLCS B GMKAILLYIO K/IMPUHIOBYIO CECCUI0 KaK CyMMa NpPOU3BEAEHUNA YUETHbIX
CTOMMOCTeli 1 06bEMOB COOTBETCTBYIOLLIMX OMLMOHHbIX NMO3ULMIA B NOPThese ¢ yUeToM 3HakKa:

MinStepPrice,

NetOptionValue=vol;* RC; W,

rne

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

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

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

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

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

2.11.3. ameHeHMe pacnucaHus KIIMPUHIoBbIX ceccuin

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

2.11.4. \cnonHeHne onuuoOHOB Ha akuuu

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

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

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

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

2.11.5. Map>xupoBaHue onuuOHOB Ha aKLuu

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

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

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

2.11.6. 3anpeTbl N0 ONUUOHAM Ha aKLuu

B cBsi3n ¢ TeM, 4TO BCe aKUMOHHbIE OMLMOHHbIE cepun (BHYTpY ogHoro BA) ByayT 3aBOAMUTLCA HE HA pasHble (IbHYepChbl, a Ha efunH-
CTBEHHbIW KonarepasibHbIli, HEBO3MOXHO 3anpeliarb Toprosnto rpynnammn OC, Tak Kak B HbIHELLHEW peasin3aunm BO3MOXHO ycTaHa-
B/MBaTb ONpeAenéHHbIE OrpaHMYeHNst TONBKO CPasy Ha BCE OMUUOHbI BHYTPY OAHOMO goblovepca. Mo3aTomy Mo OnuMOoHaM Ha akumm BO3-
MOXHO yCTaHaBNMBaTb 3anpeTbl Cpa3y Ha BCE OMNUMOHbI B pamkax oAHOro BA - 3anpeT Ha OnumMoHbI C isin KosinatepasibHOro gobouepca
(opt_sess_contents.fut_isin_id). JIM60 nosHbIii 3anpeT onumMoHoB - group_mask = 0x80000000 (onuuoHsbl).
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3. OnucaHue TOProBoro LaK3a

3.1. CocTaB, ycTaHOBKa U HacTtpoiika MO wno3 SPECTRA Plaza-2

3.1.1. CocTaB 1 apxuTekTypa warsa
LLino3 SPECTRA Plaza-2 BkntovaeT B cebsi cnegytoLive nporpamMmmMHbIe KOMMNOHEHTI:
* Mopynb P2MQRouter. [laHHbIli MOAynb 06ecneynBaeT:
o YcraHoBky TCP-coeavHeHwuii c cepBepamu 61pxu.
CraHgapTtHo w3 SPECTRA Plaza-2 ncnonb3syet yeTbipe TCP-coeguHeHUsi ¢ cepBepamu 6rpxu:
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-2.

* Komnnekr cpeacts pa3pa60TKM: AONONHUTENIbHbIE YTUTUTbLI U KOMaH4HbIe (*)al?ll'lbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.
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q
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|
| |
I |
I |
| Order :
| |
| |

Application

cgate API

Puc. 7. lLUno3 SPECTRA Plaza-2. ApxuTtektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHoO MH(ppaACTPYKTypam

3.1.2.1. AnnaparHble TpeGoBaHuUsA
Tpe6oBaHusi K annapaTHOMy 06ecneyeHnto BapbMpyTCst B 3aBUCUMOCTM OT cnocoba Ucnonb3oBaHus wio3a Plaza-2.
MuHWUMasbHbIE TPEGOBaHUSA K KOMMNbIOTEPY A5 MHAMBUAYAILHOMO SIofMHA C 06paboTKON AaHHbIX B NaMsATy 63 COXPaHEHMWs Ha AUCK:
 Mpoueccop Core 2 duo ¢ yacTtoToii 1 My nn Bbiwe
« OnepartvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46
MuHUMasbHbIE TPEGOBaHUA K KOMMNbIOTEPY 4151 GPOKePCKOro NorMHa ¢ 06pa6oTKoli AaHHbIX B NaMsATV 6e3 COXpaHeHUs Ha AUCK:

* 2-X NpOLIeCCOPHBI cepep Ha Intel Xeon kak MUHUMYM ceprm 53xx UM aHanornyHbIx npotieccopax ot AMD (2 dhusunyeckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 60nbLue)

» OnepaTvBHas NamaTb He MeHbLle 24 6
« OTtgenbHbIl koHTponnep SAS. Kak muHumym 2 avcka B RAID1. Aga pa3gena 30 6.
MuH1MasTbHbIE TPE6OoBaHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKoN faHHbIX C COXPaHEHWEM Ha [UCK:

* 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53Xx MM aHanormyHbIx npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 60nbLue)

» OnepaTvBHas NamsaTb He MeHbLlue 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 U 64-6uTHble Bepcumn OC)

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

* Linux RedHat/CentOS 7 1 HoBee (TONbKO 64-6UTHbIE BEpCUK), TaKkKe BO3MOXHO UCMO/Mb30BaHWe ApYruX AUCTPUOYTUBOB

3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LL/O3a C cepBepa paspabotunkos ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. M MHCTaNNSALUOHHOIO
thaiina - setup_SpectraCGate_x64_vx.x.x.exe, rge x.x.x - Homep sepcuu MO, Hanpumep 7.0.0.

74


ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/

21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

3anycTuTe NnonyyeHHblii aiin setup_SpectraCGate_x64_vx.X.X.exe. YCTaHOBKa NPOU3BOAUTCS C MOMOLLbIO MacTepa yCTaHOBKY.

‘cTaHoBka: SpectraCGate (sep

Bac npveeTcTEYET Nporpamma InstallShield
Wizard ana SpectraCGate

MNporpamma Inskallshield{R) Wizard BENoNHAT anrpera,
SpectralGate ao seporr 7.0.0.237, A npoaonseHHA
HammMHTE KHOMKY "anea”,

MPEAYTNPEX AEHKE: flaHHaA Nporpamna SalMeHsa SaKkoHam9
0f SETOPCKME MPABaX M MEX AYHAPOAHEIMH COMNALWEHHAMH,

Puc. 8. Ha4yano ycraHOBKU

Haxxmute kHonky "[Aanee" Ans npofo/mKeHNsa yCTaHOBKN.

cTaHoBka: SpectraCGate (Bep

MNankKa Ha3HaYeHWA
HasmrTe KHoMKY "danee”, 4Tobkl YCTAHOBMTE B 3TY NanKy, HammMHTE KHOMKY
"MzmeHrTE", HTODE! BEINOAHMTE YCTAHOBKY B APYFYH) Nanky.
¥CTaHoERa SpectraCGate B
.——/ CiMoscow Exchangel SpectraCGate), HEERT a0
Installshield

Puc. 9. Manka HasHayeHUs

Mo ymonyaHuto Ans yctaHOBKv NporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/ivm Bac 310 ycTpanBaet, HakMuTe
KHOMNKyY "[lanee" ona npofo/mkeHns 1 Bbibopa BuAa yCTaHOBKMU.

Ecnu Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTyH0 Narnky, HaXMUTE KHOMKY "VI3MeHWTb..." 1 B NOSIBUBLLIEMCS OKHE "/I3MeHeHre TeKyLLeii nanku
HasHayeHus" BbIGepMTe HOBYIO Nanky C NOMOLLbIO OkHa “Mounck B nanke"; Ans nepexofa Ha ypoBeHb Bbllle B AepeBe Nnanok ucnonb3yiite

KHOMKY J Bbl TakKe MOXeTe co3farb HOBYHO Marnky HasHayeHUsi Npu NOMOLLIM KHOMKK EI VNV BBECTU NYTb K Y)XXe CYLLECTBYIOLEN nanke
BPYYHyt0 B nose "VIMsa nankn" B HWXKHE YacTu OkHa. [115 COXpaHeHUs1 BHECEHHbIX U3MEHEHW HaxkmuTe KHonky "OK" — OKHO n3mMeHeHus
nanky HasHavyeHusa 3aKpoeTcs, U Bbl BEPHETECH B NpeablayLiee okHO "lMNanka HasHavyeHus". Haxxmute KHOMKy "Janee” an1a npoao/mkeHms
1 Bblbopa BMAa YCTAHOBKMU.

O6paTnTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTb Manky HasHaueHWs TOMbKO NPy NepBOii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmsl “c HyNns". B ocTasibHbIX Cnyvasx kHomnka "MiameHuTb..." 6yaeT HeakTuBHa.
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Buva, ¥CTaHOBKH

BelfGop Havbones No4x0AALLEND BHAA YCTAHOBKH,

BeIGEpHTE BHA YCTAHOBKH,

By A¥T ¥CTAHOENEHE! BCE KOMMOHEHTEI NPOrparmed. (Tpedyverca
BONbWE BCErD MECTA HA AMCKE. )

(") Bbibopounan

BriBop Heob X0 aMkE KOMAOHEHTOE NPOrpatitel M NankH, &
KOTOPOH OHM BY AYT YCTAHOBNSHE!, PACCHHTaHa Ha OnbITHEL
NONES0ESTENEH,

InstallShield

Puc. 10. Bup yctaHOBKU
Bbi6epyTe BapnaHT yCTaHOBKM, ONpeAenstoLLuii COCTaB ycTaHaB/IMBaeMbIX MPOrPaMMHbIX KOMMNOHEHTOB. MonHas ycTaHoBKa npegnonaraet
YCTaHOBKY BCEX KOMMOHEHTOB LWo3a: moayns P2MQRouter, 6ubnvoTtekn cgate, 4ONOMHATENbHBIX YTUAWT, & Takke KOMMNIeKTa CpefcTB
pa3paboTku. BbIGOpoYHas - 3TO pasnnyHble KOMOVHALMKN NPOrPaMMHBIX KOMMOHEHT.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CMeAYOLWMIA Lar.

¥cTanoeka: Spectr

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

LLEnKHKMTE SHAY0K B CIIMCKE HH¥E, YToBE! HEMEHKHTE CNoCof WCTAHOEKH KOMMOHEHTA,

OMMCaHHE KEOMIOHEHT A
Moscow Exchange SPECTRA
Client's Gate files
Samples

ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:

CMoscow Exchange\SpectraCizate) M e

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

BbiGepuTe TpebyeMble NPorpaMMHble KOMMOHEHTbI U KaTaslor 1 yCTaHOBKW. JUPEeKTopus yCTaHOBKM A0/MKHA GbiTh pacnonoxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHLIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4To6bl aKTUBMPOBATL CNEeAYOLLMIA Lar.
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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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¥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.

InstallShield

< Hazag 1‘ ¥CTAHOEHTE OTHEHS

Puc. 16. 3anyck yctaHOBKMU

HaxmuTe kHOMKy "YCTaHOBUTL", YTOGbI HaYaTb YCTaHOBKY.

¥cTanoeka: SpectraCGate (sep.

Mporpamma InstallShield Wizard zaeepiena

MNporpawvma Inskallshield Yizard yonewHo yoTadoexna
SpectraCGate, HawMuTe KHOMKY "TaOTOED" ANA BRIXOAS M3
NPOrparked.

Puc. 17. 3aBeplueHne yCTaHOBKMU

Haxxmute KHOMKy "[0TOBO" A/151 3aBEPLLEHNA NpoLiecca YCTaHOBKM.
3.1.4. YctaHoBka N0 B cpepge Linux

[OuctpubyTne Cgate ans cpefpl Linux COCTONT 13 MHCTA/IISILIMOHOTO CKPUNTA U apX1Ba, B KOTOPOM HaXOASATCS 3arpyxaemMble Mofy/u npo-

ekTa cgate 1 npoekTa cgate_java, chaiinbl include, chaiinbl JokyMeHTaLuum 1 haiinbl npuMepoB. AUCTpMOYTUB AOCTYNEH A1 CKauYMBaHUS
no agpecy: ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.

Mopsfok ycTaHOBKM:
1. BbINosHUTE KOMaHAy:

chmod 755 ./install.sh
2. BbInonHuTe KOMaHay:

./install.sh ./cgate_linux_amd64-5.3.6.11.zip
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BHumaHue! Vims apxmBa npvBsa3aHo k Bepcum MO 1 MOXET OTIMYaTLCS OT MMEHW, KOTOPOE yKa3aHo B NpYMepe BbiLLe.
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTe nonHbIi NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE pacrnakoBaThb LUJH03.
4. B otBeT Ha 3anpoc: "Please, enter P2 login:" ykaxuTte /10rMH nonb3osartens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib nosib3oBaTens.
6. flanbHelilume warn ycTaHOBKU Pas3inyaloTcs B 3aBMCMMOCTM OT Bepcumn OC Linux, yCTaHOBIEHHOW Ha KOMMbOTEpE:
» Debian 6:
O YCTaHOBMUTb NakeT ant
o YctaHoBuTb nakeT openjdk-6-jdk (komMnnasLma NpuMepoB java)
o YCcTaHOBUTb NakeT g++ (koMnunaumsa npumepos C++).
» CentOS 6:
O YCTaHOBWUTb NakeT gcc
O YCTaHOBMWTb NakeT gcc-C++ (KoMnuasumsa npumepos C++)

o YcTaHOBUTb NakeT ant (KOMNUNALMS NPUMEPOB java).
3.1.5. PexomeHgauum no paspaboTke

3.1.5.1. cnonb3oBaHWe TECTOBbLIX NPUMEpPOB
[ns npoBepKn KOPPEKTHOCTU yCTaHOBKM MO 1 rOTOBHOCTU K paspaboTke MOXHO BbINO/IHUTL TECTOBYH COOPKY MPUMEPOB 1 UX UCTIONTHEHUE.

Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnatgopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples ans Linux. C60opka NpuMepOoB BbINOSHAETCA 3anyCckoM CH60POUHbIX CKPUNTOB, KOTOPbIE pasnnyatoTcs B 3aBUCU-
MOCTV OT MCNofb3yemoi NnatopmMbl 1 A3blka NporpamMmmupoBaHus. Ana OC Linux pekomeHayeTcs caenarb KOnvio NpyMepoB B CBOEM
[OMallHeM KaTasiore n cobmparb nx oTTyaa.

OnucaHue NprMepos:
1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHUS arperMpoBaHHOr0 CTakaHa Ha MOKYNKy M Mnpofaxy no ¢oMKCMPOBaHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. MNMpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 CTakaHa.

KomaHga pns 3anycka:

aggrspy ISIN_ID depth outfile [r]

BxofHble aprymeHTbl:

* isin_id - id uHCTpymeHTa,;

* depth - rny6uHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLie 50);

« outfile - chaiin ana neyatTn ctakaHa,

* I - BK/IIOYMTb 06pATHOE Hanpas/ieHe COPTUPOBKK (NapameTp UCNONb3yeTcs 4151 MHCTPYMEHTOB C 06PaTHOW COPTUPOBKOIA).
2. Mpumep repl

repl - nonlyyeHne penvkn AaHHbIX Mo NOToKy. Mpumep nevaTaeT Bce nNosyvaemble coobLleHuns B log. Mpu pa3pbiBe COEANHEHNS pennka
HauMHaeTCA cHavana. BXogHbIX apryMeHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanormuyeH repl. OTaMune 3aknovaeTcss B TOM, YTO NOC/e paspbiBa COeAVHeHUs repl_resume npogosmkaeT
pennvky ¢ nocnegHero coobuieHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBNseT 3asa8Ky Ha SPECTRA. BbiBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.
5. MNpumep orderbook

orderbook - npvMep NOCTPOEHWS arperMpoBaHHOro CTakaHa Ha MOKYMKy Y MPOAaxy No hMKCMPOBaHHOMY UHCTPYMEHTY o online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTcs ana paspabdotku late join u MuHu-
MU3aLMn BpeMeHN NpoCTosi MpU 3aKadke apxXmMBHbIX AaHHbIX. MNpu HaxxaTun Enter B outfile BbiIBOAWTCA cpes cTakaHa.
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KomaHga pns 3anycka:

orderbook ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id UHCTpymMeHTa;

* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhaiin (He 6onbLie 50);

« outfile - chaiin gna neyatn ctakaHa,;

* I - BK/IIOUYMTb 06paTHOE HanpaB/ieHe COPTUPOBKM (MapaMeTp UCMONb3yeTCs A1 MHCTPYMEHTOB C 06paTHOI COPTUPOBKONA).
6. MNpumep p2sys

p2sys - npumep asTopusaLmy poytepa u3 cgate. MoBTOPSET B LMKe cregyoLlime geicTBus:

* lMocbinaet ownboyHbI Habop (login, pwd), B oTBeT nonyyaet coobuieHve logon failed;

« lMocne 3T0ro nockinaet NnpaeubHbIi Habop (login, pwd);

* Ha coo6LieHne 06 ycneLuHol aBTopmn3aumm nocbliaeTcs 3anpoc Ha logout;

* BosBpar k Hauany.
7. MNpumep send_mt

send_mt - npumMep MHOrONOTO4HO NOCLINKK 3asiBKU. (MpUMeYaHne: KOMNUAMPYETCA TONBbKO NOA KOMMUIATOPaMu, NOALEPXBAOLLMM
C++11.). B Tpege 1 nocbinatotcs 3asBku. B Tpeae 2 obpabatbiBatoTcs reply Ha Mocbliaemble 3asBKu.

[na ncnonHeHus NpuMepoB HeobxoanMMo ybeamTbes, 4To P2MQRouter 3anylileH 1 coefuHeH ¢ ceTblo Plaza-2 (aHaim3om coobLieHwit
poyTepa), B JOCTYNHOCTU 6rubnunoTek Plaza-2 ana 3anyckaemoro daiina npymepa (BO3MOXHO NoTpebyeTca gobasneHne katanora Moscow
Exchange\SpectraCGate\bin B nepemMeHHyt okpyxeHuss PATH unu ykasaHune katanora Moscow Exchange\SpectraCGate\bin B Baweii
cpefe pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiios.

I'Ipwmeqauue: YkasaHHble npumMepbl He nNpeaHa3HavYeHbl A1 KonupoBaHUA 1 NCNO/b30BaHNA B pa60Te C AaHHbIMW, OT/INYHBLIMU OT TECTO-
BbIX. /lcnonb3oBaHue aTnx npumepos ana paﬁOTbI C pea/ibHbIMUN JIOTMHaMN KaTeropnyeckn 3anpeLieHo.

3.1.5.2. PacnpepeneHHble KOHUrypauunm

MpunoxeHue nonb3oBarens ¢ cgate v Mogynb P2MQRouter MoryT oyHKLMOHMPOBATL Ha pasHbiX KoMMbloTepax. [/ pasHeceHus poytepa
1 KIIMEHTCKMX NPUMIOXEHUIA HA pasHble KOMMbIOTEePbI B CETU 6poKepa CreayeT YyCTaHOBUTL POyTep M3 AUCTPUOYTUBA HA KOMMbIOTEP, C KOTO-
poro 6yAeT OCyLLECTBNATLCS AOCTYN B CETh GUPXU, YCTAHOBUTL cgate 13 AUCTPUBYTMBA Ha KOMMbIOTEp, rae 6yaeT paboTark NpuioxeHue
nosb30BaTens, U cAenatb CeayoLe HaCTPOKK:

* CoO CTOpPOHbI KNNeHTa:

o YcTaHOBUTb CcBoOMcTBa Host, Port B 3Ha4YeHns, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleli KOpnopaTuBHOA CETU.

o lMpaBW/bHO YCTaHOBUTb CBOCTBO Password — nokasbHbIi Naponb npunoxeHus AppName Ha poyTtepe. Mpu coefuHEHUN NpUIoXe-
HWUS U poyTepa BHe NpeaesioB O4HOro KoMnbloTepa, TpebyeTca 3aAaBaTh Naposib N0KaIbHOrO coefmHeHus. MNaponb 10KasbHOro co-
eQUHeHNs 1 Naponb AN ayTeHTUgIMKaUMmM NpunoxeHus B cetu Plaza-2 — aTo pasHble Bewwm! Henb3s ux nyrtarb.

» Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekuum [AS:Local] nponucats cTpoky <AppName>=<local password>, rae AppName u local Password — nms
NPUIOXEHNSA U €ro NOKasbHbI Naposb — [O/MKHbI COOTBETCTBOBATL NapameTpam, nepefaBaemMbiM K/IMEHTCKM NPUIOXEHUEM.

3.1.5.3. PekomeHgaLUu No BK/IIOUEHUIO paHTaliMoB MB B npuoxeHue nNonb3oBaTesis Npyu pacnpocTpaHeHun
nosib3oBatesibCcKoro MO CTOPOHHMM KOMMAaHUAM
Habop dhaiinos, KOTOpbI KONMPYeTCA B KaTasor ycTaHoBKM Wwito3a Moscow Exchange\SpectraCGate\bin, a Takke cxembl faHHbIX U CO06-
LeHWiA, Haxogswwmecs B katanore Moscow Exchange\SpectraCGate\SDK\scheme, Ao/mKHbI KONMPOBaTLCA NOMb30BaTE/NIEM W3 KaTasiora
YCTaHOBKM B KaTasior CO CBOVIM NPU/IOKEHNEM W PACMPOCTPAHATLCS BMECTE C HUM.

He pgonyckaeTcs ncnonb3oBaHne pasnnuHbix Bepcuii mogyns P2MQRouter 1 KOMMNOHEHT cgate, Tak Kak OHW He SIBNSIOTCA COBMECTUMbBIMY.
Mpwn ycTaHOBKE MPUIOXKEHWsI NONb30BaTeNs CrefyeT KOHTPONMPOBaTh, YTO UCMOMb3YeTCs Ta Xe camast Bepcusi P2MQRouter, uTto 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHchopmayum

B faHHOM pa3szene onucbIBAETCS COCTaB MHhopMaLum, TpaHcIMpyeMoii B Luio3e Plaza-2.

Bce TpaHC/Mpyemble AaHHble pa3fesieHbl Ha CreytoLue IOrMYeckue rpynb:
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3.2.1.

CnpaBouHas uHchopmaLmsi

Toprosasi MHchopmaL s

WHhopmauys 4ns BOCCTaHOBNEHNS
WHhopmauus o cpeactBax U numMuTax
KnupuHroas nHdopmaums
MHbopmaums 06 nHagekcax n Kypcax

BcnomoratenbHble MHhopMaLOHHbIE NOTOKM

CnpaBouHasa nHcopmMauma

CnpaBoyHas H(opMaLus COAEPXNT Criefytolime AaHHble:

PacnucaHue n ctaTyc TOproBbIX ceccuii

VHchopmaumsi 0 BpeMeHV NpoBeeHNs TOProBOW CECCUN 1 €€ COCTaBSAOLLMX, TakmxX Kak MPOMEXYTOUHbIV KIIMPYHT, BEHEPHSS U YTPEHHSA
ceccuu, JOCTynHbl B Tabnuue session notoka FORTS_REFDATA_REPL. B aToi1 e Tabnuue ykasbiBaeTcs cTaTyc Ceccuu, 4To no3BosisieT
OTC/IEXUBATb U3MEHEHNSA PEXNMA CECCUN.

CnpaBOYHUKN MHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B  TOProByld ceccuio  (DblOYEpPCHble  WHCTPYMEHTbI  AocTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TaKKe NnepeynceHbl B 310 Tabnumue. ONuUMOHHbIE MHCTPYMEHTbI TPAHCMPYIOTCA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbIX akTVBOB (PblOYEPCOB MpeacTasneH Tabnuuer
fut_vcb notoka FORTS_REFDATA_REPL.

YKa3aHHble cnpaBoYHUKN MOTYT 0GHOBIATLCS B XO,€e TOProBOli ceccuu, HanpuMep, B pesysbtare NpUoCTaHOBKW TOProB No Kakomy inbo
WHCTPYMEHTY U/IM BO BPEMS ONepaLyn paclunpeHnst IMMUTOB LiEH.

CnpaBoYHUKN (PUPM U KIIMEHTOB

TpaHcnupytotca B Tabnuuax dealer u investor notoka FORTS_REFDATA_REPL. B faHHbIX cnpaBoYHUKax AOCTYMHbI UCKNIOUYUTENBHO
CBefleHNs 0 KIMeHTax cBOel hupmbl.

CnpaBo4HUK obnurauuii

O6nuraummn  onucbiBaloTcd  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBo4HMK MapamMeTpoB  CMOT-aKTMBOB
fut_bond_registry, cnpaBo4yHuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HK/J, Ha gatbl Bbinnat kynoHos fut_bond_nkd, pasmepbl Bbinnat
HOMVHasIbHOI cToMmocTy obnurauum fut_bond_nominal.

KoaghdhnLMeHTbI NapaMeTpryeckoii KpUBOiA BONATULHOCTY AJ151 OMLMOHOB

TpaHcnupytoTcs B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[ns ocywecTBNeHUs: onepauuii Ha pbiHKax Toproeoit cuctembl SPECTRA cuctema nosib3oBatens A0/MKHA NoyyaTb B PeXnMe OH-NaiH
no KpaliHeli mepe cnegytoLime cnpaBoYyHble AaHHbIE:

3.2.2.

Pacnucanue ceccuin (session)

CnpaBoyHuK nHcTpyMeHToB (fut_sess_contents, opt_sess_contents)

ToproBsas uHdopmauyus

ToproBasi HbopMaLys BK/IOYAET B CeOS:

ArpervpoBaHHble CTakaHbl

PopMUpYyIOTCH HAa OCHOBE CUCTEMHbIX 3asiBOK NO/b30BaTesNeli NyTemM CyMMMPOBaHMSA 06bEMa AJ15 KaXA0ro MHCTPYMEHTa, LIEHOBOTO YPOB-
HA 1 HanpaeneHus 3asBkn. OBHOBNAKTCA B PeXUME OH-NaiH 1 ABAATCA OCHOBHbIM CNOCO60M MOAYYeHUS MHGOPMaLMK O TEKYLLMX
LeHax 1 o6bémax. Monb3oBaresnb MOXET BblOpaTh Xenaemyto riy6uHy ctakaHa u3 sapmaHTos 5, 20 nnv 50 LEeHOBbLIX YPOBHEN B KaXA0M
13 HanpaBMeHWiA; AaHHbIN BbIOOP OCYLLECTBASETCS NPY KOHAMIYPUPOBAHUM NIOTMHA N HE MOXET ObITb N3MEHEH B XOf€e TOProBOli CECCUN.

CTakaHbl TPaHCNMPYIOTCA HECKONbKMMMK noTokamu pennvkauum Plaza-2: FORTS_AGGR5_REPL, FORTS_AGGR20_REPL w
FORTS_AGGR50_REPL.

OO6LLepbIHOYHbIE NOKa3aTeu

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCANpyeTcs Takas MHPoPMaLMs Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LieHbl OTKPbITUS,
3aKpbITUSA, TeKyLUMe pacyeTHble LeHbl 1 T.N. JaHHas nHdopmaumsa TpaHcampyetcs B notoke FORTS_COMMON_REPL.

XKypHan 3asiBOK No/b30BaTesist (a Takke - NO/HbIN XypHan 3asBOK TOProBoii cucTeMbl)
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3.2.3.

B XypHane 3asBOK NoMb30BaTeNs TPaHC/IMPYeTCs BCA UCTOPUSA onepauuii No 3asBkam nonb3osarens. XXypHasibl 3asBOK N0Nb30BaTens
[ocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL ans dbio4epcoB v ONUMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL 19 3a59BOK N0 COCTaBHbIM UHCTPYMEHTAaM.

B cnyyae, ecnv nonb3oBatesib NPU KOHAUIypaLmm norvHa ykasan onumio "MosnHbliA XypHan 3asBok’, NTOMUMO CBOWX 3asBOK, MO/b30-
BaTeslb OyAeT nonyyaTb NOMHbIV XypHas BCex onepauuii ¢ 3asiBkamMu Ha pbiHKe B aHOHMMW3MPOBAHHOM BUAE, JOCTYMHbIN B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

JKypHau caenok nonb3osarens

CoOepXnT CNMCOK BCEX COBEPLUEHHBIX MOMb30BATENEM 3a TEKYLLYK Ceccuio caenok. XXypHasbl cAenok nonb3oBatesns AOCTYMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL gns dblouyepcoB M ONUUOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ansa caenok no coctaBHbIM MHCTPYMEHTAM.

YKypHaUs1 c4enoK TOproBoit CUCTEMbI

CopaepxXuT CNUCOK BCEX CAENOK, COBEPLLEHHbIX BCEMU MOMb30BATENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nonb3osarenei
npeacTaBneHbl B aHOHMMU3NPOBaHHOM BuAe. XXypHasibl CAeN0K Nosb3oBartens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hboYepCcoB M OMUMOHOB, a Takke B Tabnuue multileg_deal gns caenok no cocTaBHbIM MHCTPYMEHTaM.

WHopmayms ans BOCCTaHOB/EHUSA

[ns obecneyeHrst BO3MOXHOCTU BbICTPOrO BOCCTAHOB/IEHNS NOYYEHUS1 TOPTOBOI MHGhOpMAaLIMK nocsie noTepu coeanHeHus co SPECTRA,
paBHO KaK 1 A71si peannsalum cLeHapysi No3LHETo NOAKIIUEHUs K 61pXe, B cocTase Luto3a Plaza-2 ocyllecTBAsieTca TpaHCsuus nepu-
OANYECKMX CPe30B TEKYLLMX CTakaHOB B HearperMpoBaHHOM BUAEe. STO MO3BOJISIET NOMYYNTb akKTyaslbHOe COCTOsIHUE CBOWX 3as1BOK (a B
crlyyae NofK/UEHHOI onuum "MoMHbINA XypHaUuT 3asiBOK” - BCEX 3asIBOK B CUCTEME) HA TEKYLLWIA MOMEHT BPeMEHMW.

Cpe3sbl aKTUBHbIX 3aBOK TPAHC/IMPYIOTCA C NEPUOANYHOCTBIO 2 MUHYTHI B NoToke FORTS_USERORDERBOOK_REPL.

3.2.4.

WHdopmalms o cpeacTBax U IMMUTax

Bk/louaeT cnefytole aaHHble:

3.2.5.

MHhopmauysi o nosnumsx

TpaHcnmpyeTcs B BuAe BPeEMEHHbIX cpe3oB B noTtoke FORTS_POS_REPL. [519 kaX40ro 3HaveHnst No3numm foCTyneH naeHTudumkaTop
nocnegHen caenkv, BOWeAHeN B pacyeT 3anucu no nosunuuu.

WHchopmauus o cpeacteax U IMMUTaxX KIMEHTOB

TpaHcnvpyeTtcs B BUAeE BPeMeHHbIX cpe3oB B noToke FORTS_PART_REPL. [ns kax4oro 3Ha4eHns KNIMEHTCKOro cYeTa ykasaHbl pasme-
pbl cpeacTB (Kak AeHer, Tak 1 3a/10r0B) Ha Ha4Yaslo TOProBoii Ceccum, TEKYLLME U peE3EPBbI CPEACTB.

KnupuHroBasa nHcopmauyms

KnupvHroeasi nHdyopmauus, TpaHc/iMpyemasi B cocTaBe Wito3a Plaza-2 BkouaeT cnefytowye AaHHble:

3.2.6.

PacyeTHble LieHbI KNMpuHra

PopMUpyHOTCS B MOMEHT NPOBEAEHUS BEYEPHEro KNnpuHra. JocTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Tabnuua
C pacyeTHbIMX LieHaMN BK/OYAET TakkKe MHCTPYMEHTbI, CPOK AelCTBMS KOTOPbIX 3aKOHYW/CS, YTO NO3BOMISIET UCMOMb30BaTh AaHHYHO
Tabnuuy A41a NonyyYeHusa NnpasusbHbIX LEH MO KOTOpbIM ByAeT Nnpov3seseHa noctaska.

BapuaumoHHast Mapxa (Npemust) NPOMEXYTOUHOTO KMpUHra

BapunaunoHHaa Mapxa (npemMusi) NpOMEeXyTO4YHOro KaupuHra poctynHa B Tabnuuax fut_intercl_info n opt_intercl_info notoka
FORTS_REFDATA_REPL gnsi doblo4epcoB 1 OMLMOHOB, COOTBETCTBEHHO.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsioT 3asBKy, NepeBbICTAB/IEHNE KOTOPbIX B KAIMPUHT He 6bl/10 NPOM3BEAEHO MO NPUYMHE HeXBaTKM cpeacTBa. PeecTp Ans dobio-
YyepcoB TpaHcampyeTcs B Tabnuue fut_rejected_orders notoka FORTS_REFDATA_REPL

CpefcTBa K/IMEHTOB MO pe3y/ikTatam KInpuHra

BkntoyatoT B cebs1 HhopMaL o 0 CyMMe CPefiCTB Ha cyeTax, ABWXEHUN Mo cyeTam, cbopax, cymmapHom MO 1 BM Ha MOMEHT KnpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOSTHEHWE ONLMOHOB

WHopmaymsa 06 HAEKcax u Kypcax

B cocTaBe gaHHoii rpynnbl NpUCyTCTBYET CiefytoLas UHhopMaLms:

TekyLme 3HayeHuss nHaexkcos PTC
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BktoyaeT TekyLme 3Ha4eHns GUPXKEBbIX MHAEKCOB. 3HaYeHNs B AaHHON Tabnuue 06HOBNAKTCA C NepUoaNYHOCTLI0 15 cekyHa,. B co-
cTaBs MHopmaLmm 06 nHaekcax BXoguT 3HaveHue kypca USD, ¢ ncnosnb3osaHveM KOTOPOro 6bi/1 Npon3BefeH pacyeT uHaekca. laHHble
TpaHcaupytotca B notoke RTS_INDEX_REPL.

* 3HaueHus KypcoB BasltoT

CogfepxaTt 3HaYeHUs1 KypcoB BaslioT, MCMO/b3yeMble B TOProBovi cucteme s 06paboTkn KOHTPAKTOB, pacCUnTbiBAEMbIX B BaslloTe, OT-
NINYHOI OT py6rieid. 3HaYeHUs KypcoB BaUsTlOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

3.2.7. BcnomoraTenibHble MHPOPMaLMOHHbIE MOTOKU
B faHHyt0 rpynny oTHeCEeHbl MHGOPMALMOHHbIE NOTOKW, NPEA0CTaBALME AONOMHUTENbHbIE (DYHKLMN:
¢ Tekylime 3HA4YEHVSI BAPUALIMOHHOW MapXun 1 MHAMKATMB N0 NpeEMUSM
TpaHcnupytoTcsa B notoke FORTS_VM_REPL B pa3pese no3uumii knveHToB n PK.
* Tekylyme 3Ha4YEHNSI BONATUILHOCTU U TeOpeTNYeckne LieHbl A1 ONLVOHOB

TpaHcnupytoTca B notoke FORTS_VOLAT_REPL.
3.3. OCOGEeHHOCTU NCNOJIb30BaHUA LW/IK3a

3.3.1. Cnyxe6GHble nons pennvkayum

Kaxkgas pennvuypyemasi Tabnnua MMeeT B CBOEl CTPYKTYpe TPy NePBbIX NoJist (OUKCUPOBAHHOTO TUNA i8, NpeAHa3HauYeHHbIX Ans obecne-
UEHVSI MexaHn3ma pensinkaumm:

replID — yHVKanbHbIN MAEHTUdMKATOP 3anncy B Tabnuue. MNpn BCTaBKe Kaxaoli HOBOW 3anuncu, 3Tol 3anvMcu NpUcBanBaeTCcs YHUKasIbHbIiN
naeHtTudukarop. HecMotps Ha To, 4TO Tabnmua MOXET UMETb HEKU NEePBUYHbLIN KoY, onpeAensemMblii GU3HeC-10rMKON, ANs uenei
pensavkauum Bce paBHO NEPBUYHBIM U YHUKa/IbHbIM MAEHTUMKaTopom sensetcs none repliD.

replRev — yHVKa/1bHbI HOMEp U3MeHeHUs B Tabnuue. Mpu Nto60M M3MeHeHUu B Tabnuue (BCTaBke, PeAakTMPOBaHUM, yAAIEHUN 3anmnci)
3aTpoHyTasi 3an1ch NosyyaeT 3HadeHue replRev, paBHoe MakcumansHoMmy replRev B Tabnuue Ao U3MeHeHus +1.

replAct — replAct — npu3Hak Toro, 4To 3anuck yaaneHa. Ecnu replAct He HyneBoli — 3anuck yaaneHa. Ecnu replAct = 0 — 3anucb
aKTuBHa..

3.3.2. KomaHgbl

[ns oTnpaBky KOMaHg, Heo6xoaMmo co3gatb nybnukatop ¢ napamerpamm NAME = FORTS_SRYV, category = FORTS_MSG. [1ns nonyyeHus

OTBETOB Ha OTMNpaBs/ieHHble COOBLLEHNS HEOOX0AMMO B (DYHKUMKU OTNpasBku coobuieHns 3agatb tnar CG_PUB_NEEDREPLY, a Takxe
co34atb NOANNCHKK C TNoM p2mareply.

B cnyuae ownbkn B gocTaBke 1 06paboTke COOOLLEHNA HA CUCTEMHOM YPOBHE, KOZ K/TIMEHTa MOXET NosyynTb M60 OWnGKy npy BbINos-
HEHUU OYHKLUM OTNpaBkM coobLLeHns, TM60 OTBETHOE COOOBLLEHNe cneLmanbHoro Tuna "eucteMHas owmnobka" (msgid=100):

Mone Tun OnucaHvne
code i4 Kop Bo3sBpata
message c255 TekcT coobuieHus.

O6paTVITe BHUMaHWue, 4To C006LL|,eHVIe "CUCTEMHAs OLINOBKA" MOXET ObITh OTnpas/eHo B OTBET Ha noboe COOﬁLLI,eHVIe BU3HEC-/TOTVIKN.
3.3.3. KOHTpONb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA peiicTByeT cucTeMa orpaHu4eHnst aHoOMaslbHOW akTUBHOCTU K/TMEHTCKMX NPUMIOXEHUA. OHa He NO3BOMAET NPUNOXEHNIO
nonb3osaresis (o4HOMY /lorMHy B cucteme SPECTRA) npucbinath 60/1ee 0roBOPEHHOTO B 3as1BKE Ha MOAK/IIOYEHME KO/TMYECTBA COOOLLEHNI
B €IMHNLY BPEMEHU. B HACTOALLMIA MOMEHT MOXHO NO/y4nTb S1I0rMH B cuctemy SPECTRA c orpaHnyeHuem 30, 60, 90 u T.4. (Ho He 6onee
3000) ToprosbIx onepaumii B cekyHay. K ToproBbiM onepauusam 0THOCATCA BCe KOMaHAbl yNpasieHns 3asiBkamu. KonnyecTBo HETOProBbIX
(BCcex ocTasnbHbIX) onepauuii 4ns Noboro Trna normHa orpaHnyeHo 1000 B cekyHay.

Mpy NPeBbILLIEHUM NMMUTA COOBLLEHWIA, CUCTEMA KOHTPO/IS He TPaHC/MPYeT cooblueHre B sapo TC, a nocbliaeT nosib3oBaTeto coobLe-
HWe-0TBET C yBEAOM/IEHNEM 06 0TKase B 06CNyXMBaHUM, msgid=99 cregytoLleii CTPYKTYpbI:

Mone Tun OnucaHvne
queue_size i1 KonnuecTBo coobLieHnin noib3oBaTens
penalty_remain i4 Bpems B MunnucekyHgax, no npoLiecTBMmn KOTOPOro GyaeT ycrnewHo npu-

HAITO crefytolLee COO6LLEeHre OT 3TOro Nosb3oBaTens

message c128 TekcT coobLeHns 06 oLnbke

O6pau4aeM BHMMaHMe Ha [Ba HIoaHca.

84



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

1. KonnyecTtBo COOBLLEHMIA 3a UCTEKLLYIO CeKyHAY oLeHnBaeTcs npu npuéme KAXKAOMO coobLeHns. 3TO 3HaUMT, YTO eC/v No/b3oBaTeslb
NMOCTOSIHHO MPUCbINAET 3anpochl C YacTOTON, 60/bLUe, YeM eMY paspeLleHo, TO ero coobLueHns nepectatoT o6pabdaTbiBaTbCA BOOGLLE.

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

3.3.4. ABTOMaTnyeckoe CHATUE 3asABOK NMPU OTK/IIOYEHUMN No/sib3oBartenisi OT TOpPros

B TC SPECTRA npenycMOTpeH MexaH13M KOHTPO/ISA 3a COCTOSIHUEM MOoAKMoueHust knneHTa (cepsuc "Cancel On Disconnect"), koTopsblii
No3BO/IAET NPU OTK/HYEHUW KNeHTa oT TC aBToMaTu4yeckn CHUMaTb BCE akTVBHbIE 3a8BKM KneHTa. CH/UMAaOTCA TOMbKO 06blyHbIe (6e3
CpoKa ucteyeHuns), 6esafpecHole 3asBKu.

[insa BKNOYeHUs cepsuca (a Takke OTKIIoYeHNs) ivpMe-Y4acTHUKY TOProB HeobXoAyMO NofaTh COOTBETCTBYIOLLEE PacnopshkeHVe Yepes
KnueHtckuii LleHTp. CepBuc BktovaeTcs Ana naeHTtudmkaropa (p2login), npuHaanexatiero oupmMe-YyacTHUKY.

Mpy NoaKMoYeHUn naeHTUdMKaTopa ¢ BKIUeHHoi yenyroii "Cancel On Disconnect” k TC Anst HET0 akTUBUPYETCSI PEXWM KOHTPO/S 3a
COCTOsIHUEM nogxoueHust (COD-pexum).

Jlorvika paboTbl MeExaH1M3Ma KOHTPO/IA NOAK/TOUEHWIA crieaytoLLas:

* Ecnu gnsa knueHta aktnsmposaH COD-pexum, TO CUCTeMa OTC/IEXMBAET aKTUBHOCTb NOAK/IIOYEHMA HA TpaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHAa (Coo6LLeHMe) KMeHTa, 3aperncTpupoBaHHasa B CUCTEME, BHE 3aBUCMMOCTU OT €€ YCMNEeLHOCTH, TPaKTyeTCs Kak NposiB/ieHne
aKTUBHOCTW.

« Ec/v 3a ycTaHOB/EHHbIN B KauecTBe Nopora HeakTMBHOCTY BpeMeHHO MHTepBaUl (B TekyLueli peanmsaumm = 20 ceK.) KIMEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UK, NOTEPSIB MOAK/OYEHNE K CUCTEME, He MOAK/IIUNU/ICSA 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAOTCS.

BO3MOXHbIE CUTyaLyu, NPY KOTOPbIX MPOUCXOAUT 3anyck NpoLeAypbl CHATUSI aKTUBHbBIX 3aABOK:
* K/IMEHT He OTNpaBU/ HW OAHOTO COOBLLEHUS 3a YCTAHOB/EHHBI NEPUOS, BPEMEHN.

* KnueHTckoe npunoxeHue notepsano coeanHeHne ¢ poyTepomM. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEeYEeHUN YCTaHOBJIEHHOIO nepuoga
BpeMeHwN.

» PoyTep noTepsin coeiMHeHVe ¢ CepBePOM A0CTyna. AKTUBHbIE 3asBKM ByAyT CHSTbI MO UCTEYEHUN YCTAHOBIEHHOTO NEPUOAA BPEMEHMN.

» CepBep foctyna norepssa coeguHeHune ¢ TC unm ytpatnn paboTocnocobHOCTb BCNEACTBUE BO3HMKLLIEH OLUMGKN. AKTUBHbIE 3asiBKU K/N-
€HTOB, He YCTaHOBMBLUNX cOegnHEHNE C APYrMM cepBepoM AoCTyna, 6y,u,yT CHATLI NO NpoLIecTsnn BpemMeHn, yCTaHOB/IEHHOIO B KayecTBe
nopora HeakTUBHOCTW.

+ B03MOXHa CuTyaLms, Korga cepeep A0CTyna, YacTUYHO yTpaumBas paboTocnoco6HOCTb, onoBelaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COoeavHeHMe. Takas cuTyalyst He MOXeT ObITb naeHTUdMLUMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpOHe Y4acTHUKa.

Ana Bcex knmeHToB ¢ COD-pexrMomM 3a8BKN TakKe aBToOMaTuyecku CHUMAalTCA NOC/ie OKOHYaHusa BeqepHeVl TOprOBOI7I ceccun n npu Boc-
CTaHOB/IEHUU CUCTEMbI Moc/e c6os.

3asBKu, CHATbIE MexaHu3MoM "Cancel On Disconnect”, B TabnuLax NoOMeYarTcs CnelyabHbIM CTaTycoM (fosie xstatus).

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

Mone Tun OnucaHue

seq_number i4 Homep coobLieHna-xapTéuta (B TeKyLLeil Bepcun He NCnonb3yeTcs).

KomaHpga He yunTbiBaeTca npu pacyere c60pa 3a TpaH3akuunn.

CepBUC KOHTPONSA MOAK/OYEHWIA HE OTNPaBMAeT OTBETHbIX COOOLLEHUN Ha XapTOWTbl, MO3TOMY NPW 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 nosyyeHuio ownbkm CG_MSG_P2MQ_TIMEOUT.

3.3.5. Notokun, nony4yaembie OrMHaMmu pasHbiX NOATUNOB

B 3aBMCMMOCTU OT MOATWNA SIOTMHA MO/b30BaTeNsi (OCHOBHOM, NPOCMOTPOBbIN N TPaH3aKLMOHHBI) pasfinieH nosyyaemblii UM Ha6op
MOTOKOB perninkauum.

OCHOBHOI1 IOTVH NonyYaeT cregytolme NOTOKU penankaymm:
* FORTS_CLR_REPL - KnupuHrosas nHgopmaums
* FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUPXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoii komuccum
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Ecnvn cnoco6 nonyyeHns pbIHOYHBIX AaHHbIX — "arpernpoBaHHble cTakaHbl", OCHOBHOI JIOTWH Takke MosyyaeT:
e FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - IM0oTOKM arpermpoBaHHbIX CTakaHOB

Ecnu cnoco6 nonyyeHusi pbIHOYHbIX AaHHbIX — "MOMHbIV XXypHa 3as8BOK", OCHOBHOW SIOTMH NoJyYaer:

FORTS_BROKER_FEE_REPL - Bpokepckue kommuccum
FORTS_FEE_REPL - [MoTok kKomuccuii u wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpeTbl

FORTS_REFDATA_REPL - CnpasoyHas v ceccroHHas nHdopmauus
FORTS_TRADE_REPL - 3asBKku 1 cAenkn nosb3osarens
FORTS_MM_REPL - NHdopmauus 06 obs3atenscteax MM
FORTS_USERORDERBOOK_REPL - 3asiBk1 nonb3oBaresia: cpes3 ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHO pa3aBukkiu
FORTS_INFO_REPL - CnpaBoyHas nHdopmaus

FORTS_PART_REPL - NHdopmauus o cpegcteax v iMMmTax
FORTS_POS_REPL - NHdopmauusi 0 no3mumsx
FORTS_TNPENALTY_REPL - HdopmaLusi o cbopax 3a TpaH3akuum
FORTS_VM_REPL - BapraunoHHas mapxa u npemms
FORTS_DEALS_REPL - NoTOK aHOHUMHbIX CAEMN0K
FORTS_COMMON_REPL - O6was nHcopmaLusi no ceccuu
FORTS_MISCINFO_REPL - [lononHutenbHas cnpaBoyHas nHcopmauums
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl Ba/1tOT OH-naiiH

RTS_INDEX_REPL - BupxeBble UHAEKCbI

FORTS_RISKINFOBLACK_REPL - Puck-napametpbl 4s18 mogenu bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL - Puck-napameTpsl ansa mogenu bawense

FORTS_ORDLOG_REPL - IMOTOK aHOHUMHbIX 3asBOK

FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIV

MpocMOTPOBLI TOTVH NosyyaeT crefylowme NOTOKN pensimKauyumu:

FORTS_CLR_REPL - KnupuHrosas nHdopmaumsa

FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCHIA BUPXM

FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl g5 pacyeta 6pokepckoi komuccum

FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

FORTS_FEE_REPL - MoTok kKomuccuii u wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpetbl

FORTS_REFDATA_REPL - CnpasoyHas v ceccroHHas nHdopmauus
FORTS_TRADE_REPL - 3asBKku 1 cAenku nosb3osarens

FORTS_MM_REPL - NHdopmauus 06 obs3atenscteax MM
FORTS_USERORDERBOOK_REPL - 3asiBk1 nonb3oBaresia: cpes3 ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB rnocsie BO3MOXHO pa3fBukkiu
FORTS_INFO_REPL - CnpaBoyHas nHdopmaus

FORTS_PART_REPL - NHdopmauus o cpegcteax v aiMMmTax

FORTS_POS_REPL - NHdopmauusi 0 No3muusix
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Ecnv cnocob6 nosyyYeHns PbIHOYHBIX AaHHBIX — "arpermpoBaHHbIE CTakaHbl", NPOCMOTPOBbI /IOMUH TakxXe NosyyaeT:
« FORTS_AGGR5_REPL, FORTS AGGR20_REPL 1 FORTS_AGGR50_REPL - M0TOK/ arpernpoBaHHbIx CTakaHoB

Ecnu cnoco6 nonyyeHusi pbIHOYHbIX AaHHbIX — "MOMHbIN XypHa 3asaBOK", NPOCMOTPOBBIV JIOTVH NosyYaer:

FORTS_TNPENALTY_REPL - NHdopmauus o c6opax 3a TpaH3akumu
FORTS_VM_REPL - BapvaunoHHas Mmapxa 1 npemus

FORTS_DEALS_REPL - INMOTOK aHOHUMHbIX CAEN0K

FORTS_COMMON_REPL - O6uwwas nHgopmaus no ceccum
FORTS_MISCINFO_REPL - lononHuTenbHas cnpaBovHasi MHopMauust
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl BasoT OH-N1aliH

RTS_INDEX_REPL - bupxeBble UHAEKCHI

FORTS_RISKINFOBLACK_REPL - Puck-napametpbl Ansa mogenu bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL - Puck-napametpbl gns Mogenu balense

FORTS_ORDLOG_REPL - IMOTOK aHOHMMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3 cTakaHa. AHOHUMHbIA

TpaH3aKUMOHHbIN NIOTUH NONyYaeT criegylolme NoTOKU penmKauum:

3.3.6.

FORTS_CLR_REPL - KnupuHrosas nHcopmaums

FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCHIT BUPXM
FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl g5 pacyeta 6pokepckoi kKommuccum
FORTS_BROKER_FEE_REPL - bpokepckue komuccum

FORTS_FEE_REPL - [MoToK KoMUccuii 1 wtpadioB 6upxu
FORTS_PROHIBITION_REPL - 3anpetbl

FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccuoHHas uHdopmMauus
FORTS_TRADE_REPL - 3asBKku 1 cAenku nosb3osarens

FORTS_MM_REPL - ViHdhopmaums 06 obasatenscteax MM
FORTS_USERORDERBOOK_REPL - 3asiBk1 nonb3oBaresif: cpes3 ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOW pa3fBuxkm
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - VIHhopMauusa o cpeicTBax U iMmmutax
FORTS_POS_REPL - NHdopmauusi o No3mumsx

FORTS_TNPENALTY_REPL - Hdhopmauus o coopax 3a TpaH3akuum

FORTS_VM_REPL - BaprauvoHHas mapxa u npemums

CmeHa naposns 4ocTyna B TOProBy cucteMmy

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

BOCMO/1b30BaTLCA cneunanbHoin ytunutoin change_password (eé onvcaHue gaHo Hnxe);

» Co3paTtb CBOE MpWIOXKeHWe 4715 CMeHbl Napons (onvcaHme COOTBETCTBYIOLMX 06BbEeKTOB APl MOXHO HainTh B flokymeHTe cgate_ru.pdf
[http://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/cgate_ru.pdf] B pasgene "O6bekTbl NPOTOKO/IA M3MEHEHW Napons”) u nocnatb B TOp-

roByto cuctemy coobueHne ChangePassword ¢ Heobxogumbimy napametpamu (cm. pasgen "Metog ChangePassword").

YTtunuta change_password

YTunuta change_password npegHasHaueHa A5 n3MeHeHWsi Naponsi NoNb30BaTeNsa B TOProBOi cucteMe. YTuauta nosyvaert Ha BXOJ, CTa-
PbIi 1 HOBBI Naposb Nosib3oBatens, oTnpaenseT ux B TC SPECTRA, 1 nosiy4aeT oTBET 06 YCNeLHol (M1 HET) CMEHE Napons Nosb30-
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Baress B TOProBoii cucteme. Vcnosnb3yemblii yTUAMTOl NPOTOKON 06ecneymBaeT 3alyieHHy0 nepesady AaHHbIX, Naposib U NI0MUH Nosb-
30BaTesisi B OTKPLITOM BU/E MO CETW He NepesaloTcs.

YTunuta npescraBnsieT co6oii KOHCOMbHOEe NPUOXEHKE C 3amyCcKOM M3 KOMaHAHO CTPOKW, UCNONHSEMbIN aiin change_password.exe.
Mpy 3anycke yTUAMTE MOTYT GbITb NepeaaHsl CeAyoLLye NapamMeTpbi:

--app_name 1MA NpunoxeHns. HeobasaTenbHbIi napameTp;

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

--host ip-agpec poyTepa. Heobs13aTenbHbIi NapamMeTp, 3Ha4eHne no ymonyanuio 127.0.0.1;

--port nopT poytepa. HeobssatesnbHbIil napameTp. 3Ha4yeHne no ymonyaxuto 4001;

--ini ini-chaiin ¢ HacTpoiikamu florMpoBaHnsl. HeobszaTtenbHblii napameTp. Ecnu ini-dpalin He 3adaH, pesynbrar onepauum

BbIBOAMTCS Ha KOHCO/Ib.
Mpumep CTPOKKM 3anycka:

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

[ina cmeHbl Naposns Heo6X0AMMO BbIMOMHNTL CReayoLye feCTBUS:

e 3anycTutb YTUIUTY.

* B KOHCO/M BBECTM CTapblii 1 HOBLIA Naposib.

* Haxartb Enter.

YTunuta so3spatiaet "0" B cnyyae yCcreLHoro BbinonHeHUs KomaHabl CMeHbl napons u "1" B cnyyae Heycnexa.

O6patnTe BHUMaHWe, YTO NoslyveHne oTBeTa 06 YCNELIHOM BbINOIHEHNM 03HAYaeT U3MEHEeHWe Naposis Nosb30BaTens B TOProBoi cucTeme,
npv 3TOM aBTOpM3aLsA TEKYLLEro CoeMHEHNA poyTepa He MeHsieTcs. 115 aBTopu3auymn poyTepa ¢ HoOBbIM NaposieM HeOGX0AVMMO U3MEHUTb
naposb B ini-ghaiifie poytepa 1 nepesanyctutb poyTep.

3.3.7. MapTuumMoHnpoBaHMe MaTuymHra

B TC SPECTRA nogaepxvBaercs pasfeneHue (napTULMOHMPOBaHWE) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, 1 TOProBAs UMK pasfenbHo
Ha HEeCKOMbKMX He3aBUCUMbIX MOAYNAX CBEAEHNS 3asBOK (MOAYNAX MaTUMHIa), NpU 3TOM KaxAblli MOAyNb MaTyuHra obpabaTbiBaeT CBOK
rpynny MHCTPYMEHTOB. MNpuHaANeXHOCTbL MHCTPYMEHTA K rpynne (MaTyuHry) onpegensercs kofgom 6asosoro aktmsa (base_contract_code)
VNHCTPYMEHTA.

TpaHCNAUMA TOProBbIX AaHHLIX NPON3BOAMTCA TakkKe pasfeslbHO M HEe3aBUCKMMO, A1 KXA0ro U3 MoAyneli MaTynHra HasHavarTcs cob-
CTBEHHble MOTOKM penankauum. NMpUHaaIexHoOCTb NOTOKOB penvkauum MaTunHry onpegensiercs no noctdukcy _ MATCHS${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL - 3asBKku 1 cenku nonb3osaresns no tbto-
YepcHbIM MHCTPYMEHTaM, KoTopble obpabatbiBatotcst Ha MATCHL.

MoTokn, TpaHC/IMpyeMble pa3febHO A1 KaXA0ro MaTuuHra (umetot noctdmke _ MATCHS${id):
+ FORTS_DEALS_REPL

« FORTS_FEE_REPL

* FORTS_FORECASTIM_REPL

* FORTS_COMMON_REPL

- FORTS_TRADE_REPL

- FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL
* FORTS_ORDLOG_REPL

« FORTS_POS_REPL

- FORTS_VM_REPL

- FORTS_VOLAT REPL

[lna conoctaBneHnss HCTPYMEHTOB MaTUMHIY, Ha KOTOPOM OHW 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
61v1ua instr2matching_map ¢ nonamu:

» base_contract_id - uincnoBoii ngeHTUrKaTop 6a30BOr0 KOHTPAKTA;

* matching_id - ngeHTUdmKaTop MaTumnHra.
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MpuBsA3Ka MHCTPYMEHTOB K MaTU/MHraM MOXET MEHSITLCS NPU CMEHe TOProBOi ceccum.

HoBbI @nropyUTM NOMyYeHUst TOProBbIX AAHHbIX:

« o Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog 6asoBoro akTvea (base_contract_code).

« Mo tabnuuam fut_vcb / opt_vcb gnsa base_contract_code onpegensem naeHtudmkaTop 6asoBoro koHTpakTa (base_contract_id).
» B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MaTymHra.

¢ [1nA nony4yeHnst TOProBbIX AaHHbIX N0 UHCTPYMEHTY OTKpbIBAEM NOTOKM € cOOoTBeTCTBYOLWMM _MATCHS${id).

B TC SPECTRA Bepcuun 6.3 mofynb cBeAeHVs 3asBOK OyAeT oAvH, 1 AN 06paTHO COBMECTUMOCTM OCTaB/leHbl CTapble MOTOKV penn-
Kauuu (6e3 pasgeneHus No maTtynHram), Ho B NMOCNEAYHOLLMX BEPCUAX CUCTEMbI CTapble NOTOKM ByayT yAasieHbl, NO3TOMY Mosib30BaTeNnsmM
pekoMeHyeTCcs nepecTpanBaTb CBOU CUCTEMbI HA paboTy C HOBbIMM MOTOKaMM AaHHbIX. Takke B ccTeMy fo6aBfeHbl ABe HOBble KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), koTopble creayeT NCNoMb30BaTh /18 NepeMeLLeHrs 1 yaaneHns 3asBok no dboyepcam
v onuuoHam B TC € HECKONBbKMMU MaTyYUHIaMm.

3.3.8. Tunbl NOTOKOB AaHHbIX

PasnnyatoT crepytowmne Tunbl NOTOKOB AaHHbIX:

« "fNocTtoBepHblii" ('Reliable'’) - JaHHble, ony6MKOBaHHbIE B TaKUX NOTOKAX, aKTyaslbHbl, JOCTOBEPHbI M HE NOA/IEXAT N3MeHeHuto. Jllo6oe
N3MeHeHMe - 3To HOPC-MaxKop, CBA3AHHBIN C HELUTATHON cuTyauuein Ha bupxe. Ha gaHHble 13 Taknx NOTOKOB y4aCTHUK MOXET MOTHOCTbIO
onMpaTbCsa Npy NPUHATUN PELLEHWNIA.

» "YcnoBHo pgoctoBepHbIit” (‘Almost Reliable') - Tpebyetcsa cBepka ¢ oTyeTamu. [JaHHble B TakMx NOTOKaX 06bIYHO He noa/iexar u3me-
HEeHMI0, HO MOTYT ObITb pefikve cuTyauuu, KOraa OKOHYaTeNlbHble 3Ha4YeHus, NybaMkyemblie B OTYETaX, OT/INYAKOTCS OT OHMAMH AaHHbIX.
Hanpumep, pacuyeTHas LieHa MOXET ObITb CKOppekTMpoBaHa pelueHvem HKLL (Takas cutyaums npegycMOTpeHa perynsTopHbIMU LOKY-
MeHTamMu). Ha flaHHble U3 Takmx NOTOKOB YYaCTHVK MOXET ONUPaTbCs, C yH4ETOM, YTO BO3MOXHO NOTPebyeTcA CKOPPEKTMPOBATb NOJyYEH-
Hble flaHHble Ha OCHOBaHUM aBTOMaTUYeCKOW CBEPKU C OTYETaMU.

¢ "NHchopmaymoHHbIii" (‘Informational’) - laHHble, Ha KOTOpbIE YYACTHUK HE MOXET NosaratbCs, Kak Ha e4UHCTBEHHBIV UCTOYHWK NpU
NPVHATUN TEX WNW VHBIX PelleHnid. laHHbIe U3 Takux NOTOKOB HYXHO UCMOMb30BaTb C OCTOPOXHOCTBIO, MO BO3MOXHOCTM, MPOBO/SA B3Be-
LLIEHHOe CPaBHEHWE C aHA/IOMMYHbIMY AaHHbIMMW, NOMYYEHHbIMW APYTM COCO60M. MPUMEPOM Takmx faHHbIX MOTYT CYXWUTb AaHHbIe O
BOMIATWNBHOCTU, KOTOPbIE HOCAT OLEHOUHbIN XapakTep, 3aBUCALLMIA OT MCNONb3YEMOl MOAENN 1 METOANKN pacyeTa.

Hwxe B Tabnuue npuBegeHa rpajauus noTokos no Tunam:

Mmsa noToka OnucaHve Twvn
FORTS_TRADE_REPL 3asBku 1 cAenkun nonb3osarens R
FORTS_ORDLOG_REPL [MOTOK aHOHVMMHbIX 3a8BOK R
FORTS_DEALS_REPL [MOTOK aHOHVMHBIX CAE0K R
FORTS_USERORDERBOOK_REPL 3asBkM nosb3oBaTesia: cpes ctakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHVUMHBII R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBoyHas 1 ceccuoHHas uHgopmaums R
RTS_INDEX_REPL BupxxeBble MHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas nHopmaums R
FORTS_FEE_REPL MoTok komuccuii n WTpadhoB GUPXK AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCHI BUPXM AR
FORTS_CLR_REPL KnvupuHrosas nHcopmaums AR
FORTS_COMMON_REPL O6Lwasn nHopmauumsa no ceccum |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHchopmanms o no3numsx |
FORTS_PART_REPL VHcbopmaums o cpeacTBax U ammmTax |
FORTS_MISCINFO_REPL JononHutensHasa cnpaBoyHas nHgopmauums |
FORTS_MM_REPL MHbopmanmst 06 obszarensctsax MM |
FORTS_VM_REPL BapunauvoHHasa mapxa 1 npemms |
FORTS_VOLAT_REPL BonatunbHoCTb |
FORTS_TNPENALTY_REPL MHdopmaumsa o cbopax 3a TpaH3akuum |
MOEX_RATES_REPL Kypcbl BantoT oH-naiiH |
FORTS_FORECASTIM_REPL [MpOrHo3 prckoB Nocsie BO3MOXHOWN pa3aByXK/ |
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Amsa notoka OnucaHue Tvn
FORTS_RISKINFOBLACK_REPL Puck-napametpsl Ana mogenu bnaka-Lloynsa |
FORTS_RISKINFOBACH_REPL Puck-napameTpbl ansa mogenn bawense |

3.4. O6pab6oTKa HelTaTHbIX CUTYyaLui

3.4.1. BoccTaHOBNeHUe npu notepe coeguHeHns ¢ bupxen
LLinto3 Plaza2 B ctaHAapTHON KOHurypauum ncnonb3yeT yeTblipe TCP coefmHeHns ¢ cepeepamu Gupxum:
» CoefnHeHue AN Nofayn Npukasos/KOMaHM.

. COe,D,VIHeHVIe Ana  nonyyvyeHnsa  OCHOBHbIX  PbIHOYHBIX  AaHHbIX. K Takum AaHHbIM  OTHOCATCA MOTOKM arperatoB, TMOTOKA
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

» CoepguHeHve gns nosny4yeHns BcnomMorartesibHbIX 1 CNpaBOYHbIX NMOTOKOB.

» CoefvHeHne [NS MOMyYEHWA AaHHbIX A1 BOCCTAHOB/IEHUS MPU BOCCTAHOB/IEHWM CBA3W UM NEPBOHAYa/IbHOM MNPUCOEAVNHEHUN
(Snapshot).

Exchange

Management Primary Data Other Data Snapshot

—_—————————a

|
|
|
|
| Order
|
|
|
|

Router

Application

cgate API

Puc. 18. Cxema coepuHeHuii

[nsi o6ecrneyeHnst HaAEXHOCTU B TOPTOBOI cUCTEME peasin3oBaHo Ay6/IMpoBaHme annapaTHbIX KOMIOHEHTOB, 06CYXVBAIOLLMX COeANHe-
HWSI NoNb3oBaTesneld, ¢ UCNosIb30BaHNEeM 6alaHCUPOBLLVKOB HArpy3ku, KOTOpble HANpPaBAAoT No/b30BaTesls NPU YCTAHOBKE COeANHEHNSI
Ha TOT cepBep, KOTOPLI HAMMEHee 3arpyXeH B JaHHbI/i MOMEHT.

3.4.1.1. inarHoCTUKA pa3pblBa COeAVNHEHWUIA

3a yctaHoBky TCP coeguHeHuii otBevaeT MO P2MQRouter, Bce HAaCTPOIikM AN [aHHbIX COefUHEHWIA NPONMUCaHbl B KOH(UTypaLmoHHOM
thaiine poyTtepa, npu 3TOM coefuHeHne ans "Other Data" ykasbiBaetcsi kak ucxogsiee default connection, a ocTasibHble kak ucxopasiime
direct connection. Takoe NOCTPOEHWNE ABNSETCS OCHOBHOW LUTATHOW KOHdMrypaumein npy nogkIoueHun K cepBepHoii doepme 6upxu. KoH-
thurypaums coegmHeHNA Npy NOAKIOUEHNN Yepes cepBep AoCTyna 6pokepa MOXeT OT/IMYaTbCs, B 3TOM C/yyae TpebyeTcs 3anpalumsatb
KOHKPETHYI0 KOHChUrypauumio y Bnagenbla cepsepa.

3a BOCCTaHOB/IEHNE COeAMHEHUA B Clyvae paspbiBa Takke oTBevyaeT P2MQRouter, npu obpbiBe OH aBTOMaTUYeCku, C 3afaHHol ne-
PVIOANYHOCTBLIO MbITAETCA BOCCTAHOBUTL COEAUHEHVE, NMPY 3TOM MO/Mb30BaTE/IbCKOE MPUIOXKEHNE NOBAMATL HA 3TU NMPOLECChl HUKAK He
MOXeT. VI B aTOM criyyae, OTCneAnTb paspbiB COEAVHEHUSI NMPUIOXEHVE NOMb30BATENA MOXET N0 U3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomnieHust 06 nsMeHeHun ctatyca oT o6bekTa “connection”.

Bubnuoteka CGate BefeT cebsi cnegytoLim o6pasom:

* Pa3pblB COEANHEHUS C TeiiTOM 06paboTKV BXOAHbIX NPUKA30B AUArHoCTUPYeTCs HENOCPEACTBEHHO B MOMEHT MoslydYeHust owmbku TCP-
coeanHeHus. Mpun 3TOM, 3aTPOHYTbIE Pa3pbiBOM 06bEKTHI publisher nepexoasT B OLLINGOYHOE COCTOsIHUE.

« [varHocTvika paspblBa COEAMHEHUS, UCMOMb3YEMOro A1 NOYYEHNS1 OCHOBHbIX PbIHOYHBIX AaHHbIX, MPOUCXOANT B TeueHne 30 CekyHS.
3aTpoHyTble 06BLEKTHI listener Npy 3TOM NepexoasT B OLLMGOUHOE COCTOsIHUE.
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O6bekTbI B cocTosHAM ERROR HEo6xo41MMO 0CBOGOAUTL, U C KaKO-TO NepUoAUYHOCTLIO (HANpUMeEp, pas B HECKO/ILKO CEKYHZ) MbITaTbes
NepeoTKPbITh 3aHOBO.

3.4.1.2. Mpoueaypa BOCCTaHOB/EHUSA
B o6Lem cnyyae, anroputM BOCCTAHOBNEHWS NOAK/TIOUEHUS CeayOLLNA:
« llocne cTapTa nNpeAnpuHNMAaThL Neprognyeckne nonbITkM OTKPbITL coeanHerne ¢ P2MQRouter.
« [Npu BOCCTaHOB/EHUN COEAUHEHUST pyTepa € ceTbio Plaza2 06bekT coeuHeHne nepeiiget B coctosHue ACTIVE.

» TPOM3BECTN OTKPbITHE HYXHbIX NMOTOKOB. [1/11 YCKOPEHWS MPOLEeAypbl BOCCTAHOBEHUSI PEKOMEH/YETCS BbINOHATL NOJ/TyYeHUe faHHbIX
C MOMeHTa noc/eiHero 06HoBEHNs!. MNPy OTKPbLITM NOTOKA ClieAyeT ykasbiBaTb replstate, nosyyYeHHbIn B MOMEHT 3aKpbITVSi OTOKA, UK
SIBHO 3a/aBaTb HOMepa PeBU3NiA 418 Ta6/INL, U HOMEP XN3HW CXEMbI, UICMOSIb3YS NOCeAHNE HoMepa (DaKTUYECKM NOTYYEHHbIX JAHHbIX.

* [Mpoun3BecTy BOCCTAHOB/IEHME CNNCKA aKTUBHbIX 3as1BOK (CM. ,qanee).

« 3apeructpuposarthb publisher ans npukasos/komaHg.

Hwxe B Ta6m/|u,e npmneeaeHbl pekomeHayemble Cnocobbl BOCCTAHOB/EHMSA AOaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro noTtoka:

Nmsa notoka (Tabnuubl)

NHchbopma-
LS B NOTOKe

Cnoco6 BoccTaHOBEHUs

FORTS_TRADE_REPL

» orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKaMui
no chblouepcam u on-
LMoHam

CnnCOK aKTMBHbIX 3aBOK:

¢ ucnosnb3osaHne notoka FORTS_USERORDERBOOK_REPL g no-
ny4yeHus snapshot, a 3atem oTkpbITHe notoka FORTS_TRADE_REPL
C YKa3aHHbIM B snapshot Homepom pesu3um

YXypHan gencteuii ¢ 3anBkamu:

« oTkpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa peBu3uun

FORTS_TRADE_REPL

* multileg_orders_log

)XypHasbl  onepauuii
CO CBOMMMU 3asiBKAMU
Mo cBsi3kam

XypHan aelictsuii ¢ 3asiBKaMu:

* oTKpbITMe FORTS_TRADE_REPL c nocneaHero nosy4eHHoro Home-
pa peBu3un

FORTS_ORDLOG_REPL

» orders_log

MONHbIA  aHOHUMHbIA
XYpHan onepaumii ¢
3asdBkaMuM MO  oblo-
yepcam ¥ onumoHam

Cn1COK aKTMBHbIX 3aBOK:

* ucnosnb3osaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHus
shapshot, a 3atem oTkpbITMe noToka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot HomepoM pesu3um

YXypHan peiicTBuii ¢ 3asiBKamMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nosy4eHHoro Ho-
Mepa peBunsun

FORTS_ORDLOG_REPL

» multileg_orders_log

MONHBLIA  aHOHUMHbI
XypHan onepauuii ¢
3as1BKaMu Mo CBsI3Kam

YXypHan genctseuii ¢ 3anBkamu:

* oTkpbITUe FORTS_ORDLOG_REPL ¢ nocnefHero nosy4eHHoro Ho-
Mepa peBunsun

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

XKypHan cpenok no
obloyepcam, cocTas-
HbIM UHCTPYMEHTaM U
onuuoHam

MepeoTKPbLITUE COOTBETCTBYIOLLETO NOTOKA C yKa3aHeM noc/ieaHero no-
JTy4EeHHOTO HoMepa PeBn3umn Unu repl state, Nosly4eHHOTO B MOMEHT 3a-
KPbITVS MOTOKA

FORTS_COMMON_REPL

O6Last pbIHOYHAS WH-
dopMaumss no bko-
yepcam ¥ onLmoHam

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_AGGR## REPL

CrtakaHbl no dbtoyep-
cam v onuvoHam (## -
rny6buHa cTakaHa)

[epeoTKpbITE COOTBETCTBYIOLLENO NOTOKA C HYNA

FORTS_REFDATA_REPL

CnpaBsoyHas n ceccu-
OHHas nHhopmaums

BbICTpbIi cnocob:

* [lepeoTKpbITME NOTOKa C yKa3aHueM nocsefHero nosy4eHHoro Home-
pa pesnsnm nnm repl state, No/ly4eHHOro B MOMEHT 3aKpbITUA NOTOKa
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Nmsa notoka (TaGnuubl) NHcpopma- Cnoco6 BocCTaHOB/IEHUA
Ly B NOTOKe

[Jonyctumelii cnoco6:

» [epeoTKpbITUE NOTOKA C HYNA

FORTS_PART_REPL MHdopmaums o numu- | MepeoTkpbITUE NOTOKA C HY/A
Tax

FORTS_POS_REPL MHdopmaumsa o nosu- | MepeoTkpbITUE NOTOKA C HY/IA
umax

FORTS_VM_REPL MHdhopmauma o Ba- | MepeoTkpbiTUE NOTOKA C Hy/IA
PUALMOHHON Mapxe u
npemMuu

FORTS_VOLAT_REPL WHhopmaums o Bona- | MepeoTkpbITe NOTOKa C HyNA

TUNBbHOCTWU N TEOPETU-
4YecCkux ueHax onuyno-
HOB

RTS_INDEX_REPL 3HaueHusa 6upxeBbIX | [lepeoTKpbITME NOTOKA C HyNs
WHAEKCOB

Mpu BOCCTAHOBMIEHNN COEAMHEHUS BAXXHON 3aayeli IBNAETCA NoMyYeHne TEKYLLMX aKTUBHbIX 3asiBOK N0Jb30BaTenNs:
1. MonyyeHne Habopa akTNBHbIX B MOMEHT BOCCTAHOB/IEHUA 3aBOK.
2. MonyyeHwne xypHan feicTBuiA C 3asBKaMu B Neprog, OTCYTCTBUSA COeANHEHUS.

3ajava 1 pewaetca nyTém nonyyveHus cpesa 3anBok (FORTS_USERORDERBOOK_REPL) — 3asBku, oTcyTCTBYytOWME B cpese, bbian
CBefleHbl UM OTBEPrHYTHI B NEPUOA, OTCYTCTBUSA COEANHEHUS.

3agava 2 peluaetcs NonyvyeHMeM XypHasa AeiicTBuiA co cBoumu 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnuua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, 0TCyTCTBUS COEAMHEHMS. [11s 3TOro Hafl0 OTKPbITb COOTBETCTBY-
IoLWMIA NOTOK C yKa3aHWeM HoMepa peBu3un nocneaHel hakTMuecku nosly4eHHow o c6os 3anvcu. Bee gelicTBus ¢ 3asaBkaMu, MPOUCXOANB-
LuMe A0 MOMEHTa BOCCTaHOB/IEHUS], BylyT OTPaXeHbI B BUAE 3anuceli 3Tux Tabnuu,. VIHauKaTopoM nosyyeHns Bce NPonyLLEeHHOR nctopum
OelCcTBUIA C 3asBKaMm SIBMISieTCS nepexof notoka B coctosiHne ONLINE.

MpumeuaHue: MprBeaeHHas BbilE NPOLEAYPA BOCCTAHOB/IEHWS MOAXOANT U AJ1 MO3AHETO BXOAA.

3.4.1.3. OOLwue pekomeHpaumnn

B 06LUeM xe crnyyae, Ans MUHUMK3ALMU BEPOSITHOCTY BO3HUKHOBEHMUSI CETEBbIX C60EB B MO/Mb30BATE/IbCKMX NPUOXEHUsIX Brupxa peko-
MeHZyeT ycTaHaBnMBaThb Ly6nvpytoLLme KaHasbl CBS3U, UMETb [1Ba /IOTMHA /151 L0343, C OA4VHAKOBLIM HAGOPOM NPas, 1, COOTBETCTBEHHO,
3anyckaTb 0O4HOBPEMEHHO [Ba MOMb30BATENbCKUX MPUIOXKEHUS, KOTOpble ByayT NosyyaTb O4YHAKOBbIE AAHHbIE, C BO3MOXHOCTbIO Nepe-
K/OUYEHSt MEX/Y HAMM Npy c60sIX. Kak anbTepHaTuBa, B KOAE CaMoro NpUioXeHnst A0/MKEH 6bITb NPelyCMOTPEH MEXaHN3M NepekUeHus
Ha Ay6nMpyoLLMii KaHas CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaloLym Yepe3 pe3epBHbIii kaHas K Gupxe.

| Exchange:
I
' I
! |
| Order
: Management Primary Data Other Data Snapshot :
|
I
|
. N Y . S S L S f ______ K
. \ #
\\ y //
! #
AN \ / o
o \ e
~ \
~ \ //,
\\ 1 /,
Ry 2
2V
s hY
! \
| Router |
i /
‘___,._-"\.“*_,/
T |
|
,____L__-_\
{ |
| |
|
Application | Application |
| |
1  jmmm—— -
cgate API \_____\ cgateAPI }

Puc. 19. fly6nupoBaHue KaHa/10B CBA3MN
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3.4.2. BoccTaHoB/eHMe Npu Npo6neMax B MH(pacTpyKType Bupxu

Moz TakMMy Npo6ieMamy NOHVMAIOTCS aBapui Ha CTOPOHe 6UPXK, CBA3AHHbIE C HapyLLeHusMu B paboTe sagpa TC unm cepsucos, gop-
MUPYIOLLUX KaKe-IMG0 PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEpBUCOB.

3.4.2.1. O4ncTKa JaHHbIX MO NOTOKam

Mpn pernaMmeHTHbIX pa60Tax, LUTaTHbIX WM HEWTAaTHbIX nepesanyckax CepBncoB Ha CTOpoHe 6VIp)KVI N nocse BOCCTaHOBMEHUA CBA3N C
K/IMEHTOM, CepBUCHI HyﬁﬂMKauMM AaHHbIX NMPUCbLINAKT yBEAOMIEHNA 06 oumcTtke CTapblX gaHHbIX, Nepen TeM Kak Nnpucbliatb Tekyllee
COCTOsAAHME AaHHbIX.

YBepomnieHuns 06 ouncTKe ecTb ABYX TUNOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi tTabnuue, ¢ ykasaHueM peBmkeHa. YBeOMEHNe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTM YAa/MTb BCE 3anucy co 3HaveHneM replRev MeHbLIVM, YeM yKa3aHo B yBeAoMIeHUN. [1na onTuMm3aumm nepejayun gaHHbIX,
B YBEAOMJIEHNN MOXET ObITb YKa3aH peBuxeH, pasHbli MAX(int64). 3To 03HauaeT, YTO KIMEHT AO/MKEH NPOU3BECTU NOJHYH OUUCTKY
AaHHbIX No Tabnuue, Tabnuua byaeTt nepefaHa LemKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesimkoM, C yKkasaHueM HOBOro "HoMepa XM3HW" notoka. O3HavaeT cy-
LLIEeCTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHU MOC/eAHEro coeanHeHns. KNMeHT AO/MKeH O4MCTUTb BCE AaHHble Mo BceM Tabnm-
LaMm, AaHHble 6yayT nepedaHsl "¢ Hynsa".

3.4.2.2. BO3MO)XXHbl€ U3MEHEHUNA AaHHbIX MPU HEWTaTHOV paGoTe cepBUCOB NyGnKauumn

B wratHom pexume paboTbl, BKIOYas pernameHTHble paboTbl BO BHETOProBOe BpeMmsi, MPW OTKPbITUM WAW NEPeoTKpbITUM No60o-
ro MoToKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuen 3assok n caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), kIMeHT MOXeT nonyyuTb kak HoTtudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak u HoTudmkauum
CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcst KOPPEKTHO 06paboTathb.

B wTaTHOM pexvme A/15 NOTOKOB, CBSA3aHHBIX C UCTOPUEl 3asBOK 1 cAenok (cM. Bbilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbINAETCA TOMbKO NPV CMEHe BEePCUW CUCTEMbI, MOC/E TECTOBbIX TOProB, YTOObI NOMb30BATENIN OUNCTUIN TECTOBbLIE AaHHblE. B yBegome-
HuM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev a1 nepsoii N0 BpeMeHu, JOCTYNHO B CUCTEME B HACTOALWMIA
MOMEHT 3aBK1 WU CLESKN.

Mpuxop ysepgomnenns CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOprax o3Ha4vaert, yto B TC
npousoLuen cepbesHblil c6oli, 1 TpebyeTcst NnepenocnaTb AaHHble N0 3as8BKam ¥ cAerkam, KOTopble MOIIN BbIThb YXXe pa3ocnaHbl Nosb3o-
Batesnam.

[lononHnTensbHO No kaHanam, He cBsi3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), Byget nybnunkosaTbCcs NHGOpP-
Maums o0 TOM, 6bI1 NN B pe3y/ibTaTe ncnpasBneHns oLNBOUHbIX AaHHbIX 3aTPOHYThI AaHHbIE, KOTOPble peasibHO Nonasu K Noib30BaTessM.
B yacTHOCTW, BbI/T I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi nocnefHunii HoMep 3asBKu 1 CAeNKy Nnocse nepesanycka
cuctembl ByfeT [OCTYMNeH Mno/b30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC

4.1. Notok FORTS_TRADE_REPL - 3aaBku n cgenkun nonb3oBarensi (Type=R)

4.1.1. Cxema AaHHbIX
Tabnmupl:

« orders_log - XXypHan 3asBok

« multileg_orders_log - >XypHasn 3a8BoK No cBA3kam

« user_deal - XXypHan caenok nonb3oBarens

« user_multileg_deal - XXypHan caenok nonb3oBatesns No cBA3kam

« heartbeat - CnyxebHas Tabsmua cepBepHbIX YacoB

* sys_events - Tabnuua co6bITHi

4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 2. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl pennkaumm

replRev i8 CnyxebHoe nose NoAcUCTEMbI pennkalmumn

replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

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

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BON MAEHTUIMKATOP MHCTPYMEHTa

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

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

id_deal i8 MaeHTndmkaTop cAenkv no aHHOW 3anmcu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

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

price d16.5 Llena

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3as1BKN

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

dir i1 HanpasneHne

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

deal_price d16.5 LleHa 3ak/1t04eHHON caenkm

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asiBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBoii 3asBku

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

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

OHHbI HOMEep Bceil aiicbepr-3asBKu)
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Mone Tun OnucaHue

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

private_amount_rest i8 OcTaBLUeecs KONMYecTBO KOHTPAKTOB B 3asiBKe (4/1s1 alic6epros - ocTaB-
Leecs KO/IMYecTBO KOHTPAKTOB BO Bceli alic6epr-3asiBke)

variance_amount i8 AMNUTYAA OTK/IOHEHUA (B KOHTpakTax) cnyyaiiHoii HagbaBku K BCMbiBa-
loLLel YacTu aiicbepr-3asBkm

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

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

reason i4 Mpu3HaK (NprUuMHa) 3asiBKU1, BbICTAB/IEHHOM 151 3aK/HOUEHUSA CAEMNKM ype-
rynupoBaHusi 06s13aTenbCTB.

MpumeyaHus:

« [Mone xstatus npeacTaensiet co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA MO/ NpuBeAeH B pasaene MpusHaku, BbICTaB/s-
eMble y 3asiBOK 1 CAEOK.

* [Mone dir MOXET NPMHUMATL CReayoLLve 3HaUYeHUs:
1 Buy
2 Sell
* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky
* MMone id_ord1 cogepXxuT HOMep NePBOi 3aABKK B MOC/EA0BATENBHOCTU NEPeBbICTABIEHUI 3a5BKM CO CPOKOM UCTEYEHUS
« [Mone private_action (action) MOXeT NpYHUMATL Criedyowme 3HaYeHNs:
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBka cBefieHa B CAefkKy
3 3afBka gob6asneHa B pesynbrate NosiBMIEHNs HOBOI BUAVMMOI YyacTu aiicbepra
 [lone reason MOXET NPUHUMATL C/efyoLne 3HaUYEHNS:
0 O6bl4yHas 3asBka
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [Jo06POCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/I0YEHHbIE B paMKax npoueaypbl Kpocc-gedonTta
7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/i0YEHHbIE B CBA3M C HeucnonHeHneM O6si3aTenbcTBa NO NOCTaBKE MO NOCTaBOYHbLIM
CpOoYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl

100 WHoe
4.1.1.2. Tabnuuya multileg_orders_log: )XypHan 3asaBOK No cBA3KaMm

Ta6n. 3. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosne nofcucTembl pennkaumm

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

sess_id i4 MaeHTndmkaTop TOproBoii ceccum
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Mone Tun OnucaHune

isin_id i4 MaeHTudmKaTop MHCTPYMEHTa-CBA3KM

public_amount i8 KonnuyecTBo KOHTpakToB B onepauuu (415 ailcbepros - KONMUYECTBO KOH-
TPaKToB B Onepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndmkaTop cAenkv no 4aHHOW 3anmcu XypHana 3asiBokK

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

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

price dl6.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWSA 3as1BKN

moment_ns u8 Bpems usmeHeHuss coctosiHna 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [LeictBue ¢ 3aaBKoit (aNs alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOrK 3aK/IIOUYEHHO CAEMKN

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosibL3yemcs.

swap_price d16.5 CBon-LieHa 3asBku1

client_code c7 Kopg, knuneHTa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLLUHWiA Homep

broker_to c7 Kop SPECTRA chupMbl-agpecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog PTC dmpMmbl-agpecarta BHECUCTEMHON 3asBKM

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3anskn

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3aaBkn

aspref i4 MaeHTndmkatop nonb3osBarens. a5 3asiBoK, NogaHHbIX oT SMA-noruHa -
naeHTndunkatop MASTER-normHa.

private_order_id i8 N aeHTUMKaLMOHHLIA HoMep 3asBKu (815 aiic6eproB — naeHTUgmUKaLm-
OHHbIi HOMep Bceil aicbepr-3asaBki)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbepros — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcrTaBlLueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LLIeecs KoNM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

variance_amount i8 AMNNTya OTK/IOHEHWS (B KOHTPaKTax) Cay4vyainHoin HagoaBku K BCM/IbIBa-
IOLLEeN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnuectBo eanHUL, MHCTPYMEHTa B MOCTOSAHHOW COCTaB/AOLLENR 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 3aKNO4EHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HaUeHWii Nons NpuBeaeH B pasgene Mpu3Haku, BbICTaBNs-

eMble Y 3adBOK N CAEeNOoK.

« TMone dir MOXET NPUHMMATL Cliefytolime 3HaYeHNs:

1 Buy

2 Sell

« [Mone public_action MoXeT npyHUMaTL criegyoLme 3HaYeHns

0 3asBka yganeHa
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1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky
« [Mone private_action (action) MOXeT NpYHUMATb CreayoLme 3HaYeHNS:
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBka cBefeHa B cAesky
3 3asBka fo6aBneHa B pesynbraTe NosiB/IEHNS HOBOV BUAMMOI YacTu aiicbepra

 [Mone reason MOXeT NPUHMMATL CneayoLLme 3HaYeHns:

0 O6bluHasn 3aaBKa

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/104eHHble ¢ [Jo06pOCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayn 3asiBoK

6 3akpbiBaoLiye CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE B paMkax npoueaypbl kpocc-gedonTta

7 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl0YEHHbIE B CBA3M C HEVCTONHEHWEM MapxXunHanbHoro TpeboBaHus

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

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
4.1.1.3. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 4. Nonsa Tabnuupkl user_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penvkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Howmep caenku

id_deal_multileg i8 Homep caenkv no cesAske

id_repo i8 Homep caenkv no apyroin Hore

Xpos i8 KonnuectBo no3uwuii No UHCTPYMEHTY Ha pbiHKe Noc/e CAeNkn

xamount i8 O6beM, KOIMYECTBO eANHUL, UHCTPYMEHTa

public_order_id_buy i8 MpeHTndomkaTop 3asBkM Mokynatens (418 aicbepros - HOMep BUAMMON
yacTu airicbepr-3asBku nokynaresns)

public_order_id_sell i8 MpaeHTndmkaTop 3asBkv npogasua (418 aincbepros - HOMep BUAMMON ya-
CTK alicbepr-3asBkM NpogasLa)

price d16.5 Llena

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 PacwupeHune gns ctatycoB caenok (B 4OMNOMHEHME K Moo xstatus_buy)

xstatus2_sell i8 PaclmpeHune gns ctatycos cAenok (B 4ONOMHeHNe K nonto xstatus_sell)

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HOMep 13 3asBkM NpoaasLia

code_buy c7 Kog, nokynatens

code_sell c7 Kop npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynaresns
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Mone Tun OnucaHune

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBartens nokynartens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

private_order_id_buy i8 MaeHTndmkaTop 3asBku nokynatens (ans aicbeproB - naeHTudmkaTop
BCelt alicbepr-3asBky nokynaress)

private_order_id_sell i8 MaeHTudhmkaTop 3asBku npogasua (415 aiicbepros - naeHT1grKaTop Beel
alicbepr-3asBky nNpoaasLa)

reason_buy i4 MpusHak (NprunHa) cAenkv yperynmpoBaHus nokynarens.

reason_sell i4 Mpu3Hak (NpuyunHa) caenkn yperynuposaHusa npogasLa.

Mpumeyanus:

* Mons code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaioTca ToAbKO 158 CBOMX CAEM0K

« TMons xstatus_sell n xstatus_buy siBnstoTcs 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen MpusHaky, BbICTABSEMbIE Y 3asIBOK U CLAEMOK)

o [1Ns TEXHUYECKNX CAENOK, ABNSIOWMMUCS pe3ybTataMu CAEN0K N0 MHCTPYMeHTaM-CBsi3kaM, NoJie nosystem Bcerga ycTaHoBMEHO B 1,
BHe 3aBMCVMOCTY OT TOT0, SIB/IIETCSA /N CAe/Ka MO CBA3KE CUCTEMHOI MW afpecHoii. Ans onpeaeneHns cUCTEMHOCTU UCXOAHO CAenKn
Ha[0 MCMOosb30BaTh MPMU3HaK NOSystem COOTBETCTBYIOLLEN 3anucy Tabnuubl multileg_deal.

* Mone id_repo cogepxnT HOMep caenkn no Apyroli Hore. Ans |-l Horv none cogepxuT Homep caenkun no |l-ii Hore, ans I1-i1 Horu — Homep
caenkv no I-i.

* lone id_deal_multileg CO4EPXUT Ko4 cAesiKM NO MHCTPYMEHTY-CBA3KE, B C/lyHae eC/in AaHHadA 3anucb ABMAETCA 3anncbio 0 TEXHNYECKON
caenke. B cnyyae cgenku no 06b|l-IHOMy MHCTPYMEHTY AaHHOE NnoJsie CoaepXunT 0.

o [na "4yxux" cgenok B nonsx xstatus_buy u xstatus_sell moryT BbicTaBnATbcA npudHakm eNonQuoteStatus, eClearingTrade,
eAddressStatus n eStrategy.

* B cpenkax akcnupauum id nopyyeHns Ha aKcnmnpauuio ykasbiBaeTcsa B none private_order_id_buy, ecnu akcnupyupoBasicst ONLMOH Ko,
nn6éo B none private_order_id_sell, ecnv akcnmpuposasics ONUKUOH MyT.

« Mons fee_buy un fee_sell cogepxaT oueHOYHbIN pa3mep nMmuTa, 6110KMpyeMoro nog KOMMCCUIo No caesnke. Pasmep koMmuccumn Heo6xo-
AvMo cMoTpeTh B notoke FORTS_FEE_REPL.

» [Mons reason_buy v reason_sell MoryT npuHMMaTh cregytoLime 3HauYeHus:

0 O6blyHan caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [J06pPOCOBECTHLIM YYACTHUKOM K/IMPYHIa 6e3 nogayun 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbI, 3aK/Tl0YEHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/l0YEHHbIE B CBA3M C HEVCTNONHEHNEM MapxXunHanbHoro TpeboBaHus

8 3akpbiBatoLme CpoyHble KOHTPaKThl, 3aK/l04YEeHHbIE B CBA3W C HeucnosiHeHnem O6si3aTenibcTBa NO NOCTaBke MO NOCTaBOYHLIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl

100 WHoe
4.1.1.4. Tabnuua user_multileg_deal: XXypHan caenok nonb3oBatens no cBA3Kam

Ta6n. 5. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 M aeHTudmkaTop MHCTPYMEHTA-CBSI3KN
isin_id_rd i4 M aeHTucmkaTop MHCTPYMeHTa nepBoii Horu
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Mone Tun OnucaHune

isin_id_rb i4 M peHTucmkaTop MHCTpPyMeHTa BTOPOI HOTY

duration i4 PasHuLa B KanieHAapHbIX AHAX MEXZY AaTamu UCNIONTHEHNS ABYX dbloyep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 M aeHTudmkaTop caenku no nepeoii Hore

id_deal_rb i8 MaeHTudmkaTop cLenkv no BTOPOii Hore

public_order_id_buy i8 MaeHTudmkaTop 3asBKM Mokynatens (4ns aicbepros - HOMep BUAMMOLNA
YyacTu alicbepr-3asBku nokynaress)

public_order_id_sell i8 MpaeHTndomkaTop 3asBkv npogasua (419 aiicbepros - HOMep BUAMMON Ya-
CTV aiicbepr-3asBkn NpogasLa)

xamount i8 O6bem, KONMYECTBO eAVMHUL, MHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTy NapHoii CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LeHa caenkm

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOM CAENKN

xstatus_buy i8 PacLuMpeHHbIii cTaTyc caenkv co CTOPOHbI Mokynarens

xstatus_sell i8 PacLuvpeHHbIli cTaTyc CAeMKn Co CTOPOHbI MpogaBLa

xstatus2_buy i8 Paclwnpexne gns ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclwipeHve ans ctatycos cienok (B AonosHeHne K nonto xstatus_sell)

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLIHM? HoMep 13 3as1BKM NpoAaBLia

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopasua

comment_buy c20 KomMmeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npogasua

login_buy c20 JNorvH nonb3osartens nokynarens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

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

private_order_id_sell i8 MaeHTudmkaTop 3asBky npogasua (415 aiicbepros - naeHT1grKaTop Beel
aiicbepr-3asBku nNpoaasLa)

reason_buy i4 MpusHak (NpyrunHa) caenkv yperynmpoBaHns nokynarens.

reason_sell i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHusa npogasLia.

Mpumeyanus:

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

HAKTCA TOJIbKO A1 CBOUX CAENO0K

« TMone rate_price Ans UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHE, coaepxuT 0.

« [Mons reason_buy n reason_sell MOryT NpyH1MaTh CneayroLwmne 3HaueHms:

0 O6bluHasn caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/o4YeHHble ¢ [JoOPOCOBECTHLIM YHYACTHUKOM KIMPUHra 6e3 nojayn 3asaBoK

6 3akpbiBatoLiyie CpoyHble KOHTPaKTbI, 3aK/Tl0YEHHbIE B paMKax npoLeaypbl kpocc-gedonTa

7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKMOYEHHbIE B CBA3W C HEUCMONHEHNEM MapXuHanbHOro TpeboBaHus

8 3akpbiBatoLiye CpouHble KOHTPakTbl, 3aK/l0UEHHbIE B CBA3W C HeucnonHeHnem O6s3atenbcTBa No nocTaBke Mo NOCTaBOYHbIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHbIe MeTas bl
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100 WHoe

4.1.1.5. Ta6nuua heartbeat: Cny>xe6Has Ta6nuvua cepBepHbIX YacoB

[JaHHas Tabnuua HanosHSEeTCcs SAPOM TOProBoW CUCTEMbI C ONpefesieHHOW NeproANYHOCTBI0 U MOXET ObITb MCMoMb30BaHa ANs 3a4aq
CVYHXPOHM3aLMM (HanpuMep, A4/1s1 NPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbIii MOMEHT BpeMeHu). Tabnuua UCnonb3yeTcs B pexvve

p,06aB}'IeHVI9~I 3anuceit; ouncTka Ta6l'IVIU,bI nponcxoanT B HOYHOE BpeEMA.

Ta6n. 6. Monsa Tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm
server_time t [Jara v Bpems cepeepa

4.1.1.6. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 7. Nonsa Tabnuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe none noAcucTeMbl penmkaumm
replRev i8 CnyxebHoe nosie NoacUcTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasloM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

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

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/IMPYHIa NepecUUTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauano npvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuaHue npuema 3asiBOK B ayKLMOH OTKPbITUSA

4.2. Notok FORTS_ORDLOG_REPL - NMoToKk aHOHUMHbIX 3asBOK (Type=R)

4.2.1. Cxema paHHbIX

Tabnmupl:
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 orders_log - XXypHan 3asBoK
« multileg_orders_log - XXypHan 3aaB0oK Mo CBsA3kam
« heartbeat - Cnyxeb6Hasi Tabsmua cepBepHbIX YacoB
¢ sys_events - Tabnuua coobITWiA

4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 8. Monsa Ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

public_order_id i8 M aeHTMdKaLMOHHbIA HOMepP 3asiBKU (418 aiicGepros - HOMeEp BUAUMON
yacTtu alicbepra)

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (4715 aiicbeprosB - KONMYECTBO KOH-
TpakToB B onepaumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IM4ecTBO KOHTPAKTOB B 3asiBKe (4711 aiicGepros - OCTaB-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmKaTop cAenky No AaHHOW 3anncu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asaBKu

xstatus2 i8 PaclivpeHve ans ctatycos 3asiBOK (B [IONO/IHEHUE K MOS0 XStatus)

price d16.5 LleHa

moment t Bpems nsmeHeHus CoCTOAHMSA 3anBKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asaBku (UNIX-BpeMsi B HAHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action il [JelictBue c 3aaBKol (415 aiicbepros - AelCTBME C BUAUMOI YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3akntoueHHoii caenku

MpumevaHus:

« lMone xstatus npegcTaensiet co6oi 6GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeAeH B pasgaene NpusHaku, BbICTaB/s-
eMble Yy 3asiBOK 1 CAEJOK.

* [one dir MOXeT NpYHNMATL Criefylowme 3HaYeHns:
1 Buy
2 Sell

« [Mone public_action MoXeT npyHUMaTL crefyoLme 3HaYeHns
0 3asBka yganeHa
1 3anBka gobaBneHa
2 3asBka cBefieHa B cAefky

4.2.1.2. Tabnuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 9. Nona Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

public_order_id i8 MaeHTndmKaumMoHHbIN HOMep 3asBku (418 aiicbepros - HOMepP BUAMMOINA

yacTtu alicbepra)
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

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

public_amount_rest i8 OcTaBLUeecs KO/IM4yecTBO KOHTPAKTOB B 3asiBKe (4711 aiicGepros - OCTaB-
Lueecst KOJIMYeCcTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmKaTop cAenkv No AaHHOW 3anncu XypHana 3asiBok

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 PaclivpeHve ans ctatycos 3asBOK (B [IONO/IHEHUE K MOS0 XStatus)

price d16.5 LleHa. lMosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi CoCTOSAHMSA 3asBKN

moment_ns u8 Bpems nsmeHeHust coctosiHus 3asaBku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [LelicTBue c 3asaBKoi (415 aicbepros - AelCTBME C BUAUMON YacTblo aiic-
6epra)

deal_price d16.5 LleHa nepBo¥i HOTM 3aK/IOYEHHON CAenkn

rate_price d16.5 CTtaBka 3aaBKu. [1o/1e He ucrno/ib3yemcs.

swap_price d16.5 CBOnn-LeHa 3asBku

MpumeyaHus:

« lone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoNs NpuBeAeH B pasgene NpusHaku, BbICTaBNs-
eMble Yy 3as1BOK 1 CAEMOK.

« TMone dir MOXeT NPUHUMATL CnefytoLume 3HaUYeHNs:
1 Buy
2 Sell
« [Mone public_action MoXeT npyHUMAaTL Criedytowme 3HaYeHns
0 3asBka ygasieHa
1 3asBka gobaBneHa
2 3asBKa cBefieHa B cesKy
4.2.1.3. Tabnuua heartbeat: Cny>xe6Has Ta6nuvua cepBepHbIX YacoB
[JaHHas Tabnvua HanonHAeTcs SA4POM TOProBOM CUCTEMbI C ONPeAeseHHON NeprnoANYHOCTLIO N MOXET 6bITb MCNOMb30BaHa 415 3adad
CUHXPOHU3auun (HanpumMep, A4/15 NPOBEPKN NPUXOAA BCEX CAEMNOK 3a ONpeaeneHHbIi MOMEHT BpeMeHw). Tabiuua ncnosb3yercs B pexmme

[06aBeHnsa 3anmceit; oumcTka Tabnumibl MPOMCXOANT B HOYHOE BPEMSI.

Ta6n. 10. Nona tTa6nuybl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replRev i8 Cnyxe6bHoe none nNofAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Ta6nuua coobITUIA

Ta6n. 11. NMons Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pensinkasmm
replAct i8 Cnyxe6Hoe none nofAcucTeMbl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITMSA
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Mone Tun OnucaHune
sess_id i4 Homep ceccun
event_type i4 Tun cobbITuA
message c64 OnuncaHue cobbITus
MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/MPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayvano npomknupuHra

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

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.3. Notok FORTS_DEALS_REPL - NMNotok aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema paHHbIX

Tabnuupbl:

deal - XXypHan cgenok
multileg_deal - XXypHan caenok no cesskam
heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB

sys_events - Tabnuua cobbITuii

4.3.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 12. Nona Taénuybl deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl penimkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

id_deal i8 Homep caenku

Xpos i8 Konnuectso no3uwuii Mo UHCTPYMEHTY Ha pbiHKE Moc/e CAeNkn

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

public_order_id_buy i8 MpeHTudbmkatop 3asBku nokynarens (ons aincbepro - HOMep BUAMMOL
yacTu avicbepr-3asBky Nokynarens)

public_order_id_sell i8 MaeHTudmkaTop 3asBky npogasua (41 aiicbepros - HOMeEp BUAMMOL Ya-
CTU aiicbepr-3asBku NpogasLa)

price d16.5 LleHa

moment t Bpems 3aknoueHns caesnku
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Mone Tun OnucaHune
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 Paclwpexne gns ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)
xstatus2_sell i8 PaclwpeHve ans ctatycos cienok (B fonosHeHne K nonto xstatus_sell)

MpumeyaHus:

* B cpenkax akcnupaumm id nopyyeHust Ha aKkcnupauuio ykasbiBaeTcs B nosne public_order_id_sell, ecnv ato cgenka no onuyoHy, B none
public_order_id_buy B caenkax no chbrouepcy a1 onumvoHa konn, B none public_order_id_sell B caenkax no tbiovepcy A5 onuuoHa nyT.

« Mons xstatus_sell n xstatus_buy siBnstoTCS 6UTOBLIMM Mackamu (MoApo6Hee cM. pasgen MpusHaky, BbICTAB/ISIEMbIE Y 3asIBOK U CLAEMOK)

Ta6n. 13. NMona ta6nuubl multileg_deal

4.3.1.2. Tabnuua multileg_deal: )XypHan caenok no ceBa3kam

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl penvkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTudbmkaTop TOproeoii ceccum

isin_id i4 M aeHTudmKaTop MHCTPYMEHTa-CBA3KN

id_deal i8 Homep caenku

public_order_id_buy i8 MpeHTuchmkatop 3asBku nokynartens (ons aincbepro - HOMep BUAMMOL
yacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTudmkaTop 3asBky Npogasua (41 aiicbepros - HOMep BUAMMOL Ya-
CTU aiicbepr-3asBku NpoaasLa)

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTA

price d16.5 LleHa nepBoii YacT NapHOW CBSA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouermns cgenkm (UNIX-Bpemsi B HAaHOCeKyHAax Mo cTaHAapTy
uTC)

nosystem i1 MpuW3HaK BHECUCTEMHOI cAenku

xstatus_buy i8 Crartyc cienikm Co CTOPOHbI Nokynatens

xstatus_sell i8 Crartyc cenky co CTOpPOHbI NpoaasLa

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

xstatus2_sell i8 PaclunpeHune gns ctatycos CAenokK (B 4ONOMHeHMe K nosto xstatus_sell)

MpumeyaHus:

« [Mons xstatus_sell n xstatus_buy sasnsioTcs 6uToBbIMKM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbICTaBASEMbIE Y 3as9BOK U CAEMNOK)

4.3.1.3. Ta6nuua heartbeat: Cny>xe6Han Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanosHSEeTCs SAPOM TOProBOl CUCTEMbI C ONPefesieHHOW NeproANYHOCTLI0 U MOXET ObITb MCMOMb30BaHa As 3a4aq
CVYHXPOHU3aLMM (HANpUMep, A4/1s1 MPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbI MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvme
[06aBneHus 3anuceil; oumcTka TabnuLbl NPOUCXOAUT B HOUHOE BPEMSI.

Ta6n. 14. Nona tTa6nuybl heartbeat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
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server_time

t

[ara n Bpema cepsepa

4.3.1.4. Tabnuua sys_events: Ta6nuua coobITUIA

Ta6n. 15. NMons Ta6bnuubl sys_events

Mone Tun OnucaHne

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

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUA

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fjaHHbIX U3 KIMPYHIOBO CUCTEMbI B TOPTOBYIO Nepes HauyasioM HOBO TOProBoii ceccun

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Havano npomkinpuHra
event_type =5

message = "clearing_started"
Hauasio 0CHOBHOrO KNpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYeHa

event_type = 8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocne NPoMKINPUHra nepecymuTaHbl

4.4. Notok FORTS_FEE_REPL - MoTok koMuccuit n wtpacos 6Upxu

(Type=AR)
4.4.1. Cxema AaHHbIX

Tabnuupbl:

« adjusted_fee - Komuccum 6upxu

* penalty - LUTpadbl 6upxu

» sys_events - Tabnmua cobbITHiA

4.4.1.1. Ta6nuua adjusted_fee: Komuccun 6upxu

Ta6n. 16. NMona ta6nuubl adjusted_fee

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacucTeMbl penmkawmm
id_deal i8 Homep caenku

moment t Bpewms 3aknioueHns caenku
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Mone Tun OnucaHune
moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
UTC)
code_buy c7 Kog nokynarens
code_sell c7 Ko npopgasua
initial_fee_buy d26.2 C6op no caenke nokynartensi, rpy6o
initial_fee_sell d26.2 C6op no caenke npogasua, rpy6o
adjusted_fee_buy d26.2 C6op no caenke nokynarensi, TO4HO
adjusted_fee_trade_buy d26.2 BuipxeBoii c6op Mo caesnke nokynarens, TO4HO
adjusted_fee_clearing_buy d26.2 KnupurHrossIi c6op No caesnke nokynaresisi, TO4HO
adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO
adjusted_fee_trade_sell d26.2 BuipxeBoii c6op Mo caenke npofasLa, TOYHO
adjusted_fee_clearing_sell d26.2 KnupuHroBblili c6op no caenke npogasLa, TOHHO
id_deal_multileg i8 Homep caenku no cesiske

Ta6n. 17. NMona Taénuubl penalty

4.4.1.2. Ta6nuua penalty: LUTpadbl 6upxn

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

sess_id i4 Homep ceccun

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

moment t Bpems 3aknoueHns caenku

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

code_buy c7 Kog, nokynatens

code_sell c7 Kop, npogasua

penalty_buy d26.2 Ltpad no caenke nokynarens

penalty_sell d26.2 LLTpadc no caenke npogasLa

4.4.1.3. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 18. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkaLmm
event_id i8 YHUKasTbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITUA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fJaHHbIX U3 KIMPUHIOBO CUCTEMbI B TOPTOBYIO Nepes Ha4yasioM HOBO TOProBoOii ceccun

event_type =2

message = "intraday_clearing_finished"
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Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI
event_type =4

message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5

message = "clearing_started"

Hayano 0CHOBHOro KnnpuHra

event_type =6

message = "extension_of _limits_finished"
PaszgBukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecynTaHsbl

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTaBOK KOMUCCUiA GUPXU
(Type=AR)

4.5.1. Cxema gaHHbIX
Tabnuupl:
« futures_rate - TouHble CTABKM KOMUCCUIA NO (pbrOYEPCAM Y MHCTPYMEHTaM-CBSI3Kam
¢ option_rate - TouHble CTaBK/M KOMUCCWI MO OnNuuoHam
¢ sys_events - Tabnmua co6bITUiA
4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIF NO hbloYepcaM U MUHCTPYMEHTaM-CBA3Kam

Ta6n. 19. Nona Taénuybl futures_rate

Mone Tun OnucaHue

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoacucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouyHasn cTaBka GUPXKEBOW KOMUCCUM 151 A4PECHbIX CAEMNOK
exchange_fee d26.2 TouHasi cTaBka GMPXKEBOI KOMUCCUMN N1 @aHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 TouHas cTaBka K/IMPUHIOBOM KOMUCCUN ANS1 aiPECHbIX CAEMOK
clearing_fee d26.2 TouHas cTaBka KIMPUHIOBO KOMUCCUM A1 @HOHVMHbIX CAEMOK
exp_clearing_fee d26.2 To4yHasn cTaBka KIMPWHIOBOM KOMUCCUK 32 UCMOSTHEHNE KOHTpakTa.

4.5.1.2. Tabnuua option_rate: ToUHble CTAaBKM KOMUCCUIA NO ONLMOHaM

Ta6n. 20. Mona Ta6nuybl option_rate

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUpPXeBOI KOMUCCUW AN aAPECHbIX CAeNoK
exchange_fee d26.2 TouHas cTaBka 6pPXeBO KOMUCCHM A1 aHOHVMHBIX CAEN0K
clearing_fee_negdeal d26.2 ToyHasi cTaBka K/IMPUHIOBOM KOMUCCUN ANst aiPECHbIX CAENOK
clearing_fee d26.2 TouHast cTaBka KIMPUHIOBOM KOMUCCUM AN @HOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOI KOMUCCUM 3@ UCMOJTHEHNE KOHTPaKTa.
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4.5.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 21. NMons Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauvano npomknupuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of _limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocse NPOMK/IMPUHIra nepecynTaHbl

4.6. NMNotok FORTS_BROKER_FEE_REPL - Bpokepckue komuccuum (Type=l)

4.6.1. Cxema AaHHbIX
Tabnuupbl:
* broker_fee - Bpokepckas komuccus
¢ sys_events - Tabnumua co6bITUiA
4.6.1.1. Ta6nuua broker_fee: Bpokepckasa kKomuccus

Ta6n. 22. NMons ta6nuubl broker_fee

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

108



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

Mone Tun OnucaHune

broker_fee_buy d26.2 Bpokepckas komuccus no caesnke nokynarens
broker_fee_sell d26.2 Bpokepckas komuccus No caenke npogasua
id_deal_multileg i8 Homep caenku no ceaske

4.6.1.2. Ta6nuua sys_events: Ta6smua coobITUA

Ta6n. 23. NMona Ta6énuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasloM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

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

event_type =6

message = "extension_of_limits_finished"
Pa3zgBwkka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/IMPUHIa NepecUmnTaHbl

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl ana pacyeta
6pokepckout komuccun (Type=l)
4.7.1. Cxema gaHHbIX
Ta6nmup!:
« broker_fee_params - MapameTpb /151 pacyeta GpoKepCcKoii KOMACCHN
« sys_events - Ta6nuLa CoGbITHiA
4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl ANA pacueta 6poKepcKovi KomMuccum

Ta6n. 24. NMona ta6nuubl broker_fee_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTemMbl pennkaumm
replAct i8 CnyxebHoe nose NoacUCTEMbI penankalmumn
sess_id i4 Homep ceccumn
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Mone Tun OnucaHune

client_code c7 Koga knuneHTa (kog 6pokepa)

lower_fee d26.2 MUH1MasIbHO BO3MOXHAs CyMMa GPOKEPCKOI KOMUCCUM 33 OAWNH KOHTPaKT

upper_fee d26.2 MakcrMmanbHO BO3MOXHAas CyMMma OGpOKEepCKOW KOMUCCWUM 3a OAUH KOH-
TpakT

multiplier d26.2 MynbsTURIMKATOP K CyMMe GUPXXEBOT0 U KITMPUHIOBOTO cbopa

additive d26.2 MocTosiHHas fobaska 3a OAVH KOHTPaKT

MpumeyaHus:

 lMone client_code MoXeT cogepxaTb NMMGO KoL KMEHTCKOro pasgena, mbo ko 6pokepckoit doupMbl. ECin ykasaH ko KnveHTa, To
3afjaHHble NapameTpbl UCNO/b3YITCA AN18 pacyeTa 6pPOKePCKOi KOMUCCUM NO CAeMKam AaHHOTo knveHTa. Ecnm ykasaH kog 6pokepa, To
napameTpbl UCNO/b3YTCA A8 pacyeTa GPoKepcKoi KoMUccUn No BCeM knveHTam B®.

* lMone sess_id MOXeT NpMHMMATb cneaytoLme 3Ha4YeHns:
sess_id  Tekywue (geiicTBylowye ceilvac) napameTpbl pacyeTa.
-1 [Jo6aBneHne HOBbIX NapamMeTpoB pacyeTa. MapameTpbl NPUMEHAKTCA B CefytoLLeil TOproBoii ceccum.
-2 YpaneHve TekyLMX napameTpoB pacyeTa. [apameTpbl yAansoTcs B cefytoLleli ToproBoii ceccum.
4.7.1.2. Ta6nuuya sys_events: Ta6smua coobITUiA

Ta6n. 25. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nosne noacucTeMbl penmkaLmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B03MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska [aHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeAcTBa nocsie MPOMK/MPYIHIA NePeCcHUTaHbl

4.8. NMoTtok FORTS_USERORDERBOOK_REPL - 3asaBku nonb3oBartensa: Cpes
ctakaHa (Type=R)

B noToke ¢ NeprMoanYHOCTbIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTcs cpes akTUBHbIX 3asiBOK, U 3anuch B Tabnuue info ¢ peBusveii
nocnefHeli 06paboTaHHol TpaH3akuum 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOSIHMEM My6MKaumm cpesa (none publication_state).
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B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HayveHmne 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema AaHHbIX
Tabnuupbl:
 orders - Tabnuua akTVBHbIX (PbHOYEPCHBLIX U OMNLMOHHBIX 3a5BOK
« info - IHhopMauus o cTakaHax
4.8.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX (PbIOYEPCHBLIX U ONMLMOHHBbIX 3aABOK

Ta6n. 26. Nona Tabnuybl orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penikawumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 MaeHTndmKauMoHHbIN HOMep 3asBku (418 aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

client_code c7 Kog knneHTa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHna 3asaekn (UNIX-Bpems B HaHOCeKyHAax no
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3as8BKu

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

public_action i1 [eictBune c 3aaBKoit (aNs alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 Llena

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (47158 aiicbepros - KONMYECTBO KOH-
TPakToB B onepauumu No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 NorvH nonb3oBartens, NOCTaBUBLUETO 3asBKy

broker_to c7 Kog, SPECTRA chupMmbl-agpecara BHECUCTEMHON 3asBKU

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOI 3a51BKU

date_exp t [Jata ncteyeHns 3asBkn

id_ord1 i8 Homep nepBoii 3asBkn

broker_from_rts c7 Kog, PTC dompmbl - Bnagensua 3anaskn

aspref i4 MpaeHTndmkatop nonb3osarens. N5 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHTngukatop MASTER-normHa.

private_order_id i8 NaeHTUMKaLMOHHbIA HoMep 3asBKku (419 aiic6eproB — naeHTUguKaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonnyectBo KOHTPaKTOB B onepauvu (4718 alicbeproB — KOJIMHECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKOIA)

private_amount_rest i8 OcTaBLUeecs KOM4ecTBO KOHTPAKTOB B 3asiBKe (4711 alicbepros - OCTaB-
LLUeecs KoNMYecTBO KOHTPAKTOB BO BCeli alicbepr-3asiBke)

variance_amount i8 AMNAMTYfA OTKNIOHEHUS (B KOHTpaKTax) cny4aiiHoli HaabaBku K BCM/ibiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaBMAOLLENR BCnbl-
BatoLLleil YacTu alicbepr-3asBku

private_action i1 [eictBune c 3asBKoiA (4515 aiicbeproB — feiicTBME B OTHOLLEHUW BCEA aiic-
6epr-3asBku)
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Mone Tun OnucaHue

private_init_moment t Bpems nosiBneHns 3asBku (815 aiic6epros - BpeMs NOSABNEHNS BCeld alic-
6epr-3asBkm)

private_init_amount i8 HayasnbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYeCTBO KOHTPAKTOB BO BCeli alicbepr-3asBke)

reason i4 Mpu3HaK (MprUuMHa) 3as1BKU1, BbICTAB/IEHHOW [/151 3aK/HOUEHUS CLEMNKM ype-
rynMpoBaHusi 06s13aTenbCTB.

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
KONMYEeCTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHus:

« lMone xstatus npegcTaensietT co6oi 6UTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeaeH B pasgene NpusHaku, BbICTaB/s-
eMble y 3asiBOK 1 CAE/OK.

* [Mone dir MOXET NPMHUMATL CneaytoLive 3HaUYeHUs:
1 Buy
2 Sell
« [Mone public_action MoXeT NpyHUMaTL Criefyolme 3Ha4eHNs:
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBkKa cBefieHa B CAefKy
« [Mone private_action (action) MOXeT NpYHUMATL CrieayloLme 3HaYeHNS:
0 3asBka ypasieHa
1 3anBka gobasneHa
2 3asBka cBefeHa B CcAenky
3 3asBka fobaBneHa B pe3ynbrare NOSABNEHWSA HOBOM BUAMMOI YacTu aiicbepra

« [lone reason MOXET MpUHUMAaTL CriegyloLmne 3Ha4YeHns:

0 O6bl4Has 3asBKa

4 BanaHcupytowye CpoyHble KOHTPaKTbl, 3ak/I4eHHble ¢ Jo6pOCOBECTHLIM YHAaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE B paMkax npoueaypbl kpocc-gedonTta

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

8 3akpblBatoLme CpoyHble KOHTPaKThbl, 3aK/l0UYEHHbIE B CBA3W C HeucnosiHeHnem O6si3aTenibcTBa NO NOCTaBke MO NOCTaBOYHLIM

CpouHbIM KOHTpaKTam Ha AparoLeHHble MeTaslbl
100 WHoe
4.8.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 27. Nona tTaénuybl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none NogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

infolD i8 YHWKaIbHbIA K10y

logRev i8 MocnepHsas obpaboTaHHasA peBM3Ns Ha MOMEHT hOPMUPOBaHUS cpesa
lifeNum i1 Homep Xu13H1 noToka

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa
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MpumeyaHus:
« [None publication_state MOXET NpMHUMAaTL CneayoLLye 3HauYeHus:
0 in progress (4aHHbIe He rOTOBbI)

1 done

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIV (Type=R)

B noToke ¢ neprMoanYHOCTbIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTcs cpes akTUBHbIX 3asiBOK, U 3anuchk B Tabnuue info ¢ peBusnveii
nocnefHelt 06paboTaHHol TpaH3akuum 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOsIHMEM My6MKaumm cpesa (none publication_state).
B momeHT ny6nmkaumm cpesa none publication_state npuHumaeT 3HayveHme 0. MNocne Toro kak cpes ony6avkosaH publication_state npuHu-
MaeT 3HauveHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.9.1. Cxema pgaHHbIX
Tabnuupl:
« orders - TaGI'IVILl,a AKTUBHbIX aHOHUMHbIX 3aABOK
* info - IHchopmaums o ctakaHax
4.9.1.1. Ta6nuua orders: Tabnumua akTUBHbIX aHOHUMHbIX 3asBOK

Ta6n. 28. NMonsa Ta6nuubl orders

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

public_order_id i8 M aeHTUMKALMOHHbIA HOMep 3asiBKM (AN aiicbepros - HOMep BUAMMOA
yacTu alicbepra)

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHus coctosiHna 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asaBKu

xstatus2 i8 PaclivpeHve ans ctatycos 3asiBOK (B [IONO/IHEHUE K MOS0 XStatus)

public_action i1 [LelicTBue c 3aaBKol (4Nns aiicbepros - AeliCTBME C BUAUMOI YacTblo aiic-
6epra)

isin_id i4 YHUWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

price d16.5 Llena

public_amount i8 KonmyecTBO KOHTPaKTOB B onepauuun (415 aincbeproB - KOIMUYECTBO KOH-
TPakKToOB B onepauumn no BUAUMON YacTu aincbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCTBO KOHTPAKTOB B 3asiBke (4151 aiic6epros - ocTas-
LLEeCcs KONIMYeCTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

public_init_moment t Bpewmsi nosiBNneHns 3aaBku (4718 alicbepros - BpEMS NOSIB/IEHUSI BUAMMOA
yacTu ailicbepra)

public_init_amount i8 HayasibHOe KoNM4ecTBO KOHTPAaKTOB B 3asiBKe (/19 aiicbepros - HayasibHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAVMMOIA YacTu aiicbepra)

MpumeyaHus:

« lMone xstatus npegcTaensiet co6oi GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeaeH B pasgaene NpusHaku, BbICTaB/s-
eMble Yy 3asiBOK 1 CAEJOK.

« [one dir MOXeT NPUHUMATL CnefytoLume 3HaUYeHNs:
1 Buy
2 Sell
« [Mone public_action MoxeT NnpuHUMaTh criefytouime 3Ha4YeHns

1 3anBka gobasneHa
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2 3asBKa cBefeHa B CAenky
4.9.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 29. Nona tTa6nuybl info

Mone Twvn OnucaHve

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

infolD i8 YHVKaJTbHbINA KoY

logRev i8 MocnegHas obpaboTaHHas peBU3MS HA MOMEHT (DOpPMMPOBaHMS cpesa
lifeNum i4 Homep Xu13HN noToka

moment t Bpems chopmuposaHus cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa

MpumeyvaHus:

» [Mone publication_state moxeT NpuHUMaTL criefyoLme 3HadyeHns:
0 in progress (4aHHbIE He rOTOBbI)

1 done

4.10. Motok FORTS_COMMON_REPL - O6was niopmanms no ceccumu
(Type=l)
4.10.1. Cxema gaHHbIX
Ta6nmup!:
« common - O6Las NHOPMALWS Mo Ceccui
4.10.1.1. Ta6nnya common: O6was nHcpopmayus no ceccum

Tabnuua coaepXuT 06LLepbIHOYHbIE MOKA3aTeNN Takne Kak nyyllme 3asiBKU Ha MOKYMKy U MPOAaXY, LeHbI OTKPLITUS, 3aKPbITUS 1 T.N.

Ta6n. 30. Monsa Ta6nuubl common

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

best_buy d16.5 LleHa nyuLueli 3a89BK1 Ha NOKYMNKY C YYETOM CUHTETUYECKOW JIMKBUAHOCTMN

xamount_buy i8 KonnuecTtBo B 3asBKax Ha MOKYMKY C NlyyLleli LLeHOW C y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_buy_qty i4 KonnuecTtBo 3as1BOK Ha MOKYMKY C y4ETOM CUHTETUYECKOI IMKBUAHOCTM

xorders_buy_amount i8 O6bEM B KOHTpaKTax B 3asBKax Ha MOKymnKy C y4eTOM CUHTETUYECKOW -
KBUAHOCTN

best_sell d16.5 LleHa nyuiueli 3asBK1 Ha Npofaxy € y4eTOM CUHTETUYECKOW JIMKBUAHOCTM

xamount_sell i8 KonnuecTBo B 3asiBkax Ha NPOAAXyY C /lyyllell LLeHOo ¢ y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_sell_gty i4 KonnuecTtBo 3as1BOK Ha NPOAAXY C YH4ETOM CUHTETUYECKON TMKBULHOCTM

xorders_sell_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha MPOAAXY C YH4EeTOM CUHTETUYECKON Nn-
KBUAHOCTN

open_price d16.5 LleHa OTKpbITUS

close_price d16.5 LleHa 3akpbITus

opening_auction_price d16.5 LleHa ayKunoHa OTKpbITUA

price d16.5 LleHa nocneaHei caenku
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Mone Tun OnucaHune

trend d16.5 TpeHA n3MeHeHus LeHbl (pasHuua Mexay LeHamy AByx NocnefHux cae-
NOK)

xamount i8 KonnuecTtBo B nocnegHeii caenke

deal_time t [ata n Bpems nocnefHeli coenku

deal_time_ns u8 [ata n Bpems nocnegHein caenkn (UNIX-BpeMs B HAGHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHumasnibHas LeHa

max_price d16.5 MakcumasnbHas LeHa

avr_price d16.5 CpefgHeB3BeLleHHasn LeHa

xcontr_count i8 O6LLee KONMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHblii 06bEM caienok B py6nsx

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonuuyecTtBo caenok

settlement_price_open d16.5 PacueTHas LeHa npegplayLieli ceccum.

Xpos i8 TekyLee KoMYecTBO OTKPbITbIX NO3MLUIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvicu

mod_time_ns u8 [Jata n Bpemsa nsmeHeHus 3anucu (UNIX-Bpems B HAGHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLwiast pbIHOYHAS LieHa.

price_assigned_by_admin i1 MpW3HaK yCTaHOBKYM TEKYLLEe PbIHOYHON LieHbl ALMUHUCTPATOPOM TOPrOB.

local_time t Mone gna MOHUTOPMHIa penvkaLumMm common

best_buy_native dl6.5 LleHa nyuiueli 3a89BKM Ha NOKYNKy 6€3 yyeTa CUHTETMYECKOW NIMKBUAHOCTU

xamount_buy _native i8 KonmuecTBo B 3asBKax Ha NOKYMKY C Ny4lleit LeHol 6e3 yyeTa CUHTeTUYe-
CKOW NINKBUAHOCTH

xorders_buy_amount_native i8 O6BbEM B KOHTpaKTax B 3asiBKax Ha MOKynky 6e3 yueTa CUHTETUYECKO Nn-
KBMOHOCTN

best_sell_native d16.5 LleHa nyyLueii 3aBkU Ha Npofaxy 6e3 yyeTa CUHTETUYECKOMN JIMKBUAHOCTM

xamount_sell_native i8 KonuuecTBo B 3asBKax Ha NpoAaxy C Nydlleli LeHol 6e3 yueta CUHTETU-
4ecKoli IMKBUAHOCTN

xorders_sell_amount_native i8 O6bEM B KOHTPaKTax B 3asiBKax Ha Npogaxy 6e3 yyeta CUHTETMYECKON /n-
KBUAHOCTN

MpumeyaHus:

« [None open_price cogepXuT LieHy NepBoii cAenkn B TEKyLLel ceccun, a ecnu eé Her, To 0.

« Mone close_price COaePXUT LEHY NocneaHeit cAenku B COOTBETCTBYIOLLEN ceccun. [0 3aBepLUeHNs ceccun B nosie TpaHcanpyetcst 0.
Mocne 3aBepLUeHns ceccuu (Moc/ie BEYUEPHETO KNMPUHIA 0 YTPpa) TPaHC/MPYETCS LieHa nocieaHeit caenku unv 0, ecriv CAenok He 6bi1o.

« [one price_assigned_by_admin MoXeT NprH1MaTh Criefytome 3HaueHns:

1 3HaueHwe TekyLleil pbIHOUHOI LieHbl B none market_price ycTaHOBEHO AAMUHUCTPATOPOM TOProB.

0 3HaueHue Tekylleii pbIHOUYHON LieHbl B nofie market_price paccuMTaHo CUCTEMOIA.

4.11. NoToKu arpernpoBaHHbIX cTakaHoB (Type=l)
CyLecTByeT HECKO/bKO MOTOKOB arpervpoBaHHbIX CTakaHOB C Pas/INyHOM I/TyOGUHOM.
¢ FORTS_AGGR50_REPL - c rny6uHoli 50 LeHOBbIX YPOBHE
* FORTS_AGGR20_REPL - ¢ rny6uHoii 20 LLeHOBbIX YPOBHe
* FORTS_AGGR5_REPL - ¢ rny6uHoii 5 LLeHOBbIX YpOBHeii

B03MOXHOCTb nostyyeHus onpeaenéHHoro noToka 3aBMCUT OT Npas Nosib3oBaTesns.

4.11.1. Cxema AaHHbIX

Tabnmupl:

« orders_aggr - ArpermpoBaHHble CTakaHbl
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4.11.1.1. Tabnuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervpoBaHHble CTakaHbl (DOPMUPYIOTCS MYTEM CYMMMPOBAHUS MO 0GBEMY aKTUBHbIX 3asIBOK C OMHAKOBbIMU MHCTPYMEHTOM, LiEHOM 1
HanpasfieHnemM.

PeX1Mbl ncnonb3oBaHWs TabmLbl B 3aBUCMOCTU OT PEXUMOB PaboThl TOProBOi CUCTEMBI:

* HouHoi nepuog, - Tabnuua coaepXnT faHHble HA MOMEHT 3aBepLUeHMs Be4epHeii ceccumn

» ToproBasi ceccusi O MPOMEXYTOYHOIO KNNPUHra - Tabnvua 06HOBNSAETCS akTUBHLIMU 3asBKaMu

* [pOMEeXyTOuUHbIli KTUPUHT - Tabnnua He 0GHOBNSIETCSA U COAEPXMUT AaHHbIE HA MOMEHT Havasia MPOMEXYTOYHOrO KMpyHra
» ToproBasi ceccusi nocsie NPOMEXYTOYHOr0 K/IMPUHTa - Tabnuua 06HOBASETCA aKTUBHbLIMY 3asiBKamMu

» OCHOBHOV K/TMPUWHT - Tabnuua oumnLaeTcs

» BeuepHss Toprosas ceccus - Tabnuua 06HOBASETCS aKTUBHbIMU 3asiBKaMn BeYepHei ceccum

Ta6n. 31. Nona ta6nuubl orders_aggr

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

price d16.5 LleHoBOW ypoBeHb

volume i8 O6bEM C yHEeTOM CUHTETUYECKON TMKBULHOCTM

moment t Bpems nocnefgHero o6HOBNEHNA 3anucy

moment_ns u8 Bpewms nocnegHero o6HoBeHus 3anucu (UNIX-BpeMs B HAHOCEKYHAAxX Mo
cTaHgapty UTC)

dir i1 Hanpasnexune

synth_volume i8 O6bEM CUHTETMYECKOW NIMKBUAHOCTM

MpumeyaHus:

* B cTakaHe No MHCTPYMEHTY MOTYT MPUCYTCTBOBATb 3aNVCU C Hy/1IEBbIMU 3HAUYEHUSAMU. DTO 03HAYAET, UTO KOJIMYECTBO 3as1BOK MO MHCTPY-
MeHTY (LEeHOBbIX YPOBHEW) He HabupaeTcs Ha BClo OMKCUPOBaHHYIO T1yOuHY cTakaHa. Takve 3anvicu cnegyeT urHopuposatb. B ganb-
HeiweM 3anmcy ¢ HyNSMU MOTYT OOHOBAATLCS 3HAUYEHUSIMU C HOBbIM LIEHOBbLIM YPOBHEM, B C/I€CTBME MOSIB/IEHUS B CUCTEME HOBbIX
3a5BOK MO VHCTPYMEHTY.

 3anucu B cTakaHe o MHCTPYMEHTY MOryT 06HOBNATLCA (M3MeHeHue price/volume/dir). 3To 03Ha4aeT, YTo NpeabIayLLuii LEHOBOI YypOBEHb
"BbllleNn” K3 cTakaHa, a HoBbIi "BOLLIEN" B CTaKaH.

» O6HyneHune (volume=0) cyLiecTByHOLLE 3anMCK B CTakaHe — 03HaAYaEeT, YTO AaHHbIN LLeHOBOI YpPOBEHb "Bbillen"” 13 cTakaHa (Hanpumvep,
e[MHCTBEHHas 3asBKa, hopMm1poBaBLIas LLeHOBOM YPOBEHb, Oblfla yaasieHa), a APYrMX CKPbITbIX LLEHOBbLIX YPOBHEl (3as1BOK) MO UHCTPY-
MEHTY B CUCTEME HET.

+ 3HaueHue nonst moment (moment_ns) B TabnuLe He ABNSIETCA MOHOTOHHO Bo3pacTarolym. Mpy Bo3pacTaHuy replRev B NoToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOSIBNIATLCA 3anuUcK ¢ 6o/1ee paHHUM 3HaueHeM nofsi moment. Takoe NoBefeHWe CUCTEMbI OXMAAEMO U
MOXeT BO3HUKaTb B PasHbIX CUTyauusix, korga cpopMMpOBaHHbI paHee LeHOBOI YpoBeHb Gbll CKPbIT B CU/Ty HEKOTOPbIX NPUUMH, HO
MoTOM Hauan oTobpaxatbcsi. MNonie xe moment CoOAePXUT B cebe Bpemsi CO6bITUSA, NpuBeALIero K hopMUMPOBAHUIO LIEHOBOTO YPOBHS
(nocTaHoBKa, CHATUE, UCMONIHEHME 3asiBKy). pUMepbl N0A0GHOTo NOBEAEHUs! CUCTEMbI:

o Camblil NPOCTOM Criyyalt cBs3aH C TeEM, YTO B NOTOKaxX arperpoBaHHbIX CTakaHOB NOKa3biBaeTCA OrpaHNYeHHOE MO LieHe KOMYecTBO
ypoBHeit nuksmaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaetcs nwb 20 fyyinx LEHOBbIX YPOBHeN. CKPbITbIN, HO yXe
chopMM1pPOBaHHBI YPOBEHb C LIEHOIN BHE OTOGpakaeMoro Auanas3oHa, MOXET NOABUTLCS, eCiM OAMH 13 0TOBPaKaeMbIX LeHOBbIX

ypOBHei1 "nucues" (Hanpumep, 6bina yaaneHa eguHCTBEHHASA 3asBka, (DopMMpoBaBLIas BUAUMbIV LEHOBOIR YPOBEHB).

o TMoxoxasi, HO UyTb Go/Iee COXKHAA CUTYaLMS CBA3aHA C UHAMKATUBHOM CUHTETUYECKON NIMKBUAHOCTbLIO. B arpermpoBaHHbIX CTakaHax,
BHE 3aBMCUMOCTY OT UX INly6UHbI, BCEerga TpaHcmpyeTcsi He 6osiee 5 LieHOBbIX YPOBHEN, hopMUpyeMbIX MHANKATUBHLIMW CUHTETUYE-
CKUMU 3asiBKamm (CM. pasgen 2.9.2). COOTBETCTBEHHO, 34eCh CUTYaLMsi MOXET 6biTb aHa/IOTMYHA, eC/IN Kakue-To LieHOBbIe YPOBHU
npeAcTaBneHbl TONbKO NULUb UHAWKATUBHOW CUHTETUYECKOW MKBUAHOCTLIO. MpK "MCUYEe3HOBEHUU" Takoro LEeHOBOTO YPOBHSI HAYHET
0TO6paXaThHCS CNPATaHHbINA 10 3TOT0 LIEHOBO YPOBEHb UHAMKATUBHOM CUHTETUYECKON SIMKBUAHOCTW. EC/IN e Ha 3TUX YPOBHSIX Npu-
CYTCTBYET W JIMKBUAHOCTb, CO3AaHHAs peasibHbIMU 3asiBKaMiy B 3TOM UHCTPYMEHTe, TO Nogo6Horo addpekTa yxe He Gyaet. MNogpo6Hee
NPO CUHTETMYECKUIA MATUMHT U UHAWKATUBHYIO CUHTETUYECKYIO JIMKBUAHOCTL CM. pasgen 2.9.

4.12. Notok FORTS_POS_REPL - Uudhopmayusa o nosuuyumax (Type=l)

4.12.1. Cxema gaHHbIX

Tabnuupbl:
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* position - Mo3numun kIMeHToB N Bpokepckux drpm
* position_sa - Mo3unuyun yposHsA PacuéTHoro Koga
» sys_events - Tabnmua cobbIThiA
4.12.1.1. Ta6nuuya position: NMosuunm KNAMeHTOB
Tabnuua cogepxuTt nHopMaLmio 0 NO3MLUSIX KMEHTOB 1 BO.

Ta6n. 32. Monsa Taénuubl position

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 Cnyxe6bHoe none noAcucTembl penvkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbIA YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTa

Xpos i8 TekyLiasa nonuns

xbuys_qty i8 KonnuecTtBo KynsieHHbIX KOHTPaKTOB B XOfe ceccun

xsells_qty i8 KonmyecTBo NpoAaHHbIX KOHTPaKTOB B XO4€ ceccum

xopen_qty i8 KonnuectBo no3uuuii Ha Havaso ceccum

waprice d16.5 YyeTHas LeHa nosnumnm

net_volume_rur d26.2 HeTTo-060p0T MO cAenkam 3a ceccuto B py6sx. MNpogaxu yunTbiBaoTcs €
NOSIOXUTENBHBIM 3HAKOM, @ MOKYMKW C OTpULaTesIbHbIM.

last_deal_id i8 Howmep nocnepgHeii caenkn

last_quantity i8 O6beM NO3MLMKN HA MOMEHT OKOHYaHUA MPOMEXYTOYHOTO WU BEeYEpHEro
KVpuHra

account_type i1 e 1-anabo
* 2 - ANAa KNneHTa

4.12.1.2. Ta6nuua position_sa: MNosuyumn ypoBHsa PacuéTHoOro koga

Tabnmua cogepXuT MHChOpPMAaLIMIO O MO3ULMSIX YPOBHS PacuéTHoro koaa.

Ta6n. 33. NMonsa Ta6nuubl position_sa

Mone Twvn OnucaHve

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none noAcucTeMbl pensimkaumm

client_code cl2 PacuéTHbIn kog

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa

Xpos i8 TekyLuas nosuums

xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B X0fe ceccun

xsells_qgty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB B XOAE Ceccum

xopen_qty i8 KonmuecTBo No3uumii Ha Havaso ceccum

waprice d16.5 YueTHas LeHa nos3vumm

net_volume_rur d26.2 HeTT0-060pO0T NO cAeskam 3a ceccuto B pyorisx. Npoaaxu yuntbiBakoTcs ¢
NOMIOXUTENbHBIM 3HAKOM, @ MOKYMKW C OTpuLaTebHbIM.

last_deal_id i8 Homep nocnegHeii caenku

last_quantity i8 O6bem No3nLMM HA MOMEHT OKOHYaHMSA MPOMEXYTOYHOIO UM BEYEPHEro
KMpWHra

4.12.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 34. NMonsa Ta6bnuubl sys_events

Mone

Tun

OnucaHue

repliD

i8

Cny)KeGHoe nosie noaAcucTemMbl penmkalmn
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn
event_type i4 Tun cobbITuA
message c64 OnuncaHune cobbITUA
MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3aKkoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type =2

message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hauano npoMknnpuHra

event_type =5

message = "clearing_started"
Hayvano 0CHOBHOro KnnpuHra

event_type =6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8

message = "broker_recalc_finished"

JeHexHble cpeacTBa nocne NPOMKIVPUHTA NepecynTaHsbl

4.13. Notok FORTS_PART_REPL - UHdopmauyusa o cpeacTeax U imMmmrax

(Type=l)
4.13.1. Cxema gaHHbIX

Tabnuupbl:

 part - CpefcTtsa M IMMUTBI N0 KIMEHTaM 1 6poKepcknM hmpmam

e part_sa - Cpeactsa v IMMUTbI N0 PacuyeTHoOMY Koy

* sys_events - Tabnuua cobbITui

4.13.1.1. Ta6nuua part: Cpeactsa 1 IMMUTBLI NO KJIMEHTaM U GPOKepPCKUM chupmam

Tabnuua cogepXxuT MHopMaLUo 0 CPeACTBax, IMMUTAaX U HACTPOKM aBTOMATUUYECKOTO M3MEHEHUS IMMUTOB [/151 KITMEHTOB U GPOKEPCKUX

dvpm.

Ta6n. 35. NMona tTa6nuubl part

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

client_code c7 Ko knneHTa nnmn 6pokepckoi hupmsbi

money_free d26.2 CBoboaHble cpefcTBa. Cymma py6neit 1 3a10roB, ANCKOHTYPOBAHHBIX B
py6nu, foCTynHasA Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — broker_fee — penalty)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog MO.

vm_reserve d26.2 BapuauyoHHas mapxa no 3akpbITbIM MO3ULMAM U BAUTHOTHBIN PUCK.
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Mone Tun OnucaHune

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hanunuve ycTaHOBNEHHbIX AEHEXHOro W 3a/10roBOro IMMUTOB: 1 - nnmut
ycTaHoBneH (nposepsietcs); O - IMMUT He ycTaHoB/EeH (He NpoBepsieTcs)

money_old d26.2 O6Luee KOMUECTBO py6neli 1 ANCKOHTMPOBAaHHLIX B Py6n 3a/10roB Ha Ko-
Hel, npeAplayLuel ceccum

money_amount d26.2 O6LLee KONMYecTBO py6ael 1 AUCKOHTUPOBAHHbIX B Py6/n 3a/1070B

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTUPOBaHHbIX B pyonu

vm_intercl d26.2 BapuauyoHHas mapxa, cnncaHHas unm nosyvyeHHast B NPOM. KMPUHT

is_auto_update_limit i1 [Mpu3HaK aBTOMATNYECKON KOPPEKLMU MMUTA Ha BENNYMHY J0X04a npu
3aKauke nocrne KnmpuHra: 0-HeT, 1-MeHATb.

broker_fee d26.2 CpepcTBa, 3a6/10KMpOBaHHbIe N0A, 6GPOKEPCKY0 KOMUCCHIO.

penalty d26.2 LLitpad 3a caenku yperynnpoBaHus, 3ak/itoueHHbIe NPy NPOBEAEHNN NPO-
Liesypbl NPUHYANTENBHOTO 3aKPbITWS NO3ULMIA Hef06pOCOBECTHOMO YyacT-
HVIKa KIMpUHra.

premium_intercl d26.2 MpemMusi, nonyyYeHHas/cnMcaHHas B NPOMEXYTOUHBIN KNUPWHT, B Nepecyéte
Ha py6nu. BkntovaeT B ce65 hrHaHCOBbIN pe3ynbTaT MCMOHEHUA NO3ULUIA
no NpeMUabHbIM OMNLYOHAM.

net_option_value d26.2 CymmapHas oLeHoYHast CTOMMOCTb MPeMUasibHbIX OMLMOHOB Ha akuun B

noprdoene.

Ta6n. 36. Monsa Ta6nuubl part_sa

4.13.1.2. Tabnuua part_sa: Cpegctea u nMMuTbI No PacueTtHomy Kogy

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIii kog

money_old d26.2 O6Luee KOMUeCTBO py6neli 1 ANCKOHTMPOBAHHLIX B Py6n 3a/10roB Ha Ko-
Hel, npeAplayLueli ceccum

money_amount d26.2 O6Lee konM4ecTBo pybnei 1 ANCKOHTMPOBaHHbIX B py6v 3an10ros

money_free d26.2 CBo6oaHble cpefcTBa. Cymma py6neli 1 3a10roB, AUCKOHTYPOBAHHBIX B
py6nu, focTynHasa Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog Mo.

money_pledge_amount d26.2 CymMMa 3as10r0B, AMCKOHTMPOBAHHbIX B py6nn

vm_reserve d26.2 BapuaLyoHHas mapxa no 3aKpbITbiM MO3ULMAM 1 BAUTHOTHBIN PUCK.

vm_intercl d26.2 BapunaunoHHasa mapxa, cnncaHHas uav nostlydeHHas B npom. KIIMPUHT

fee d26.2 CnucaHHbIli cbop

blocked_tax d26.2 CpefcTBa, 3a6/10KMpOBaHHbIe N0, BbiNaaTy Has1o0roB.

premium_intercl d26.2 MpemMus, nonyyeHHas/cnmcaHHas B MPOMEXYTOUHBINA KNVPYHT, B Nepecyéte
Ha py6nu. BkitouaeT B ce6s hMHaHCOBbIV pe3y bTar UCMOTHEHNSA NO3ULUIA
no NPeMUasIbHbIM OMNLOHAM.

net_option_value d26.2 CymMMapHas oLeHOoYHas CTOMMOCTb NpemMuanbHbIX OMUUOHOB Ha akuun B

noprgoene.

4.13.1.3. Ta6nuua sys_events: Tabnuua co6bITUiA

Ta6n. 37. Mona Tabnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne noacucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
event_type i4 Tun cobbITus
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Mone Tun OnucaHune

event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

MpumeyaHus:

« B03MOXHble TUMbI COBbLITUIA
event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTeMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccuu

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkavpuxra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepecUHUTaHbl

4.14. Notok FORTS_PROHIBITION_REPL - 3anpetbl (Type=R)

4.14.1. Cxema gaHHbIX

Tabnuupbl:

« prohibition - 3anpeTbl

¢ sys_events - Tabnuua coobITWiA
4.14.1.1. Ta6nuuya prohibition: 3anpetbl

Ta6n. 38. Monsa ta6nuubl prohibition

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
xprohibition_id i8 Homep 3anpeta

client_code c7 Koga knneHta

initiator i4 MHuumatop 3anpeta

section c50 Cekuns

base_contract_code c25 Kopf 6a30BOro akTuea.

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
priority i4 MpuopuTeT 3anpeta

group_mask i8 ButoBas macka rpynn, no KOTopbIM AeiACTBYET 3anpeT
type i4 Tun 3anpeta

is_legacy i4 Tun nHuumartopa 3anperta

MpumeyaHus:

« [one initiator - ViHuumarop 3anpeTa:

0 Tpeiigep (B®);
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1 TnasHblli Tpeligep PO;

2 AamuHuctpartop KL,

3 AamuHuctpartop TC.

* [Mone type - Tun 3anpeta

0
1
2
3
0x08
0x10
0x20
0x40
0x80
0x10!

PaspelueHbl Bce onepauuu. Micnonb3yercs A1 TOYEYHOrO paspeLLeHus B Crlydae Hanums 6o1ee LIMPOKOro 3anpeTa;
3anpeT Ha OTKpbITME NO3NLNIA;

3anpeT Ha BbiCTaB/IEHNE NMO6bIX 3a8BOK;

3anpeT Ha OTKpbITUE NO3MLUMI HAa NPOAAXY;

3anpeT 6pokepa Ha nogady nopyyeHunii Ha Skcnupayuio;

3anpeT MasHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMy - MOXHO;

3anpeT Ha 3anpoc NoToka IMKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);

3anpet Ha 3anpoc noTtoka nuksngHoctn (RFS);

3anpeT Ha 3ak/io4eHnsl CAEMKM NPY HeJOCTAaTOYHOM KonyecTBe KOTMpoBok (RFS);

0 3anpet Ha 3anpoc NoToKa NKBUAHOCTU C OrpaHNYEHNEM BPEMEHU XU3HN KOTUPOBOK (RFS).

* TMone group_mask - ButoBas Macka TUMOB UHCTPYMEHTOB:

0x20
0x40
0x80

000000 Cnortbl;
000000  dbroyepcsl;
000000  ONUMOHbI.

* TMone priority - OT MaKCMMasIbHOTO MPUOPUTETA K MUHUMA/IbHOMY:

KnueHTckuiA npuopuTeT BbICOKUIA
KnueHTckuiA npuopuTeT cpeaHuii
KnneHTCcKuiA NnpuopuTeT HU3KMIA
KnneHTckuii kog, MHCTPYMEHT
KnueHTckuii koa, BA

KnueHTckuii kog, Bce BA

Kog B®, MHCTpYMeHT

Koa B®, BA

Kop, B®, Bce BA

Kop, P®, nHCTpyMeHT

Kop, P®, BA

Kop, P®, Bce BA

Mone section - HasBaHWe cekuumn:
1  ®oHposas

2  TosapHas

3 [eHexHasd

4 MocaHeprobupxa, MOSENEX
8  Bupxa CMN6, SPBEX

9 SPBEX_OAO

10 NAMEX

12
11

[uy
o

L N W OO N 0 ©

« TMone is_legacy - Tun nHMuMaTopa 3anpeta:
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0 3anpert 6blN1 BbICTaBNEH ALOMUHUCTPATOPOM TOProB U/N KNMPUHTA U HE MOXET 6bITb M3MEHEH NOMb30BaTENEM;

1 3anpeT 6bIN1 BbICTAB/EH MO/Ib30BATENIEM U MOXET ObITh U3MEHEH cpeacTeamu Lwio3080ro API.

4.14.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 39. Mona Tabnuybl sys_events

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_type i4 Tun cobbITuA

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0O3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKkoHYeHa 3arpy3ka AaHHbIX U3 KMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnnpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEeHa

event_type =8

message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.15. Notok FORTS_REFDATA_REPL - CnpaBo4yHas U ceCCUOHHasA nHdopma-

uua (Type=R)
4.15.1. Cxema AiaHHbIX

Tabnmupl:

* rates - CnNpaBOYHUK KypCOB BasltoT

 fut_sess_contents - CnpaBOYHMK TOPryeMbIX MHCTPYMEHTOB ((hblouepchl)

« fut_vcb - CnpaBo4YHMK TOpryemMbix akTnBoB (pbloHepchbl)

« fut_instruments - CnpaBoYHVK MHCTPYMEHTOB

« fut_bond_registry - CnpaBo4yH1K napaMeTpoB CMoT-akTMBOB

* dealer - CnpaBoyHuK rpm

« sys_messages - COO6LLEHVsi TOPTrOBOIi CUCTEMbI

* opt_sess_contents - CNpaBoYHUK TOPryeMbIX UHCTPYMEHTOB (ONLMOHbI)

 opt_vch - CnpaBoYHWK TOPryembixX akTBOB (OMLMOHbI)

» multileg_dict - CnpaBo4YHMK CBA30K

« fut_rejected_orders - OTBeprHyTble B KNIMPUHT 3asiBKN (hbloyepchbl)
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4.15.1

opt_rejected_orders - OTBeprHyTble B K/IMPUHT 3a51BKM (OMNLUOHbI)

fut_intercl_info - iHdhopmauusa o BapuauyoHHo Mape no hblodepcamM, paccunTaHHO! Mo pesynibTatam NPoOMEXyTOYHOTO KITMpUHra

opt_intercl_info - IHchopmauus o BapnaLlyoHHO MapxXe 1 MpeMuy nNo OnLMoHaM, paccUnTaHHON No pesynbTataM NPOMEXYTOYHOIO Kn-

puvHra

opt_exp_orders - MNopyyeHnsi Ha aKCNMpaLuio

fut_bond_nkd - HK/, Ha gaTy UCMOMHEHUSI CPOYHOTO KOHTpaKTa ¢ obnurauuei
fut_bond_nominal - Paamepbl Bbin/iaT HOMWHa/IbHOM CTOMMOCTM 06/Mrauum
fut_bond_isin - CnpaBo4YHUK MHCTPYMEHTOB 06nurauuii

user - Nonb3oBarenu cUcTembl

investor - CnpaBoYHUK K/TMEHTOB

fut_margin_type - Tun mapxvpoBaHus

fut_settlement_account - PacueTHblii Kog

sma_master - Mpusaska SMA-nornHa K MASTER-nornHy
sma_pre_trade_check - HacTpoiiku npefsapuTenibHbix NpoBepok SMA-noruHa
option_series - ONUVOHHbIE Cepun

sess_option_series - ONUMOHHbIE CEpUM NO CECCUAM

clearing_members - YyacTHUKM knmpuHra

instr2matching_map - ConoctaBneHne MHCTPYMEHTOB MaTUMHIY

fut_exec_orders - [MopyyeHns Ha UCNOSIHEHNE OJHOAHEBHbIX (DbIOYEPCOB C aBTONPO/IOHrauue

discrete_auction - MapamMeTpbl Ha3HAYEHHbIX ayKLIMOHOB OTKPLITUS

discrete_auction_base_contract - ConoctasneH1e MHCTPYMEHTOB ayKLVOHY OTKPbITHSI

session - MIHdhopMauusi 0 TOProBoii ceccum
sys_events - Tabnuua cobbITHiA

.1. Ta6nuua rates: CnpaBOUYHUK KYpCOB BaslloT

Ta6n. 40. Mona Tabnuybl rates

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

rate_id i4 MaeHTudmkaTop BasloThl narexa

curr_base cl5 Kof 6a30BOWi BasOThl

curr_coupled c15 Kog, conpskE€HHOI BanoThl

radius d16.5 Paanyc nsmeHeHuns LUeHbl MHAVKaTopa B NpoLeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBo4YHUK TOPryemMbIX MUHCTPYMEHTOB ((hpblouepchl)

Ta6nvu_|,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3HAY€HHbIX K TOpram B CECCUI0.

Ta6n. 41. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penimkaumm

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA

short_isin c25 KOpOoTKWiA CUMBO/bHBIN KO, MHCTPYMEHTA A4/15 MHPOPMALMOHHBIX CUCTEM
isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA
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Mone Tun OnucaHune

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelleHune oT cnoTta

base_contract_code c25 Kopf 6a30BOro akTuea.

limit_up d16.5 BepxHuiA IMMUT LieHbI

limit_down d16.5 HWXHWIA NUMAT LeHbI

settlement_price_open d16.5 PacuyeTHas LeHa Ha Hayano ceccuu.

buy_deposit dl6.2 'O nokynartens

sell_deposit d16.2 O npogaBua

roundto i4 KonnuecTBo 3HaKoB nocse 3anaToli B LeHe

min_step d16.5 MUWHMMasbHBIN LWar LeHbI

lot_volume i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTe

step_price d16.5 CTOMMOCTb Liara LeHbl

last_trade_date t [Jlata oKoHYaHus obpalleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHns blovepca B MeXMecayHblin cnped. 1 — xogut; 0 —
He BXoauT

d_exp_start t [Jarta Hayana ncnosHeHNs: MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIA hbloUyepc, 1 — NPOLEHTHbIN dibrYepC,
2 — hbloYepc Ha MOroAy M 3NeKTpuMYecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - RUONIA. lone sBnsieTcs ycTapeBwyM U GyAeT yaasieHo B Bepcuu
7.9. BmecTo Hero cneflyeT UCMoMb30BaTb Nose asset_class 3 Tabnuupl
fut_vch.

percent_rate d6.2 MpoLeHTHasn cTaBka A1 pacyeTa BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbrovepcam

settlement_price d16.5 PacueTHas ueHa nocne nocnefHero KAupuHra.

signs i4 Mone npusHakos

is_trade_evening i1 MpusHak TOProBM B [AONOSIHUTENbHYIO TOPrOBYKD Ceccuio (Beuep-
HIOKO/YTPEHHIOH0)

ticker i4 YHuKaNbHbI YcnoBoii kog MnasHoro Crnota

state i4 CocCTOosiHME TOProB/IN NO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmyecTBO MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHErO K/IMPUHIa

step_price_interclr d16.5 CTOUMOCTb LIara LieHbl MPOMEXYTOYHOIO KNNpUHra

step_price_curr d16.5 CTOMMOCTb MUHMMa/TBHOTO Lara LieHbl, BbipaeHHas B BaslioTe. Mcnonb-
3yeTcs A4/19 KOHTPaKTOB C payeTamy B BastoTe, A9 pybneBbix KOHTPAKTOB
3HayeHve cosnagaet co step_price.

pctyield_coeff d16.5 KoathdpmumeHT Ans BbIYMCIEHNS LOXOAHOCTM MO chbloyepcam Ha NPOLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK /151 BbIUMCIEHNSA JOXOAHOCTU NO ddbloYepcam Ha NpPOoLEHT-
Hble CTaBKu

d_exp_end t [Jlata OKOHYaHWs1 UCNOMTHEHWS UHCTPYMEHTA

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO Cnpeja rno npasusy “nonyHeT-

T70". 1 — ga; 0 — HeT.

Mpumeyanus:

* CocCTosHNe ceccun UMeeT NPUOPUTET Ha, COCTOAHNEM MHCTPYMEHTAa. TO eCTb, €C/IN CeCCUS HaXOANTCA B COCTOAHUN «NPUOCTaHOBNEHa»
NN «3aBepLleHa», TO N0 BCEM MHCTPYMEHTaM He/b3s TOproBaTb, HE3aBUCUMO OT 3HAYEHUs state B UHCTPYMEHTE.

« [lone state MOXeT NPUHMMaTL CneaytoLme 3HayeHnA:

0 Ceccusa No 3TOMY MHCTPYMEHTY Ha3sHavyeHa. Henb3a ctaBuTb 3a8BKU, HO MOXHO YAANATb N0 3TOMY UHCTPYMEHTY.

1 Ceccusi Mo 3TOMy UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAaNISTb 3as1BKU MO 3TOMY MHCTPYMEHTY.

2 TlpvocTaHoBKa TOPros Mo BCEM MHCTPYMeHTam. Henb3a cTaBuUTb 3adBKU, HO MOXHO yAanAaTb.

3 Ceccusi N0 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3s CTaBuTb 1 yAasIsiTh 3asiBKY M0 3TOMY UHCTPYMEHTY.
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6

7

Ceccus No 3TOMy MHCTPYMEHTY 3aBeplieHa No BpeMeHn. Henb3si CTaBuTh U yAansaTh 3asBKy N0 3TOMY UHCTPYMEHTY.
MprocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTh 3asiBKM, HO MOXHO YAQ/ISATb MO 3TOMY UHCTPYMEHTY.
CTapToBas ayKLMOH OTKPbITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb U YAa/IsATL 3asBKU MO 3TOMY UHCTPYMEHTY.

AYKLVOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY 3aBeplUeH.

e Mone signs SIBM1SIeTCA GUTOBOI MacKol 1 MOXeT npnHUMaThb cregyruipe sHa4yeHuaA:

0x1 Mpu3Hak TOProeax B AOMNOMHUTENLHYK TOPrOBYO CECCUI0 (BEUEPHIO/YTPEHHIOK)
0x10 Mpu3HaK aHOHWMHOLA TOProB/Nn

0x20 Mpu3HaK HeaHOHWMHOU TOProB/n

0x40 Mpu3HaK TOpros/v B OCHOBHYHO CECCUI0

0x100 Mpu3HaKk MHCTpyMeHTa-CBA3KN

0x4000 OpHOAHEBHbIN hbloYepCHbI KOHTPaKT ¢ aBTonposnoHraumeli (CFD - Contract for difference)

0x10000 KaneHgapHblii cnpes,

0x40000 Tlpu3Hak konnaTepasibHOro MHCTPYMeHTa

0x80000 WcnonHeHue B BEUEPHUIA NN MPOMEXYTOUHBIV KTUPUHT:

o 0 - BeYepHUA KNNPUHT

0 1 - NPOMEXYTOUHbIV KNUPWHT

» Mone multileg_type MOXeT NpUHMMATb CeAyHoLLMEe 3HAYEHUST:

0

3

OO6bIYHbIA MHCTPYMEHT - He CBA3Ka

KaneHgapHblii cnpeg,

» lMone is_trade_evening siBnsieTca 6UTOBOV MacKoii:

0
1

2

VIHCTpYMEHT He TopryeTcs
VIHCTPYMEHT TOPryeTcsl B BEYEPHIO CECCU0

WIHCTPYMEHT TOPryeTcsi B HEBHYIO CECCUID

» 3HaueHve noss roundto B TEXHUUECKMX CAEMKAX UCTIONIHEHUSI MOXET COAepXaTb PasHoe KONMYeCcTBO 3HAKOB Noc/ie 3ansToil. 3To 3aBUCUT
OT creumnguKaLmm KOHTpakTa.

4.15.1.3. Ta6nuua fut_vcbh: CnpaBoUyHUK TOpryembiX akTuBOB (thbrovepchbl)

Tabnuua cofepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/151 UHCTPYMEHTOB.

Ta6n. 42. NMons taénuubl fut_vcb

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 BasiioTa KoTMpoBaHWs

trade_scheme cl dopma TOpros

section c50 HavmeHoBaHve Cekuun

rate_id i4 MaeHTudomkarop Kypca

base_contract_id i4 Uncnooii nageHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kog SECCODE 1a6nmupl SECURITIES wnto3a ASTS. 3HayeHune no ymon-
yaHuo NULL.

signs i4 Mone npusHakos
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Mone Tun OnucaHune
negative_prices i1 Mpu3HaK orpaHnyeHns oTpuLaTenbHbIX LEH.
option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.
asset_class i4 Tvn 6a30BOro akTMBa.
board_md c4 MaeHTudmkatop pexvma topros SECBOARD 13 winto3a ASTS.
MpumeyaHus:

« TMone trade_scheme MOXeT NPUHMMAThL ClieAyHoLLMe 3HAUEHNS:

F C nonHbiM obecneyeHnem

G C 3anorom

« [one signs siBNSIETCS GUTOBOI MaCcKOii U MOXET NPUHUMATbL CeAyoLLMe 3HAUYEHMS:

Ox1 McnosHeHWe B BEYEPHUI U MPOMEXYTOUHBINA KAVPWHT: O - BEUEPHUI KIMPUHT; 1 - TPOMEXYTOUHbINA KIUPUHT

0x2 [Npu3HaK OTHECEHUS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHbI; 1 - MHOCTPaHHbIi

» [one negative_prices MOXET NpUMHUMaTh CNeayoLine 3Ha4YeHus:

0 LleHbl (oblouepcoB, LieHOBbIE TPaHULLbl M CTPAViKU OMLMOHOB OrpaHnyeHbl NOMOXUTENbHBIMY 3HAYEHUSIMM

1 LeHbl hbtoyepcoB, LEHOBbIE FPaHNLbl U CTPaliKy ONLUYOHOB HE OrpaHUyYeHbI

 TMone option_model MOXET NpUHNMATbL CrieaytoLmne 3Ha4eHNs:
0 Mogenb bnaka-Lloynsa
1 Mogens bawense

« lone asset_class MoXeT npvHUMaTh cneayloLye 3HaueHus:
1 Akuus
2 Bamora

O6nurauus

AW

MHpekc
5 Tosap

6 TpoueHTHas cTaBka

4.15.1.4. Ta6nuuya fut_instruments: CnpaBoYHUK NHCTPYMEHTOB

Ta6n. 43. NMona ta6nuubl fut_instruments

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl peninkawmm

isin_id i4 YHUKasIbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
short_isin c25 KOpOTKMiA CUMBOJbHBIN KOA, MHCTPYMEHTA 4715 MHGDOPMALMOHHBIX CUCTEM
isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelLeHune oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LieHa Ha Havas10 ceccuu.

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe
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Mone Tun OnucaHune

min_step d16.5 MUWHUManNbHBIV LWar LeHbl

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price dl6.5 CTOUMOCTb LUara LeHbl

last_trade_date t [lata oKOH4YaHWs obpalleHnst MHCTPYMEeHTA.

is_spread i1 Mpu3Hak BXoxaeHns dblodepca B MeXMecsyHbIin cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jata Hayana UCnosIHeHNs1 MHCTPYMEHTA.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN dblovepc, 1 — NPOLEHTHLIN hblovepc,
2 — (hblouepc Ha morofy v aNMeKTpMYecTBo, 3 — hblovepc Ha eBpoBOHAbI,
4 - RUONIA. lMone siBNsieTcs ycTapeBwWnM 1 6yaeT yaasieHo B Bepcun
7.9. BmMecTo Hero cneflyeT UCMoOMb30BaTb Nose asset_class 3 Tabnuupl
fut_vcb.

percent_rate d6.2 MpoueHTHas cTaBka 4151 pacyeTa BapyauyoHHON MapyXu No NPOLEHTHbIM
obtovepcam

settlement_price d16.5 PacueTHas LeHa nocne nocriefHero KAmpuHra.

signs i4 Mone npusHakos

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmyecTBO MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHErO K/IMPUHIa

step_price_interclr d16.5 CTOUMOCTb LIara LieHbl MPOMEXYTOYHOIO KNMpUHra

step_price_curr d16.5 CTOMMOCTb MUHMMa/TBHOTO Lara LieHbl, BbipaKeHHas B BaslioTe. Mcnonb-
3yeTcs /19 KOHTPaKTOB C payeTamy B BastoTe, A9 pybneBbix KOHTPAKTOB
3HayeHve cosnagaet co step_price.

pctyield_coeff d16.5 KoathdpmumeHT Ans BbIYMCIEHNA LOXOAHOCTM MO hbloYepcam Ha NMPOLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK /151 BblUMCIEHNSA JOXOAHOCTU NO ddbloYepcamM Ha NPOLEHT-
Hble CTaBKu

series_type cl Tun cpoYHoCcTH onuuoHa. W-HefesbHbIin; M-MecsuHbIi; Q-KBapTasibHbIiA.

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO Cnpeja rno npasusy “nonyHeT-
T70". 1 — ga; 0 — HeT.

MpumeyaHus:

* 3HayeHwue nons roundto B TEXHUYECKUX caenkax UCnosiHeHA MOXET coAepiKaTb pa3sHoe KO/In4eCTBO 3HaKoB nocne 3ansAToi. 370 3aBMUCUT

oT CI'IeLI,VI(*)VIKaLWIVI KOHTpaKTa.

4.15.1.5. Ta6nuya fut_bond_registry: CnpaBo4yHMK napaMeTpoB CNOT-aKTUBOB

Ta6n. 44. Nona ta6nuubl fut_bond_registry

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
bond_id i4 LindopoBsolii kog, obnuraumm

small_name c25 Topro.blii ko, o6vraumm

short_isin c25 Bbinyck obnuravum

name c75 HaumeHoBaHve obnurauum

date_redempt t [ata noraweHust obnvraymm

nominal d16.5 HomuHan obnurauum

bond_type i4 Tun: akumsa/obnuraums/santota

year_base i2 basa roga

MpumeyaHus:

« [None bond_type siBNsieTcA 6UTOBOI MACKOI 1 MOXET NPVHMMATb CNeAyoLe 3Ha4YeHNs:

0 He 3afaH
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0x1 Akumna
0x2 O6nuraums (6e3 amopTusaumm/chopmyna aktyasibHas)
0x4 Ob6nurauysa ¢ amopTusaumei
0x8 Ob6nurauus, hopmyna BUpTyasibHas-aMepukaHckas
0x10 O6nurauus, hopmyna BupTyasibHasi-eBponeiickas
0x800000 BanwTa
4.15.1.6. Ta6nuua dealer: CnpaBo4HUK thupm
Ta6n. 45. Nona Taénuybl dealer
Mone Tun OnucaHune
repllD i8 Cnyxe6bHoe none noAcucTembl penmkaumm
replRev i8 CnyxebHoe nosie NnoacuUcTeMbl penmkaymm
replAct i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
client_code c7 Koga knneHTa
name c200 HaumeHoBaHve dvpmbl
rts_code c50 Kog PTC chmpmbl
signs i4 Mone Npu3HaKoB. 4 - pexumM 6510KMPoBKM AgMmuHMUCTpaTopa Toprosoi Cu-
CTeMbl, 8 - pexxum 6/10k1poBKy MasHoro Tpeliaepa PacyeTHo ®rpMbl
status i4 Mpu3Hak 060cob6neHHOCTM pasgena
transfer_code c7 Kop cueTa A4nsa nepeHoca nosvumm
exp_weight d3.2 Bec cueHapves akcnvpauun ans b® B ntorosom NO. byaet npyMeHeH B
BEUEPHWIA KTMPUHT
num_clr_2delivery i4 KonuyecTBo K/MPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
aKcnupauum no 6®. byaeTt npuMeHeH B BEUEPHUIA KNNPUHT
margin_type i1 Pexum MapxuposaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT
calendar_spread_margin_type i1 Tun MapXupoBaHns KaneHgapHblx cnpegos A5 noptdens b®. 3 - Mony-
HeTTo, 4 - HeTTo. ByAeT npUMEHEH B BEYEPHUIA KIMPYHT
num_clr_2delivery_client_default i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 418 Havasa pacyeta cleHapveB
3KCNMpaLmmn No KAMEeHTaM - 3HaYeHne no ymonuanuio. byaet npumexeH B
BEUEPHWIA KTMPUHT
exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom O NSt KIMEHTCKUX pas3nenos -
3HaYeHWe No YMoNYaHwio. byfeT NpUMEHEH B BEHEPHUI KNIMPUHT
coeff_im d16.5 KoadpchumeHT ntorosoro MO ans 6®. byaet npyMeHEH B BEYEPHUIA Ku-
PVHT.
check_limit_on_withdrawal i1 MpoBepka pgocTaTouHocTM obecnedyeHns no B® npu BBOAe/BbIBOAE
cpeacts. 1 - Aa, O - Het
limit_tied_money i1 CooTBEeTCTBME TOProBoro nnmuTta B® cymme cpeactB Ha pasgenax bo.
1 - MoaaepxuBatb cOOTBETCTBUE, O - HezaBuCKMMbI (BUPTYauIbHBbIN) fin-
MWT. BUPTYasibHbIVi IMMUT NO pe3y/ibTatam BeYePHEro KNMPUHIa MEeHseTCA
TONbKO Ha BeNnuuHy foxofalybbiTka. byaeT nprMeHeH B BEUEPHWIA Ku-
pWHT
limits_set i1 lMpoBepka goctaTtoyHoCTU iMmuTa no b® npu noctaHoske 3asBokK. 1 - [la,
0 - Her
no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKM NO dblodepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BEYEPHUIA KITUPUHT
no_fut_discount_client_default i1 dnar 3anpeLLeHs NCnonb3oBaHuA CKUAKA Mo diblovepcam 415 KITMEHTOB -
3HayeHne no ymonyanuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
KTPUHT
firm_id cl2 Kof YuyacTHMKa TOProB Ha CPOYHOM PbIHKE
tm_name c200 HaunmeHoBaHVe Y4yacTHUKa TOpros
short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIin koaddulmeHT Beca cueHapust SOMC.
ics_margin_type i1 Trn MapXUpoBaHUs MEXKOHTPaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

128



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

Mone Twvn OnucaHvne
order_allowed_in_morning_session |il [ocTyn K Topram B YTPEHHIOK TOProBy CECCUI0.
MpumeyaHus:

« [one status siBNsieTCA GUTOBOV MACKOIA:
o 0x01 - bpokepckas dmpma AY
o 0x02 - O6ocobneHHas Bpokepckas dpma (OBd)
o 0x100 - B® ans knueHTa - pUANYeCcKoro nuua
o 0x200 - B® ans knueHTa - HepesneHTa
o 0x20000 — CobcTBeHHast Bpokepckas dunpma
o 0x40000 — KnueHTckaa bpokepckas cupma
o 0x80000 - Cneub®
[Jpyrve 6uUTbl cogepxar TeXHUYECKyo MHhopMaLmio

¢ Mone order_allowed_in_morning_session MOXET NPUHMMATb C/eAyHoLMe 3HAYEHUST:
0 [ocTyn Kk TOpram B YTPEHHIOI TOProBYH0 CECCUI0 OrpaHnyeH. 3anpeLLeHbl TOproBble onepawum, Kpome onepauuii CHATUSA 3asBOK.
1 JocTyn K TOpram B YTPEHHIOK TOProByt0 CECCUIO paspeLleH.

4.15.1.7. Ta6nuuya sys_messages: Coo06LieHus1 TOProBoii cuctTembl

Ta6n. 46. Nona Tabnuubl sys_messages

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacucTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
msg_id i4 YHVKaNbHbIN nAEHTUMKATOP CO06LLEeHNSA
moment t [Jata n Bpems peructpauum coobLyeHms
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpu3HaK cpoYHOCTN COOBLLEHNSA

status i1 CraTtyc coobLeHns

text c255 KpaTtkunit TekCT coobLieHns

message_body c4000 MoNHbIA TEKCT coObLLEHUS

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBoO4YHUK TOPryeMbIX MHCTPYMEHTOB (ONLUOHbI)
Ta6nV|u,a COAEPXUT CNPaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 47. NMons Ta6nuubl opt_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIBHBINA KO, MHCTPYMEHTA A8 MHGDOPMALMOHHBIX CUCTEM
name c75 HavmeHoBaHWe UHCTpyMeHTa

base_contract_code c25 Kof 6a30BOro aktuea.

fut_isin_id i4 Ko dhblo4epCHOro NHCTPYMEHTa

settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnumyoHa) Ha Hayaslio ceccum.
base_im_covered_sell d16.2 BasoBoe 'O nog ogHy NOKPbITY0 NO3nLMI0 nognucymka (pyo).
base_im_sell d16.2 Ba3osoe 'O nog, ogHy HENOKPLITYIO No3uumio nognucuvika (pyo).
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Mone Tun OnucaHune

put i1 Tun onuwuoHa. 0 - Call onuwnoH,1 - Put onuuoH

strike d16.5 LleHa cTpalik

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

step_price d16.5 CtoumocTb wara npemun. MNMone siBASeTCSA ycTapeBLUnM 1 ByaeT yaanieHo
B OyfyLmX Bepcusix. BMecTo Hero cregyet ncnosnb3oBarh nose step_price
13 Tabnuubl sess_option_series.

last_trade_date t [lata oKoHYaHus obpalleHnss UHCTPYMEHTA.

d_exec_beg t [Jarta Hayana akcnupauuy UHCTpyMeHTa. Mone ABnseTcs ycTapeBLUUM U
6yneT ynaneHo B Bepcun 7.9. BMecTo Hero cnefyeT ucnonb3osatb none
expiration_date 13 Tabnuupbl sess_option_series.

d_exec_end t [Jlata oKoH4YaHWs akcnupaumn MHCTpyMeHTa. Mone ABnseTcs ycrapesLum
n 6yaeT yaaneHo B Bepcun 7.9. BMecTo Hero cnegyet UCcnosb30BaTh none
expiration_date 13 Tabnuupl sess_option_series.

signs i4 Mone npunsHakoB

settlement_price d16.5 PacueTHas ueHa (TeopeTnuyeckas LieHa onuyoHa) nocne nocnegHero Ku-
puvHra.

base_im_buy d16.2 Baszosoe 'O nog, noKynky Mapxmpyemoro onLmoHa.

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

MpumeyaHus:

* lone Sigl"IS AB/MSeTCA GUTOBOI MacKoi 1 npnHUMaeT cnepyruine sHa4eHnA:

0x1 Mpu3HaK TOProenx B AOMNOMHUTENbHYO TOPrOBYIO CECCUI0 (BEYEPHIOK/YTPEHHIOK)
0x10 [Mpw3HaK aHOHUMHO TOProBN
0x20 [Npu3HaK HeEaHOHVMHOW TOProB/N
0x40 [lpu3HaK TOProBNN B OCHOBHYHO CECCUIO
4.15.1.9. Ta6nuuya opt_vch: CnpaBoUYHUK TOPryemMbiX akTUBOB (ONLUOHbI)
Tabnuua cogepXmT cnpaBoYHMK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6n. 48. Nona Ta6nuybl opt_vch

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
base_contract_code c25 Kop, 6a30Boro akTuBa.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 BasntoTta KoTupoBaHus

trade_scheme cl dopma Topros

rate_id i4 MpaeHTndmkaTop kypca

base_contract_id i4 Yncnosoli ngeHtudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 MpuW3Hak orpaHnyeHns oTpuULaTeNbHbIX LiEH.
option_model i1 Mopaenb LeHoobpa3oBaHns OMLUOHOB.
settlement_currency c3 Baniota pacuetos

MpumeyaHus:

« [Mone negative_prices MOXeT NpPYHUMATb CrieAytoLmne 3Ha4YeHNs:

0 LUeHbl cpb}oqepcos, LieHOBbIE TpaHnUbl U CTpaVIKVI ONnuUMOHOB OrpaHnYeHbl NOJTIOXNTENbHLIMU 3HAYEHNUAMN

1 LeHbl (hbtoyepcoB, LEHOBbIE rPaHKLbl U CTPAKK ONLUYOHOB He OrpaHuYeHbl

« [None option_model MOXeT NpUHUMAaTL cneayoLye 3HauYeHus:

0 Mogenb bnaka-Loynsa
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1 Mogens bawense
4.15.1.10. Ta6nuua multileg_dict: CnpaBoYHUK CBA30K

Ta6n. 49. NMonsa tTa6nuubl multileg_dict

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTudomkaTop TOproBoii ceccum

isin_id i4 YHUKaU/TbHbI YAC/TOBOI KOA, CBSA3KM

isin_id_leg i4 YHUWKasbHbIA KO UHCTPYMEHTA, BXOASLLETO B CBS3KY
qty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 MopsfoK HOrM B CBAI3Ke. 3HaYeHne no ymonyaxuio 0.
MpumeyaHus:

e CmbICn nons qty_ratio COCTOUT B YKasaHUM KonmyecTsa 1 HanpaB/ieHUA MHCTPYMEHTa, BXOAALLETO B CBA3KY: €C/11 3Ha4YeHne qty_ratio >0,
TO ,Cl,aHHbIVI NHCTPYMEHT BXOAWUT B CBA3KY C TEM XXE HanpaB/ieHUEM, C KakKiM 1 3asBKa No CBA3Ke, eC/in qty_ratio <0-c NpPOTNBONOJSIOX-
HbIM. AGCO/IOTHOE 3HaYeHVe qty_ratio onpegensetr KOGCb(*JVILI,VIeHT, Ha KOTOprVI YMHOXXaeTcCA KO/INYeCTBO eaNHUL, NHCTPYMEHTAa-CBA3KN

B 3as1BKe A/151 MO/TyUYeHWs KONMYecTBa evHnL, MHCTpyMeHTa isin_id_leg.
4.15.1.11. Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIIMPUHT 3aABKU ((hpbrouepchbl)

Ta6n. 50. Mona ta6nuubl fut_rejected_orders

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkaumm

order_id i8 Homep 3asBku

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHUKaJ/TbHbI YUAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
client_code c7 Kog, knneHTa

dir i1 HanpasneHve

xamount i8 O6bEM, KOIMYECTBO €AUHUL, MHCTPYMEHTA

price d16.5 LleHa

date_exp t [ata ncteueHus 3anBku

id_ordl i8 Homep nepBsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Koga Bo3Bpara npoueaypbl nepenocTaHoBKM
ret_message c255 TekCT coobLEHNA O NPUYMHE OTBEPXEHUS 3a8BKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLETO 3asBKY

ext_id i4 BHeLHWin Homep

Ta6n. 51. Nona Ta6nuybl opt_rejected_orders

4.15.1.12. Ta6nuuya opt_rejected_orders: OTBeprHyTbie B KIMPUHT 3asiBKU (ONLUMUOHbBI)

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl penikaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
order_id i8 Homep 3asBkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccum
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Mone Twvn OnucaHvne
moment t Bpems nsmeHeHus cCoCTOAHMSA 3asBKn
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
client_code c7 Kop knuneHTa
dir i1 HanpaeneHne
Xamount i8 O6bEM, KONNYECTBO €AVNHUL, MHCTPYMEHTa
price d16.5 Llena
date_exp t [aTta ncreueHus 3asBku
id_ord1 i8 Homep nepBoli 3asBku
moment_reject t Bpewms, korga 3asBka 6bi1a 0TBeprHyTa
ret_code i4 Kog, Bo3Bpara npoLeaypbl nepenocTaHoBKM
ret_message c255 TekCT coobLeHns 0 MpUYMHE OTBEPXEHUS 3a1BKU NPU NepenocTaHoBKe
comment c20 KommeHTapuii Tpeligepa
login_from c20 JlorvH nonb3oBarens, NoCcTaBMBLLErO 3aABKY
ext_id i4 BHeLLHWiA Homep

4.15.1.13. Ta6nuuya fut_intercl_info: UHchopmauma o BapmaynoHHo Mapxe no blovepcam, paccunTaHHoii no

pe3ynbratamMm NPOMeXyTOYHOIo K/impuHra

Ta6n. 52. NMona ta6nuusbl fut_intercl_info

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c7 Kog, knneHTa

vm_intercl d16.2 BapuauyoHHas Mapxa, cnucaHHasi uan noslyyeHHast B NPOMEeXYTOUHbI
KVPUHT

4.15.1.14. Ta6nuya opt_intercl_info: UHchopmauma o BapmayMoHHOK MapXe U NPeMUM Mo OMNLMoHaM, paccunTaH-

HOIA NO pe3yNibTaTam MPOMEXYTOUYHOIO K/IMPUHra

Ta6n. 53. NMona ta6nuubl opt_intercl_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUKATOP NHCTPYMEHTa

client_code c7 Kog knneHta

vm_intercl d16.2 BapuauyoHHasi Mapxa, cnncaHHasi uan nosiyyeHHast B NPOMEeXYTOUHbI
KVPUHT

premium d26.2 Py6neBas npemusi No OMUMOHY, NoNyYeHHas/cnMcaHHas B NPOMEXYTOY-
HbIl KIVPWHT. BktoyaeT B ceba (rHaHCOBbLIN pe3ynbTaT UCMOTHEHUA No-
3uumm.

premium_in_settl_currency d26.2 BasoTHaa npemus no onuuoHy, noslyvyeHHas/cnucaHHas B NMpPoOMeEXyTou-
HbIW KIVPWHT. BkAtoyaeT B ce6a (PrHAHCOBbLIN pe3ynbTar UCMOTHEHUS Mo-
3uumn.

4.15.1.15. Ta6nuua opt_exp_orders: MopyyeHus Ha IKcnupaymio

Ta6n. 54. Monsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

exporder_id i8 MaeHTudmkaTop nopyyeHuns Ha akcnvpauuio

client_code c7 Kof knueHTa

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

xamount i8 KonmyecTso aKkcnMpupyembix No3nuui

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

date t [ata n Bpems

xamount_apply i8 Konnuectso B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KNPUHIa

4.15.1.16. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NCNO/IHEHUS CPOYHOIr0 KOHTpakKTa ¢ o6nurayueii

Ta6n. 55. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl peninmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replAct i8 Cnyxe6bHoe none nogcucTembl penimkaumm

bond_id i4 Lindpposoir kog obnmraumm

date t [Jata Bbinnarbl KynoHa

nkd d16.7 HKJ, Ha paTy Bbinnatbl KynoHa

is_cupon i1 Mpwu3Hak: 0 - HK/, Ha gaty McnosiHeHUsI CPOYHOTO KOHTpaKTa ¢ obnvraumei,
2 - HK[ Ha paty noctaBku obnvraumnm

4.15.1.17. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/ILHOW CTOMMOCTX 06GUrayumn

Ta6n. 56. Mona ta6nuybl fut_bond_nominal

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

bond_id i4 Lindpposoir kog obnmrauum

date t [Jata Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbInnar HOMWHaILHO CTOMMOCTK

face_value d16.5 Pa3mep octaTtoyHol HOMUHaJTLHOV CTOMMOCTY obnurauum

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouHOn HOMU-
Ha/IbHOI CTOMMOCTMW Ha AaTy WCMO/THEHMSI CPOYHOTO KOHTpaKTa ¢ obnura-
umeit, 2 - Pa3mep 0CTaTO4HO HOMUHANBLHOV CTOMMOCTU Ha AaTy NOCTaBKu
obnuraumu.

4.15.1.18. Ta6nuya fut_bond_isin: CnpaBoOYHUK MHCTPYMEHTOB 0GMrayuii

Ta6n. 57. Nona ta6nuybl fut_bond_isin

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
bond_id i4 LindopoBsolii kog, obnuraumm

coeff_conversion d5.4 KoHBepCMOHHBI koadhdnLmeHT

4.15.1.19. Ta6nuua user: Nonb3oBarenn cUCTEMbI

Ta6n. 58. Mona Taénuybl user

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
login c20 JlorvH yyacTHuka Topros
start_date t Bpewms Havyana gencTeusi iorvHa
end_date t Bpemsi OKOHYaHWs AeincTBuA normHa
client_code c7 CeMU3HaYHBIN Kog, KIneHTa
operation_mask i4 ButoBas macka. 3afaeT paspelleHns Ha BbINOTHEHNE onepaLmii:
e 2 - JIMMUTUPOBAHNE OTKPbITLIX NO3ULMIA No B.
* 8 - NlumntnpoBaHne B (nepesof AeHer). MoxeT 6bITb yCTaHOBEHO
TOMbKO Onepatopom-P® niv AgMuHucTpaTtopom Topros.
* 16 - Bo3Bpar JeHer.
e 32 - InMUTNPOBaHNE KIIMEHTOB.
+ 128 - YcTaHoBKa OrpaHuyeHuii no KmeHTam.
* 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiBkam a1s SMA norvuHos.
lang i2 Kog A3blka gn1s coo6LeHni
sma_flags i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/ 6uT - Cancel on Disconnect
 2-i1 6ut - Cancel on DropCopy Disconnect
o 3-1 61T - SMA-NOrVH.
sma_status i4 ButoBast Mmacka (cm. MprMeyaHus):
* 1-/i 61T - pa3peLlunTb/3anpeTuTL TOProBble onepauuy 418 10ruHa
e 2-i1 BUT - CHUMATb/HEe CHUMATb 3asiBKM NpW 3anpeTe TOProBbIX onepauuii
C norvHa.
aspref i4 MpaeHTndmkaTop nonb3osarens. Ans 3asBok, NoAaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb N10rviHa Nnosb30Baress:

« 1-PO
« 2-BO

e 3 - KnneHt

password_expiration_date

[ata ncTeueHnsi cpoka AeiicTBUS naponsi.

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/IKOUYEH AN1s 1oruHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/to4eH

ANS nornHa

o 3-ii 6uT: 0 - Pexxum SMA BbIK/OYEH A1 noruHa, 1 - Pexum SMA BKtOYEH Ans N0rvHa.

» lMone sma_status siBnsieTcs 6UTOBOI MacKoi:

o 1-i1 6uT: 0 - pa3peLLaeT TOProBble onepawun 41s orMHa, 1 - 3anpeLLaeT TOproeble onepauum 4is NoruHa

o 2-1 6uT: 0 - He CHMMATb 3asiBKM SIoTUHA npwv 3anpeTte TOProsbIX onepaunun ¢ NornHa, 1 - cHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepauunmn c noruHa.

4.15.1.20. Ta6nunya investor: CnpaBo4YHUK KJINEHTOB

Ta6n. 59. Mona tabnuubl investor

Mone

Tun

OonucaHue

repllD

Cnyxe6Hoe nose NoACUCTEMbI PENKALWN
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kop knuneHTa

name c200 HavmeHoBaHue kveHTa

status i4 MpusHakm pasgena

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KasleHAapHbIX cnpesfoB Ans knneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByAet npumMeHeH B BEUEPHUIA KITMPUHT

is_blank i4 Mpu3Hak pasgena-6onBaHkN AN OHMalH-perncTpaymnm

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapms SOMC.

ics_margin_type i1 Tun MapXUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHs Ucnosb30BaHKA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 418 Havasa pacyeta cleHapueB
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B utorosom 0.

MpumeyaHus:

« TMone status sABNSETCA GUTOBOI MacKOiA:

o 0x1- 1y

o 0x2 - O60CO6/EHHbIN

o 0x4 - bpokepckas mpma Tuna 4y

o 0x80 - dunsnyeckoe nuLo

o 0x100 - KOopuaunyeckoe NULIO

o 0x200 - Hepe3ngeHT

o 0x2000 - NNC (MHAMBMAYaNbHbIA MHBECTULMOHHLIN CYET)

o 0x4000 - MNMpu3Hak paspeLleHns Kpocc-caenok. 1 - kpocc-caenkn paspeLleHsl; 0 - KPOCC-CAENKM 3anpeLleHsbl

o 0x8000 - /lnuo 6e3 rpaxgaHcTBa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.bd

o 0x10000000 - [lononHuTeNbHbIi COBCTBEHHBIV pasgen
4.15.1.21. Ta6nuya fut_margin_type: Tun mapxuposaHus

Ta6n. 60. Monsa Ta6nuubl fut_margin_type

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl penimkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkawumm

code cl2 PacueTHbIli Kog nin Kog Bpokepckoidi ®rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK kK EguHomy Myny.

prohibit_coeff d16.2 KoadpchuumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3ajaer makcmasb-
HOe COOTHOLLEHWNe pa3Mepa OTpULaTe/IbHOro CBOGOAHOMO IMMUTa K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHNN KOTOPOro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHne onepauuii. Pexxim 3anpeta onpegensietcs nonem prohibit_type.
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Mone Twvn OnucaHvne

prohibit_type i4 Tvn aBTOMaTUYecKoro 3anpeta Ana PK:
e 1 - 3anpeT OTKpPbITUS MO3ULWIA
e 2 - 3anpeT BbICTaB/IEHNS 3a5BOK.

settlement_account_type i1 Tun PacuyetHoro Koga. O - cob¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.

operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBneHHas AgMuHucTparopom TC.

0 - oTKNtoYeHa, 1 - BK/OYEHa.

MpumeyaHus:

 [None operator_input MOXeT NpuUHMMaTh 3HaueHwue: 0 - 610KMPOBKa OTKNOYEHA, 1 - 6/10KMpoBKa BKNOUYEHA. [pu BKIKOYEHUMN pexmma 6/10-
KMPOBKV aBTOMaTUYECKN CHUMAIOTCS 3a5BKW, BbICTAB/IEHHbIE CO BCEX KIMPWHIOBLIX pasfenos b®, npusssaHHbIx K 6/10kmposaHHomMy PK.
CHsATbIE 3a8BKM B None xstatus nomeyaroTcs cnelmasibHbIM Npu3Hakom - eOperatorinputSA (0x1000000000000). B pexuvme 6510KMpoBKM
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbiX TOProBbix komaHAg B TC € yka3aHVeM K/IMPUHIOBbIX pasfenos 6pokepckunx hupm, npussasaH-
HbIX K faHHOMy PK, a Takke 3anpeLueH nepeHoc nosuuuii mexay b®. B 3asiBkax n caenkax, cpopmrpoBaHHbix no PK AGMUHUCTPaToOpoM
TOProB B pexvme G/IOKMPOBKY, B NoNsx xstatus (B 3asiBkax) v xstatus_sell nnu xstatus_buy (B caenkax) NpocTaBnseTcs cneuynanbHbli

npu3Hak - eOperatorinputSA (0x1000000000000).

4.15.1.22. Ta6nuua fut_settlement_account: PacueTHbIVi Kop,

Ta6n. 61. Nona Ta6nuybl fut_settlement_account

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
code c7 Kog, Bpokepckoit dupmbl unu Knuentckuii Kog,
type i1 Mpu3sHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIli Kopg,

4.15.1.23. Ta6nuya sma_master: NpuBaska SMA-normHa K MASTER-n10rmHy

Tabnuua cogepxnT nHdopmaumio o npmeaske SMA-noruHa kK MASTER-n0ruHy.

Ta6n. 62. NMNonsa Ta6nuubl sma_master

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-n10rvH.

master_aspref i4 NpeHntndomkatop MASTER-normHa.

4.15.1.24. Tabnuua sma_pre_trade_check: HacTpoiiku npeaBaputesibHbIX NPoBepok SMA-f1oruHa

Ta6nuua coaepXuT MHGOPMAaLIMIo 0 HACTPOKax NpesBapuTe/ibHbIX NPoBepok SMA-0ruHa.

Ta6n. 63. NMonsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
check_id i8 YHVKasTbHbIN NAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaeHTtudmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro akTuea.
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Mone Tun OnucaHue

instrument_type i1 Tun gepusatuea:
* 0 - dbioyepc
e 1-0nuuoH

» 3 - KanengapHblii cnpeg,

client_code_check c7 Kog, knneHTa, yyacTByHOLLMIA B NPOBEPKE.

value d26.2 MpoBepoyHoe 3HaYeHue.

4.15.1.25. Ta6nuuya option_series: ONUMOHHbIE cepUn

BHuMaHwue! HaunHas ¢ Bepcun 7.6 Tabnmua 06bsBASETCS yCTapeBLUeil U 6yAeT yaasieHa B nocneayowmx Bepcusix. Bmecto aToli Tabnuupsl
HaJ0 MCNonb30BaTh TabnuLy sess_option_series.

Ta6n. 64. Nona Tabnuybl option_series

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTembl pennkaumm

replAct i8 CnyxebHoe none NogcucTeMbl penkaumm

series_id i4 MaeHTudmKaTop ONLMOHHOR cepun

underlying_id i4 MaeHTndmkatop dbrovepca

base_contract_id i4 MpaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

expiration_anchor_date t AkopHas farta (gara akcnvpauuy onuyoHHON cepum)

days_to_expiration i4 KonuuectBo pabounx gHei (Mo MECTHOMY KasieHAapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems [0 akcnupauum onumoHa B A0NAX roga (kaneHaapHbIX gHel 4o aKe-
nMpauum/KonM4ecTBo AHel B roay)

series_type cl Tun cpoyHocTn onunoHa. W-HeaenbHbI; M-MecsAUHbIi; Q-KBapTasibHbIN.

small_name c25 CVIMBOJIbHbIN KOA,

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IOYEH peXMM pacyeTa HyneBoli BoniatuibHocTu, 0 - BbikntoueH

sub_risk i1 1 - BK/IHOYEH PeXKMM yyeTa pMCKOB NO NoAToYKam pucka, 0 - BbiktoueH

volat_min d20.15 JIMMUT BONATUILHOCTY MUHUMATbHbIN

volat_max d20.15 JIMMWT BONATUIBHOCTN MaKCMMasTbHbIi

volatility _risk f TekyLas cTaBKa pucka BONaTtuibHOCTU B JONSIX

volatility_mismatch_risk f TekyLlas cTaBka pycka paccorsiacoBaHusi BO/IaTUbHOCTY B A0MSX

signs i4 Mone npusHakos

a_black f MapameTp pacyeTa KpMBOI BONaTuibLHOCTY No Mogenu bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOIi BoSIaTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpuBOI Bo/IaTUILHOCTM No Mogdenu Bnaka-LWoynsa

d_black f MapameTp pacueTa KpyBOI BONATUAILHOCTM NO Mogenu bnaka-Lloyn3a

e_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No Mogeny bnaka-Loynsa

s_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa

a_bach f MapameTp pacueTa KpuBOIi BOIATUILHOCTM MO Mogeny Balwwense

b_bach f MapameTp pacueTa KpuBOIi BOATU/ILHOCTM MO Mogdenu balwense

c_bach f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu ballense

d_bach f MapameTp pacuyeTa KpuBOIi BONIaTU/ILHOCTM MO Mogenu balense

e_bach f [MapameTp pacueTa KpuBOIi BOIATU/ILHOCTM MO Mogeny balwense

s_bach f MapameTp pacueTa KpuBOIi BOATU/ILHOCTM MO Mogdenu bawense

m_bach f MapameTp pacyeTa KpvBOI BONATULHOCTY NO Mogenu ballense

r f BespunckoBas NpoLeHTHas cTaBka.

fixed_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAUYEHU 06BABNEHHbIX AEHEXHbIX MOTOKOB.
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Mone Tun OnucaHune

projected_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAYEHMWIA NPOrHO3HBIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemMuasnbHbIi.

settlement_type i4 Tun onuuoHa. O - pacyeTHbIN; 1 - NOCTaBOYHBIA.

exercise_style i4 Cnoco6 ncnosiHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

min_step d16.5 MUWHUMasTbHBI War N3MEHEHNS LieHb.

step_price d16.5 CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

step_price_curr d16.5 CToMMOCTb Wara LeHbl B BasitoTe. cnonb3yeTcs A1 KOHTPaKToB C pa-
yeTamu B BaulloTe, A7 Py6/eBbIX KOHTPAKTOB 3HauYeHue cosnajaer co
step_price.

underlying_price d16.5 TekyLias LieHa CnoT MHCTPYMEHTA, a B fieHb 3KCnupaLuun - LieHa aykLmoHa
3aKpbITMA POHA0BOTO PbIHKA.

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akT1Ba B MHCTPYMEHTE.

state i4 CoCTOsiHMe TOProB/IN NO OMNLMOHaM Ha AaHHYH0 Cepuio.

MpumeyaHus:

« TMone signs ABNSIETCS GUTOBOI MACKOIi U MOXET NPUHUMATDL C/IeyHoLMe 3HAUEHUS:

0x1 WcnonHeHwe B BeHEPHWI MW NPOMEXYTOUHbIN KNUPUWHT: O - BEYEPHWI KIIMPUHT; 1 - NPOMEXYTOUHbIA KITUPUHT

« [lone state MOXeT NPUHMMAaTL CneaytoLme 3HaYeHns:

0 Ceccus no 3TOMY VHCTPYMEHTY Ha3HayeHa. Hesb3a cTaBuTb 3adaBKM, HO MOXHO YAa/IATb MO 3TOMY UHCTPYMEHTY.

1 Ceccus No 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTh U yAa/IAThL 3asiBKU N0 3TOMY UHCTPYMEHTY.

2 TlpvocTaHOBKa TOPros Mo BCEM MHCTPYMeEHTaM. Henb3a cTaBuUTb 3aABKU, HO MOXHO yAanATh.

3 Ceccusi N0 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3s CTaBuTb 1 yAasIsiTh 3asiBKY M0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa no BpeMeHu. Henb3si CTaBuUTb W yAAIATh 3asiBKU N0 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3sl CTaBUTb 3asiBK1, HO MOXHO YAaNsTh N0 3TOMY MHCTPYMEHTY.

6 CrapToBaUl ayKLMOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb 1 YAANATb 3asiBKU M0 3TOMY UHCTPYMEHTY.
7 AYKUMOH OTKPbITUS NO 3TOMY UHCTPYMEHTY 3aBepLLEH.
4.15.1.26. Ta6nuuya sess_option_series: ONUMOHHbIE CEPUM NO CECCUAM

Tab6n. 65. Mona Tabnuubl sess_option_series

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm

series_id i4 MaeHTudmKaTop ONLMOHHOW cepun

underlying_id i4 MpeHTndomkaTop hbtouepca

base_contract_id i4 MaeHTudmkatop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHns nepnoga NCrnonHeHus

expiration_anchor_date t AkopHas garta (Aara akcnupauuy onuyoHHON cepum)

days_to_expiration i4 Konuuectso pabounx gHen (Mo MeCTHOMY KaneHgapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems 0 3kcnupaLm onumoHa B 405X roga (kaneHaapHbIX gHel fo aKe-
nupauun/KkonnyecTso fHell B rosy)

series_type cl Tun cpoYHoCcTH onuuoHa. W-HefesnbHbIin; M-MecsuHbIi; Q-KBapTasibHbIiA.

small_name c25 CWMBO/IbHBIN KOA

strike_step d16.5 LLlar cTaiikoB

use_null_volat i1 1 - BK/IOYEH peXMM pacyeTa HyneBoli BonaTuibHOCTH, O - BbikoueH

sub_risk i1 1 - Bk/IIOYEH pexuM yyeTa pyckoB No NofTodkam pucka, O - Bbik/itoueH
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Mone Tun OnucaHune

volat_min d20.15 JIMMWT BONATUIBHOCTU MUHUMa/TbHBIiA

volat_max d20.15 JIMMWT BONaTUILHOCTU MaKCMMasTbHbIiA

volatility _risk f TekyLlas cTaBKa pucka BONaTtuibHOCTU B J0NSX

volatility_mismatch_risk f TekyLas cTaBka pucka paccor/iacoBaHus BOAATUIbHOCTU B A0MAX

signs i4 [Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/laTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpyBOI BONATULHOCTM MO mogenu bnaka-Lloynsa

d_black f MapameTp pacuyeTa KpuBOIi Bos1aTUIbHOCTM No Mogenu Bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BoNaTuiabHOCTY No mogeny bnaka-LWoynsa

s_black f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY No mogenu bnaka-LWoynsa

a_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

b_bach f MapameTp pacyeTa KpyBOI 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 KpyBOI BONATULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense

r f BespuckoBas npoleHTHas cTaBka.

fixed_spot_discount f Cymma AMCKOHTUPOBAHHBIX 3HAYEHWI 0ObABMEHHbIX AEHEXHbIX NOTOKOB.

projected_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAYEHMWI NPOrHO3HBIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemMmuasnbHbIi.

settlement_type i4 Tun onuuoHa. O - pacyeTHbIN; 1 - NOCTaBOYHBIA.

exercise_style i4 Cnoco6 ncnosiHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

min_step d16.5 MUWHUMasbHBI War N3MEHEHNS LieHb.

step_price d16.5 CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuuoHHON cepum.

step_price_curr d16.5 CToMMOCTb Wara LeHbl B BasitoTe. cnonb3yeTcs A1 KOHTPaKToB C pa-
yeTamu B BaslloTe, A7 Py6/eBbIX KOHTPAKTOB 3HauYeHue cosnajaer co
step_price.

underlying_price d16.5 TekyLias LieHa CnoT MHCTPYMEHTA, a B ieHb 3KCnupaLuun - LieHa aykLmoHa
3aKpbITUA POHA0BOTO PbIHKA.

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akT1Ba B MHCTPYMEHTE.

state i4 CoCTOsiHMe TOProB/IN NO OMNLMOHaM Ha AaHHYI0 Cepuio.

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

MpumeyaHus:

e lone signs SIBNSeTCA GUTOBOI MacKoli 1 MOXeT npnHUMaThb cregyruipe sHa4yeHuaA:

0x1 McnonHeHwe B BeHEPHWI MW NMPOMEXYTOUHbIM KNUPUHT: O - BEYEPHWI KIIMPUHT; 1 - NPOMEXYTOUHbIA KITUPUHT

« Tone state MOXET NPUHUMATb C/IEAYIOLME 3HAYEHNS:

0 Ceccus no 3TOMY WHCTPYMEHTY Ha3HayeHa. Hesb3a CTaBuTb 3asaBKM, HO MOXHO YAa/IATb MO 3TOMY UHCTPYMEHTY.

1 Ceccusi Mo 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3asBKU MO 3TOMY MHCTPYMEHTY.

2 TlpvocTaHOBKa TOPros Mo BCEM UHCTPYMeEHTam. Henb3a cTaBuUTb 3aABKU, HO MOXHO yAanATh.

3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTE/NBHO 3aBeplieHa. Henb3s CTaBuUTb 1 yAaIsaTh 3asBKY N0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa no BpeMeHu. Henb3s CTaBuUTb U yAaIsATh 3asiBKU N0 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB Mo 3TOMY MHCTPYMEHTY. Hernb3si CTaBUTb 3as1BKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.

6 CTapToBas ayKLVOH OTKPLITUS O 3TOMY MHCTPYMEHTY. MOXHO CTaBUTL W yAaNsATh 3asiBKW N0 3TOMY VHCTPYMEHTY.
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7  AyKUMOH OTKPbITUSI O 3TOMY MHCTPYMEHTY 3aBEPLLEH.
4.15.1.27. Ta6nuua clearing_members: YYaCTHUKN KNIMPUHTra
Tabnuua cogepXxuT MHopMaLmMio 0 6/10KMPOBKax Y4aCTHUKOB.

Ta6n. 66. Mona ta6nuybl clearing_members

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
code c2 Ko yyacTHuka

lock_type i1 Tun 610KMPOBKM

lock_date t [ata 610KMpoBKU

name c200 Ha3BaHue yyacTHuKa

MpumeyaHus:

« [one lock_type MOXeT NpuHUMaTh cnefytowmne sHaueHns:
0  Het 610KMPOBKMU.
2 JINKBMAAUMOHHbIN HETTUHT B OTHOLLEHUW YYacTHMKa K/TMPUHTa.

11 TlpuvocTaHOBKa KTMPUHIOBOro O6Cl'|y)KVIBaHVIFI YyacTHMKa K/IMPUHra no nNpuymHe aHHy/IMpoBaHNA NMLEH3MN Ha OCYLLIECTBNEHNE NPOo-
CII)ECCVIOHaI'IbHOI‘/‘I AEeATE/IbHOCTU Ha PblHKE LEHHbIX 6yl\nar.

4.15.1.28. Ta6nuya instr2matching_map: ConoctaBfeHne MHCTPYMEHTOB MaTUUHIy
Tabnvua cnyuT A/1s1 CONoCTaB/IeHNS MHCTPYMEHTOB MaTUUHTY, Ha KOTOPOM OHM 06pabaTbiBatoTCS.

Ta6n. 67. Monsa Ta6nuubl instr2matching_map

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTemMbl pennkaumm
base_contract_id i4 Uncnooii naeHtTudmkaTop 6a3oBoro KOHTpakTa
matching_id i1 M aeHTudmkaTtop MaTumHra

4.15.1.29. Ta6nuua fut_exec_orders: MopyyeHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbOUEpPCOB C aBTONPO/IOHIa-
yue

Ta6n. 68. Mona ta6nuybl fut_exec_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

exec_order_id i8 MaeHTudmkaTop nopyyeHus Ha UCNoMHeHne

client_code c7 Ko knueHTa

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTa

xamount i8 KonnuectBo KOHTPAKTOB, NOA/IEXALLMX UCTIOSTHEHMIO (C YHETOM 3HaKa)
sess_id i1 M aeHTndmkaTop TOproBoii ceccum

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KINPUHra
date t [Jata n Bpems noga4n/maMeHeHnss NnopyyeHns

4.15.1.30. Ta6nuua discrete_auction: MapameTpbl Ha3Ha4YeHHbIX ayKLIMOHOB OTKPbLITUSA

Ta6n. 69. Mona Ta6nuubl discrete_auction

Mone Tun OnucaHue
repliD i8

Cnyxe6Hoe none NOACUCTEMbI penvKaLmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

discrete_auction_id i8 M aeHTudmkaTop ayKumMoHa OTKpbITUA

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

add_order_start t Bpems Havana nprvema 3asBOK B ayKLUMOH OTKPbITUS

add_order_finish_from t Hauano nHTepBasia BpeMeHM, B TEUEHUE KOTOPOro NPOU30AAET NpekpaLLe-
HWe npremMa 3asIBoK B ayKLVOH OTKPbITUSA

add_order_finish_till t KoHeL, nHTepBana BpeMeHu, B TeUEHME KOTOPOro NPou3oiAEeT npekpaLtle-
HWe npremMa 3asiBOK B ayKL/OH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkaTop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MaeHTudmkatop cmHxpocobbiTus "discrete_auction_add_order_finished"

4.15.1.31. Ta6nuuya discrete_auction_|

Ta6n. 70. Nona Ta6nuubl discrete_auction_base_contract

base_contract: 5a3oBbleé KOHTPaKTbl, HA3HAYE€HHbIE B ayKLMOH OTKPbITUS

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
discrete_auction_id i8 MaeHTndmkaTop ayKuMoHa OTKpbITUSA
base_contract_id i4 Yncnosoli ngeHtudmkarop 6a3oBoro KOHTpakTa
base_contract_code c25 Ko 6a30BOro KOHTpakTa.

4.15.1.32. Ta6nuya session: MiHchopmayma o TOproBoii ceccum

Tabnuua cogepXxnT nHopMaLmio 0 pacnucaHuy Ceccuii.

Ta6n. 71. Monsa Tabnuubl session

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

begin t Bpewmsa Havana

end t Bpems okoH4YaHus

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBETCTBYIOLLEN OMLMOHHON ceccum

inter_cl_begin t Bpemsa Havana npoMexKyTOUYHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOYHOTO KMPUHTa

inter_cl_state i4 CoCTOsIHME MPOMEXYTOUYHOTO KIIMPUHra

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENIbHASA BEYEPHASA ceccus 6yaeT NpoBoAUTLCA
eve_begin t Bpems Hayana fonoHUTENbHON BeYepHeit ceccum

eve_end t Bpems okoH4YaHWs AONOMHWUTENbHON BeYepHeit ceccum

mon_on i1 Mpun3Hak Toro, 4To AOMNOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpems Havana A0onosHNTENbHON YyTPEeHHeR ceccnmn

mon_end t Bpemsi OKOHYaHWs AONOHUTENbHON YTPEHHEl ceccum

pos_transfer_begin

Hauasno uHTepBana nepeHoca nosvuui

pos_transfer_end

KoHew nHTepBasia nepeHoca I'IOSVILWIVI

MpumeyaHus:

« Mons pos_transfer_begin 1 pos_transfer_end o603HauatoT nepnog Bo BpeMsi TOProBoii ceccuu, B TEUEHUE KOTOPOro AelCTBYeT 0co6blii
PEXMM 3aK/HUEHUS CAEOK N0 UHCTPYMEHTY C NOCTABKOI B TeKyLLMii TOProBbIii AeHb. Bo Bpems AeiCTBUSA JaHHOMO pexvma 3anpeLLeHbl
BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3@ UCK/IIOUEHUEM af|peCHbIX 3asiBOK BHYTPU ofHOl P®.
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 [Mone state MOXeT NpUHUMATL CreayloLmne 3Ha4YeHns:

A W N B O

 lMone inter_cl_state Bbigaetcs (No 6UTOBO):

Ceccyist HasHaueHa. Hefb3si CTaBUTb 3asiBKU, HO MOXHO yAansiTh.

Ceccyist uaet. MOXHO CTaBUTb U yAANATb 3asiBKU.

MpurocTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM. Hefb3si CTaBUTh 3asiBKW, HO MOXHO YAansTh.
Ceccyist NPUHYAUTENBHO 3aBepLUEHA. Henb3si CTaBUTb U yAANIATb 3asiBKU.

Ceccus 3aBepLueHa No BpeMeHn. Henb3a cTaBuTb U yaaiaTh 3asBKU.

0x0 HeonpegeneH. MoXHO CTaBUTb U yAaNsaThb 3asBKU.

0x01 Byaywmii Ha cerogHs. MOXHO CTaBUTb U yAaATb 3asBKU.

0x02 OTMeHeH. MOXHO CTaBUTb W yaanaTb 3as8BKU.

0x04  TeKywuid, T.e. WAET, HAYETO HENb3S. Henb3si CTaBUTb 1 yAaNsiTh 3as1BKU.

0x08  Tekywwid, T.e. UAET (MO BPeMeHM), HO hakTNHECKN 3aBEPLUEH U YXKE MOXHO BblKaunMBaTbCs, CHUMATb 3asiBKW. Henb3si cTaBUTb

3asiBKN, HO MOXHO yAau1AaTb.

0x10 YcnewHo 3aBepLuUeH (B T.4. U NO BpeMeHW). MOXHO CTaBUTb U yAansTb 3asBKK.

4.15.1.33. Ta6nuya sys_events: Taénuya coobITUiA

Ta6n. 72. Nona Tabnuybl sys_events

Mone Tun OnucaHne

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

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOI TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnMpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka TMMUTOB 3aKOHYEeHa

event_type =8

message = "broker_recalc_finished"
[JeHexHble cpeacTsa nocsie NPOMK/MPUHIA NepecyuTaHsbl

event_type = 23

message = "discrete_auction_add_order_started"

Hauano npmema 3asiBOK B ayKLWOH OTKPbITUSI

event_type = 24

message = "discrete_auction_add_order_finished"
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OKOHYaHMe npvemMa 3asBOoK B ayKLMOH OTKPbLITUA

4.16. NMNotok FORTS_MISCINFO_REPL - lononHuTtesibHas crnpaBo4vHasi UH-

chopmauyusn (Type=l)
4.16.1. Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Tabnuua ¢ KoachduymeHTamy BONaTuIbHOCTY

4.16.1.1. Ta6nuua volat_coeff: Tadbnuya c koadppuyneHTaMmu BONaTUIbLHOCTU

Ta6n. 73. Monsa Ta6nuubl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
option_series_id i4 MaeHTndmKaTop ONLMOHHOW cepun

a d16.10 KoathcpumeHT A napameTpuyeckoii KpMBoli BONaTUIbHOCTH
b d16.10 KoadpchumeHT B napameTpuyeckoli KpUBoi BONaTUIbLHOCTH
c d16.10 KoadpchuumeHT C napamMeTpryecKoil KpuBoii BONaTUbHOCTH
d d16.10 KoadpchuumeHT D napameTpryecKoin KpuBoi BONaTUbHOCTH
e d16.10 KoadhcpumeHT E napameTpuyeckoii KprBoli BONaTubHOCTH
S d16.10 KoadpchuumeHT S napameTpuyeckoli KpUBO BONaTUILHOCTH

4.17. Notok FORTS_MM_REPL - NHopmaumsa 06 obs3atenscteax MM

(Type=l)
4.17.1. Cxema gaHHbIX

Tabnuupbl:

* mm_agreement_filter - Tabnuua c HoMmepamu 1 TNamy AOrOBOPOB Ha OKa3aHne MapKeT-MelkepcKux ycnyr
« fut_MM_info - O6s3atensctBa MM no chbtouepcam

» opt_MM_info - O6sasarensctsa MM no onuymoHam

e cs_mm_rule - Tabnuua c MHCTPYMEHTaMM A4/19 nepecyeTa LeHTPasIbHOro cTpaika

4.17.1.1. Tabnuuya mm_agreement_filter: Ta6nuua c HomepaMmu U TUNaMy 4OrOBOPOB HA OKasaHWe MapKeT-mMeii-
KepCKuX ycnyr

Ta6n. 74. Nona ta6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
agmt_id i4 MaeHTudmkatop gorosopa

is_fut i1 Tvn o6si3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Ko knueHTa

4.17.1.2. Ta6nuuya fut_MM_info: O6a3arensctBa MM no chbtouepcam

Ta6n. 75. Nona taénuybl fut_ MM_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread dl6.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKu Ha NPogaxy, BowleaLeli B Cnpeg,
xamount_sells i8 KonmyecTBO KOHTPaKTOB B 3asiBKax Ha NPOAaxy, BXOAALMX B Crpes
price_edge_buy d16.5 LleHa xygLueii 3asBK/ Ha MOKYTKy, BOLLeALIei B cnpes,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALLMX B CrIpef,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuyecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpes He gepxunTtcs, 0 — aepxurca

amount_sign i1 Mpu3Hak: 1 — KoAMYEeCTBO He fepxuTcs, 0 — aepxutcs

percent_time d6.2 MpoueHT BbINosIHeHMs O6s3aTeNsLCTB

period_start t Hauano nepvoga aelicteusi npasun MM

period_end t OkoHuaHue nepuoga feicteusi npasun MM

client_code c7 Kop, knuneHTa

active_sign i4 MpusHak: 1 — 3anuck ygasneHa (CTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndmkaTop obasarensctea MM

fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCNONHEHUST 06A3aTeNbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTNYHOrO UCMOMHEHUSI 0653aTeNbLCTB 3a TOPrOBYH CECCUI0
fulfil_total d6.2 [MpOoLEHT NOHOTO UCMONTHEHNST 0653aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHAMaNbHOTO UCMOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOTO UCMOSTHEHUS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHUS 06A3aTeNbCTB B TEKYLMA MOMEHT
is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHoM hrpMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBS3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcsi 06s13aTenbCTBa MapKeT-MenkepoB ¢ AeTanm3aumein 1o
CeMM3HaYHOro K/IMEHTCKOrO KoAa.

4.17.1.3. Ta6nuua opt_MM_info: O6sa3arenbcTBa MM no onunoHam

Ta6n. 76. Monsa Ta6nuubl opt_ MM_info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTemMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasbHbI YACOBOW NAEHTUMUKATOP NHCTPYMEHTA

sess_id i4 MaeHTudomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKku Ha NPoAaxy, BowleaLleli B cnpeg,
xamount_sells i8 KonmyecTBO KOHTPAKTOB B 3asiBKax Ha NPoAaxy, BXOASALLMUX B Crpes
price_edge_buy d16.5 LleHa xyfLueii 3asiBK/ Ha MOKYMKy, BOLLeALIei B cnpesq,
xamount_buys i8 KonmyecTBO KOHTPAKTOB B 3asiBKax Ha MOKYTKY, BXOAALLMX B CrIpes,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuyecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxunTtcs, 0 — aepxurtca

amount_sign i1 MpusHak: 1 — KONMYECTBO He AepxuTcs, 0 — aepxuTcs
percent_time d6.2 MpoueHT BbinonHeHns ObA3aTenscTB

period_start t Hauano nepuoga feiicteusi npasun MM

period_end t OkoHuaHue nepuoga feicteust npasun MM

client_code c7 Koga knneHTa
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Mone Tun OnucaHune
cstrike_offset d16.5 CMeLLeHne OT LieHTpasIbHOro cTpaiika
active_sign i4 MpusHak: 1 — 3anuck yaaneHa (ctana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndomkaTop oba3atensctea MM
fulfil_min d6.2 MpOLEHT MUHUMa/ILHOTO UCMOMTHEHUST 0653aTeNbLCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoLEHT NOAHOro UCMONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMO/THEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOrO NCNOSTHEHMA 0653aTeNIbCTB B TEKYLLNIA MOMEHT
is_fulfil_total i1 MpuW3Hak NOHOTO UCMOSIHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT
is_rf i1 Mpu3Hak 06a3aTe/IbCcTBa pacyeTHOW hupMbl
id_group i4 MaeHTndmkaTop MapkeT-MeliKepcKoli CBA3KM

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHciupyloTcs o6s3aTenbcTBa MapkeT-Meikepos ¢ geTanusauuen o

CeMWU3Ha4YHOro KJIMEeHTCKOro Kkoga.

4.17.1.4. Ta6nuua cs_mm_rule: Tabnuua ¢ UHCTPyMeHTaMu AJ18 nepecyeTa LLeHTPa/IbHOro cTpaika

Ta6n. 77. Nona Tabnuubl cs_mm_rule

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose noAcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie NoacucTeMbl penmkaymm
sess_id i4 MaeHTudmkaTop TOprosoii ceccum
client_code c4 Koga knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

4.18. NMNotok FORTS_CLR_REPL - KnupuHrosasa nHgopmauma (Type=AR)

4.18.1. Cxema gaHHbIX

Tabnmupl:

« money_clearing - KnneHTCckue AeHbIV B KMPUHTe

clr_rate - Kypcbl Ba/IlOT 11 MHAEKCOB

fut_pos - ViHchopmaumsi 0 No3NLMOHHOM COCTOSIHUM HA MOMEHT BEUYEPHEro K/IMPUHIa Mo ¢hbloyepcam

opt_pos - V|H¢)OpMaLI,VIFI 0 NO3NUMOHHOM COCTOAHUM Ha MOMEHT BEYEpPHEro KAMpuHra no onunoHam

fut_sess_settl - PacueTHble LeHbl N0 dbloyepcam

opt_sess_settl - PacueTHble LeHbl N0 ONuMoHam

pledge_details - Tabnuua getanusauum 3a710ros

money_clearing_sa - KnueHTck1e AeHbr B KIUPUHTe

fut_pos_sa - iHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM PK Ha MOMEHT BEUEPHEro KIMPUHTa Mo (hblodepcam

opt_pos_sa - MHopmMaLyst 0 NO3NULMOHHOM COCTOSIHUM PK Ha MOMEHT BeYepHero KvpuHra no onLuoHam

option_series_settl - PacueTHble LieHbl N0 OMUMOHHLIM CepusiM

sys_events - Tabnuua cobbITuii

4.18.1.1. Ta6nuuya money_clearing: KnneHTtckue geHbru B KNMpuHre

Ta6n. 78. NMonsa Ta6nuubl money_clearing

Mone Twvn OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
client_code c7 Koga knneHTa
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Mone Tun OnucaHune

asset_type i1 Twun cyeta. 0 - py6nn, 1 - 3anoru.

amount_beg d16.2 [eHer Ha Havano aHA

vm d16.2 BapuauyoHHas mMapxa, Bk/IYas BapvaLMOHHYI0 Mapxy No Mapxvpye-
MbIM OMLMOHaMm

premium d16.2 Mpemusi no onymoHam, NoslydeHHas/cnMcaHHas B BEHEPHUIA KITMPWHT, B Me-
pecuéTe Ha pybnu. BkitoyaeT B cebs1 hrHAHCOBBIN pe3ybTaT UCMOMTHEHUSE
no3unuuii No NPeMnasibHbIM OMLMOHaM.

pay d16.2 [BswxeHune no cuety

fee_fut d16.2 dbroyepcHbIli GrpxeBoli cbop

fee_opt d16.2 OnuMOHHbI BrpxeBoii coop

go d16.2 CymmapHoe 'O no dhbtoyepcam v onumMoHam

amount_end d21.2 [eHer Ha KoHeL, gHA

free d22.2 CB060OHO cpeacTs

4.18.1.2. Ta6nuuya clr_rate: Kypcbl BasitoT 1 UHAEKCOB

Ta6n. 79. Nonsa Taénuubl clr_rate

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

rate d16.5 3HayeHuve nHgekca

moment t MOMEHT hMKCUpPOBaHMS 3HaYeHNs

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHIO
sess_id i4 MaeHTudmKaTop TOproBoii ceccum

rate_id i4 MaeHTudmkarop Kypca

4.18.1.3. Ta6nuua fut_pos: NHchopmaLus 0 NO3MLMOHHOM COCTOSSHUM HA MOMEHT BeYepHero KJiMpuHra no ¢bio-

yepcam

Ta6n. 80. Monsa tTa6nuubl fut_pos

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasIbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Kog, knneHTa

account_type i1 Tun cueta (0 - P®; 1 - BP; 2 - KMeEHT).

Xxpos_beg i8 Mo3numa Ha Havano AHA

xpos_end i8 Mo3nyms Ha KoHew, AHs

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWpWHra Ans KnneHta/covpmbl v
WHCTpPYMEHTa

fee d16.2 CyMMapHbIii c60p AN KMeHTa/upmbl 1 UIHCTPYMEHTA

accum_go dl6.2 HakonneHHsbii M

fee_ex d16.2 BuipxeBsoii c6op

vat_ex d16.2 HAC B cocTase 6upxeBoro c6opa. None ABAseTca ycrapeswmm 1 dyaet
yAaneHo B Bepcun 7.12.

fee_cc d16.2 KnupwuHrosblii c6op

vat_cc dl6.2 HAC B cocTaBe KMpUHIroBoro cbopa. Mone ABnseTca ycrapesLUnm 1 byaeT
yAaneHo B Bepcun 7.12.

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULMIA
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Mone

Tun

OnucaHue

charge_exec

d16.2

C60p 3a ucnonHeHne

4.18.1.4. Ta6nuua opt_pos: NHdopmayma o NO3ULUOHHOM COCTOAHMN HA MOMEHT BEUEPHETO K/IMPUHIa no onuu-

OHam

Ta6n. 81. Mona Tabnuubl opt_pos

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTembl penvkaumm

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

client_code c7 Kop knuneHTa

account_type i1 Twun cyeta (0 - PO; 1 - B®; 2 - KIMEHT).

Xxpos_beg i8 Mo3numsa Ha Havyano aHA

xpos_end i8 Mo3numsa Ha KoHew, oHA

vm dl6.2 CymmapHass BM no ntoram OCHOBHOTO KAMPWHIa AN KiveHTa/upmMbl 1
MHCTpymMeHTa. PaBHo cymme noneii VAR_MARG_P 1 VAR_MARG_D

fee d16.2 CymmapHbIii c6op gns KNneHTa/mpmbl U MHCTpyMeHTa. CoBnagaer ¢ no-
nem SBOR 3 oT4eTOB

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxesoro céopa. MNone aBnseTca ycrapeslumMM u byaet
yAaneHo B Bepcun 7.12.

fee_cc d16.2 KnupuHroBbliii cb6op

vat_cc d16.2 H/AC B cocTase knmpuHrosoro c6opa. Mone sBaseTca yctapesLUnm 1 6yaet
yAaeHo B Bepcun 7.12.

pos_exec d11.0 KonmyecTBo MCMOMHEHHbIX NO3ULWIA

charge_exec d16.2 C6op 3a ucnonHeHne

premium d26.2 PybneBas npeMusi No onLuMoHy, NoslydeHHas/cnucaHHasa B BEHEPHUIA Kn-
PUHT. BktoyaeT B ce6s hMHAHCOBBIN pesysibTaT UCMOMHEHUS NO3ULMN.

premium_in_settl_currency d26.2 BasntoTHas npemMus No OnuMOHY, NosTlyYeHHas/CnMcaHHas B BEHEPHUIA Kn-

PUHT. Bk/toYaeT B ce6s1 (OMHAHCOBBIN pe3y/ibTaT UCMOMHEHUS NO3ULN.

4.18.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl Mo pblovepcam

Ta6n. 82. Mona ta6nuybl fut_sess_settl

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KOS, MIHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

settl_price d16.5 PacuyeTHas LeHa

swap_rate d16.5 CraBka 3a nepeHoc No3vuum rno "Be4HoMy" hbroyepcy B CriedyoLLyto Top-

roByt0 Ceccuto

4.18.1.6. Ta6nuua opt_sess_settl: PacyeTHble LeHbl MO oNyUOHaMm

Ta6n. 83. Mona Tabnuybl opt_sess_settl

Mone

Tun

OnucaHue

repliD

i8

Cny)KeﬁHoe nosie noaAcucTemMsbl penmkalmn

147



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6
Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
date_clr t [ata knupuHra
isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA
isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
volat d16.5 BonatunibHOCTb onuymMoHa
theor_price d16.5 TeopeTnyeckas LeHa onyuoHa

4.18.1.7. Ta6nuua pledge_details: Ta6nuua getannsayum 3aioros

Ta6n. 84. NMona ta6nuubl pledge_details

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

client_code c7 Ko knueHTa

pledge_name c10 Kop nHocTpaHHo BaNoThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtso LieHHbIX 6ymar v MHOCTPaHHOW BaUTIOTbI HA HAYaN0 ceccum

Xpay d26.2 CymMa BBOZ0B-BbIBOJOB B LUTYKaX LEHHbIX Bymar uiv MHOCTPaHHOW Ba-
NIOThI

xamount d26.2 KonnmuecTBo LieHHbIX Gymar uan MHOCTPaHHOM BasloTbl HA TEKYLLUWIA MO-
MEHT

rate d16.5 OueHOoYHasa CTOMMOCTb €UHULbI MHOCTPAHHOW BasltoTbl AW OAHOW LiEH-
Hoi Bymaru B py6nsx Po

xamount_beg_money d26.2 KonnuecTtBo LieHHbIX Bymar nim MHOCTPaHHOM BasoTbl Ha Ha4Yaslo ceccum
B pybnsax P

Xpay_money d26.2 CymMMa BBOJ0B-BbIBOJOB B LUTYKaxX LEHHbIX Bymar uiv MHOCTPaHHOW Ba-
NoTbI B py6nsax PO

xamount_money d26.2 KonnmuecTBO LieHHbIX Gymar uav WHOCTPaHHOM BaslloTbl HA TEKYLLUWIA MO-

MEHT B py6nsx P

MpumeyaHus:

« Mone amount_money - KoNMYECTBO LieHHbIX ByMar 1M UHOCTPAHHON BasloThbl Ha TeKyLMii MOMEHT (B py6nsx P®) (paccunTbiBaeTcs

Kak «amount» * «rate»)

« Mone amount_beg_money - KONMYECTBO LEHHBIX Bymar 1iv MHOCTPaHHOM BasloThbl HA Hauaso ceccun (B py6nsix P®) (paccunTbiBaeTcs

KaK «amount_beg» * «rate»)

« lMone pay_money - Cymma BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX ByMar uan MHOCTPaHHO BaslioThl (B py6risx P®) (paccunTbiBaeTcs Kak

«pay» * «rate»)

4.18.1.8. Ta6nuuya money_clearing_sa: KnneHTcKne geHbru B KNNpuHre

Ta6n. 85. NMonsa Ta6nuubl money_clearing_sa

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

settlement_account cl2 PacueTHbIi Kopg,

asset_type i1 Twun cueta. 0 - py6nu, 1 - 3anoru.

amount_beg d26.2 [eHer Ha Havano gHA

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 Mpemuns No onuyoHam, NoslyYeHHas/cnncaHHas B BeUEPHUIA KIIMPWHI, B ne-

pecuéTe Ha py6nu. BkitouaeT B cebsl hoMHAHCOBBIA pesy/nbTar UCTIONHEeHNS!
Mo3uLyii Mo NPpeMUasTbHBIM OMLMOHAM.
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Mone Tun OnucaHune
pay d26.2 [BswxeHune no cuety
fee_fut d26.2 dbroyepcHbIli GrpxeBoii cbop
fee_opt d26.2 OnuMOHHbI BrpxeBoii coop
go d26.2 CymmapHoe 'O no dhbtoyepcam v onumMoHam
amount_end d26.2 [eHer Ha KoHeL, gHA
free d26.2 CB060OAHO cpeacTs
blocked_tax d26.2 CpeficTBa, 3a6/10KMpOBaHHbIe N0, BbiNaaTy Has10roB.

Ta6n. 86. Mona ta6nuybl fut_pos_sa

4.18.1.9. Ta6nuua fut_pos_sa: UHhopmaums 0 NO3NLMOHHOM cOCTOSSHUM PK HaA MOMEHT BeuepHero K/iMpuHra no
chbrouepcam

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasIbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOprosBoii ceccum

isin c25 CUMBO/IbHBI KOL, UHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kopg,

Xpos_beg i8 Mo3nymna Ha Havyaso gHA

xpos_end i8 Mo3nyms Ha koHew, oHsA

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHra Ans KaneHta/chvpmbl v
WHCTPYMEHTa

fee d26.2 CyMMapHbIii c60p AN KMeHTa/upmbl 1 UIHCTPYMEHTA

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro coopa. None ABASeTCA ycTapeswmm 1 byaet
yfaneHo B Bepcun 7.12.

fee_cc d26.2 KnupuHrosblli c6op

vat_cc d26.2 HAC B cocTase kupuHrosoro céopa. MNone sBnseTca ycrapesLumm n byaet
yAaneHo B Bepcun 7.12.

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULWIA

charge_exec d16.2 C60op 3a ucnosHeHne

Ta6n. 87. Mona Taénuubl opt_pos_sa

4.18.1.10. Ta6nuuya opt_pos_sa: NHchopmauus 0 NO3MLMOHHOM COCTOAHUM PK Ha MOMEHT BeuepHero KMpuHra
no onuuoHam

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i1 M aeHTndmkaTop TOproBoi ceccum

isin c25 CVMBO/IbHbINM KOL MHCTPYMEHTA

settlement_account cl2 PacueTHblii Kopg,

Xpos_beg i8 Mo3nyms Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d26.2 CymmapHasi BM no ntoram OCHOBHOTO KAMpWUHra Ans kaveHta/oupmbl v
MHCTpyMeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D

fee d26.2 CyMMapHbIii c6op A1 kNneHTa/chmpmbl M MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 oT4eToB

fee_ex d26.2 BuipxeBsoii c6op
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Mone Tun OnucaHune

vat_ex d26.2 HAC B cocTase 6upxeBoro céopa. None ABAseTca ycrapeswmm n dyaet
yAaneHo B Bepcun 7.12.

fee_cc d26.2 KnupuHrosblii c6op

vat_cc d26.2 HAC B cocTaBe KMpUHIroBoro c6opa. Mone sABnseTca ycrapesLUnm 1 byaeT
yfaneHo B Bepcun 7.12.

premium d26.2 Pyb6neBas npemusi No onuMoHy, NoslydeHHasi/CnncaHHas B BEHEPHUIA Kn-
pVIHT. BkntovaeT B ce6s1 hMHAHCOBGIN pe3ynibTaT UCNOTHEHNS MO3ULUN.

premium_in_settl_currency d26.2 BantoTHas npemus No onuMoHy, NoslyYeHHas/cnncaHHas B BEYEPHUIA K-
PUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUN.

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX NO3ULIKIA

charge_exec dl6.2 C60p 3a ucnosiHeHne

4.18.1.11. Tabnuua option_series_settl: PacueTHble LeHbl NO ONMLMOHHbLIM CEPUAM

Ta6n. 88. Monsa Ta6nuubl option_series_settl

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

underlying_price d16.5 TekyLas LieHa CrnoT MHCTPYMEHTA, a B ieHb 3KCnupaLuun - LieHa aykLmoHa
3aKpbITMS POHAOBOIO PbIHKA

lot_coefficient i4 KoadpchumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpaiikax oOnuuoHHON cepum

4.18.1.12. Ta6nuua sys_events: Tabnuuya coobITUi

Ta6n. 89. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAgcUCTeMbI penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ B0O3MOXHbIe TVMNbl COOLITUIA:

event_type =3

message = "clearing_data_ready"
FOTOBbI JaHHblE NOC/Ie OCHOBHOIO KMPUHTa

4.19. Notok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.19.1. Cxema gaHHbIX

Tabnmupl:

¢ rts_index - Tabnuua NHAEKCOB

4.19.1.1. Ta6nuuya rts_index: Taénuua UHAEKCOB

Ta6l'IVILI,a COAEPXUT AaHHbIEe O 3HaYEHUAX 6VIp)KeBbIX NHOEKCOB.
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Ta6n. 90. Monsa Taénuubl rts_index

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

name c25 Nma nHpekca

moment t MomeHT nocnegHero pacyeta

value di8.4 3HaueHuve nHaekca

usd_rate d10.4 [Ns HOEeKcoB, B KOTOPbIX YUUTLIBAKOTCS Kak pybnesble, Tak U Aonnapo-
Bbl€ LieHbI MHCTPYMEHTOB — KypcC py6ns1 K fonnapy, MCnonb30BaBLUNACA Ans
pacyeta

cap di8.4 Kanuntanusauusa 6ymar, BXOAALMX B HAEKC

volume di8.4 O6bEM cAenokK, BXOAALLMX B UHAEKC

value_highprec d18.6 3HaueHne uHAeKca (3HaYeHNe BbICOKOW TOYHOCTM, 6 3HAKOB Nocsie 3ans-
TOIA)

prev_close_value_highprec d18.6 3HaueHVe MHAEKCa Ha 3aKkpbiTve npeablayLueli TOproBoi ceccum (3Hade-
HWe BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansTow).

open_value_highprec d18.6 3HaueHve nHAeKca Ha OTKpPbITUE TeKyLLEel TOProBoli ceccunm (3Ha4eHe Bbl-
COKOI TOYHOCTU, 6 3HAKOB NOC/ie 3ansAToMn).

max_value_highprec d18.6 MakcMmanbHOe 3HaveHne nHAeKca B TeYeHre TekyLleil TOproBoi ceccum
(3HaueHne BbICOKOI TOYHOCTW, 6 3HAKOB MOC/e 3ansaTon).

min_value_highprec d18.6 MUWHMMasIbHOE 3HaYeHVe MHAEeKca B TEeYEHUE TeKyLLeil TOproBoii ceccum

(3HauYeHue BbICOKOI TOYHOCTH, 6 3HAKOB NOC/Ie 3ansTo).

4.20. MNotok FORTS_VM_REPL - BapnaunoHHas map)xa n npemus (Type=l)

4.20.1. Cxema AiaHHbIX

Tabnmupl:

« fut_vm - BapuauuoHHas mapxa no gblouepcam B paspese no3vuuil KMeHToB u BO

* opt_vm - BapuaunoHHas mapxa v npemusi no onuyroHam B paspese no3vuuin KNMeHToB 1 b

- fut_vm_sa - BapmauuoHHasi Mapxa no chbtouepcam B paspese nosvuuii PK

» opt_vm_sa - BapunaunoHHas mMmapxa v npeMusi no onuuoHam B paspese nosmuuii PK

4.20.1.1. Ta6nuua fut_vm: BapnaunoHHas Mapxa no cbrouepcam B paspese nosuumii KnmeHTos n 6

Ta6n. 91. Mona taénuubl fut_vm

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

isin_id i4 YHVKa/TbHbIN YNCTOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Ko knneHTa

vm d16.5 HakonneHHas no caenkam BapuaLMoHHas Mapxa, paccumTaHHas no Teky-
el pbIHOYHOM LieHe

4.20.1.2. Ta6nuua opt_vm: BaprnaumnoHHasa mapxa u npeMus no onuyuoHam B paspese No3uunii KMMeHTos n bd

Ta6n. 92. NMona Taénuubl opt_vm

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

isin_id i4 YHVKaJTbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTa

151



21.10.2022 Lino3 SPECTRA Plaza-2 Bepcusa 7.6

Mone Twvn OnucaHvne

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

client_code c7 Kof knueHTa

vm d16.5 HakonneHHas no caenkam BapuauvoHHasi Mapxa no MapXxvpyembim or-
LoHam, paccuMTaHHas No TeKyLlUei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemus no npemMuasibHbIM OnuuoHam, nogie-
Xawan K ynnate B 6nwkanwmuii MK/BK, B nepecyeTe Ha py6au. He Bkto-
yaeT B cebs1 (PMHAHCOBGLIN pe3ynbTaT UCMOTHEHNS MO3ULUN.

premium_in_settl_currency d26.2 HakonneHHas no caenkam npemus no npeMuasbHbIM onuuoHam, nogse-

xauias K ynnate B 6nvxaiimii MK/BK, B BanioTe pacyeToB. He BkoYaeT
B ce6s1 (hHAHCOBBI Pe3y bTaT UCNOMTHEHNS NO3ULUN.

4.20.1.3. Ta6nuua fut_vm_sa: BapnaunoHHasi Mapxa no pbrouepcam B pa3pese nosuuymii PK

Ta6n. 93. Nona ta6nuybl fut_vm_sa

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

settlement_account cl2 PacuyeTHbIli Kog,

vm d26.2 HakonneHHas no caenkam BapuaLMoHHas Mapxa, paccumTtaHHas no Teky-
el pbIHOYHOM LieHe

4.20.1.4. Ta6nuuya opt_vm_sa: BapuaymnoHHasa Mmapxxa 1 npeMmusi no onuyuoHam B paspese nosuyuii PK

Ta6n. 94. NMonsa Ta6nuubl opt_vm_sa

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHas no caenkam BapuauyioHHas Mapxa no Mapxupyembim on-
LiMOHaM, paccunTaHHas no TekyLei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemus no npeMuasibHbIM onuuoHam, nogJie-
Xauan K ynnate B 6nvkanwuii MK/BK, B nepecyeTe Ha py6nau. He Bkto-
YyaeT B cebs1 (huHaHCOBbIN pe3ynbTaT UCNOMHEHNS MO3ULMN.

premium_in_settl_currency d26.2 HakonneHHasn no caenkam npeMusi No NnpeMmasibHbIM OnuMoHam, nogse-

xauwias K ynnate B 6nvxaiimii MK/BK, B BanoTe pacyetos. He BkoyaeT
B ce6s1 (hHAHCOBBI Pe3y bTaT UCMNOMTHEHNS NO3ULUN.

4.21. Notok FORTS_VOLAT_REPL - BonatunbHocTtb (Type=l)

4.21.1. Cxema gaHHbIX
Tabnuubl:

* volat - BonaTnibHOCTb

4.21.1.1. Ta6nuua volat: BonatunibHOCTb

Ta6n. 95. Monsa Ta6nuub! volat

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none noAcucTembl penkawumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
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replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
volat d16.5 BonatnibHOCTL onymoHa
theor_price d16.5 TeopeTnyeckas LeHa onuuoHa
theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eTom IMMUTOB
up_prem dl6.5 BepxHuii NUMUT NpemMmnmn Mo onuUoHYy
down_prem d16.5 HWKHWIA IMMAT NpemMum No OnuMoHy
option_model i1 Mopaenb LeHoobpa3oBaHWs OMLUOHOB.
MpumeyaHus:

« TMone option_model MOXeT NPUHUMATbL CeAYHOLLME 3HAUEHUS:

0 Mopgens bnaka-Lloynsa

1 Mogenb bawense

4.22. NMotok FORTS_RISKINFOBLACK
Bnaka-lLoynsa (Type=l)
4.22.1. Cxema gaHHbIX

Tabnuubl:

« volat_coeff - Puck-napameTtpsbl ans mogenv bnaka-Lloynsa

_REPL - Puck-napameTtpbl ansa mogenu

4.22.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bnaka-LLloynsa

Ta6n. 96. Monsa Ta6nuubl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
option_series_id i4 MaeHTndmKaTop ONLMOHHOR cepun

a f MapameTp pacyeTa KpMBOIi BONaTubLHOCTY No Mogenu bnaka-Loynsa
b f MapameTp pacyeta Kp1BO BONaTUILHOCTM No Mogenu Bnaka-Loynsa
c f MapameTp pacyeTa KpMBOI BoNatuabHOCTW No Mogenu Bnaka-Lloynsa
d f MapameTp pacueTa KpuBOI BonatuaLHOCTM No Mogenu bnaka-lWoynsa
e f MapameTp pacyeTa KpMBOIi BONaTubLHOCTY No Mogenu bnaka-Loynsa
s f MapameTp pacyeTa Kp1BO BoNaTUILHOCTM No Mogenu Bnaka-Loynsa

4.23. Notok FORTS_RISKINFOBACH_
Bawenbe (Type=l)
4.23.1. Cxema gaHHbIX

Tabnmupl:

* volat_coeff - Puck-napametpbl Ana mogenu bawense

REPL - Puck-napameTpbl gna mogenu

4.23.1.1. Ta6nuua volat_coeff: Puck-napametpbl gna mogenu bawenbe

Ta6n. 97. Mona Ta6nuubl volat_coeff

Mone Tun OnucaHue
repllD i8 CnyxebHoe nosne noacucTeMbl penmkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
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replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
option_series_id i4 MaeHTuchmKaTop OMNLMOHHO cepun
a f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe
b f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe
c f MapameTp pacyeTa KpyBOI BONaTULHOCTY N0 Mogenu ballense
d f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense
e f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu balenbe
s f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
m f MapameTp pacyeTta KpyBOI BONATULHOCTY N0 Mogenu ballense

4.24. Notok FORTS_INFO_REPL - CnpaBouHasa uHcpopmayusa (Type=R)

4.24.1. Cxema gaHHbIX

Tabnuupbl:

« currency_params - lNapameTpbl Ba/toT

* base_contracts_params - [NapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpsbl (hblouepcoB

* option_series_params - iHhopmaLysi 0 napameTpax OnuMOHHbIX CEPUiA.

 options_params - [MapameTpbl ONUYOHOB

¢ investor - CnpaBOYHUK K/INEHTOB

« dealer - CnpaBo4HuMK thupm

« multileg_dictionary - CnpaBo4YHUK CBA30K

e common_params - NapameTpsbl pacyéta 'O

» sys_events - Tabnmua cobbITHiA

4.24.1.1. Ta6nuuya currency_params: NapameTpbl BalOT

Ta6n. 98. NonsA Tabnuupbl currency_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl peninkawmm

replAct i8 Cnyxe6Hoe none nofAcucTeMbl penkaumm

currency_id i4 MpeHTndomkaTop BastOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LeHbl BatoTbl B NpOLEHTax (onpegensieTcs B nocnes-
HWIN BEUEPHUIA KITUPUHT)

4.24.1.2. Tabnuua base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 99. NMona Ta6nuubl base_contracts_params

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nogcucTembl penkaumm

base_contract_code c25 Kog, 6a30BOro KOHTpakTa.

code_mcs c25 Kopg, MexKoHTpakKTHOro crnpega

volat_num i1 KonnuectBo KpyBbIX BONATUIBHOCTH

is_percent i1 Mpu3Hak koHTpakTa. [Mone ABnseTcs ycrapeswmm 1 6yaeT yaaneHo B Bep-
cun 7.9. BmecTo Hero cneflyeT ucnonb3osarb nose asset_class.
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Mone Tun OnucaHune

has_options i1 MpW3HaK HaNMuus OMNUMOHOB Ha hbloYepc Ha AaHHbI BA. 0 — HET onuwo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/sx)

msp_type i1 Tvn cToMMOCTHM Wwara ueHbl. 0 — domkcnpoBaHHas, 1 — onpegensiercs 3Ha-
YeHVeM MHAMKaTopa BaslloThl.

currency_id i4 MpeHTndmkaTop BaUTIOThI n3 crpaBoyHuKa rates noToKa
FORTS_REFDATA_REPL

spot_price f BblpaxeHHasi B pybnsix pacyeTHasi LieHa 6a30BOro akTuBa, onpefeneHHas
no UToram KJIMPUHroBOli Ceccum.

mrl f 3HaueHVe CTaBKM PbIHOYHOIO prcka

mr2 f 3HaueHve CTaBKM PbIHOYHOTO prcKa NepPBOro IMMUTa KOHLEHTpaumm

mr3 f 3HaueHve CTaBK1 PbIHOYHOIO PYCKa BTOPOro /IMMUTA KOHLEHTpaLum

k1 i8 KonuuectBo eauHuL, 6a30BOr0 akTuBa, XapakTepusylllee [AOCTMXEHNe
nepBOro IMMMTa KOHLEHTpaLMK

k2 i8 KonuuectBo eguHuL, 6a30BOr0 akTuBa, XapakTepuaylollee [AOCTUMXKeHne
BTOPOrO IMMUTA KOHLEHTpaLmMn

risk_points_n i4 KonmyecTBo CLeHapueB ABWMKEHMS LEHbl KOHTpaKTa cfieeBa v cnpasa oOT
LeHTpa pacyeTta pucka

window_size f KoathdmumeHT ons onpefeneHnst pasmepa oOkHa CriaxuwBaHus npu map-
XMPOBAHUN MEXKOHTPAKTHOIO Cnpaja

option_model i1 Mogenb LeHoo6pa3oBaHus OMNUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pycka U3MeHeHus1 pasmepa AeHEXHOro notoka. Micnonb3yertcs gns
y4yéTa NOrpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

MpumeyaHus:

 Mone is_percent MOXeT NPUHUMATL CefytoLMe 3HaYeHUS:
0 006bluHbI hblovepc
1 npoueHTHbI hbouepc
2 (hbblouepc Ha Noroay 1 3NeKTpu4ecTBo
3 dblouepc Ha eBPO6OHABI
4 RUONIA

« [None option_model MOXeT NpUHUMAaTL cneayoLye 3HaueHus:
0 Mogenb bnaka-Lloyn3a
1 Mogenb bawense

 Mone asset_class MOXeT NPUHUMATL CrieaytoLme 3HaYeHNS:
1 Akumsa
2 Baora
3  Obnurauus
4 NHpekc
5 ToBap
6 TlpoueHTHas cTaBka

4.24.1.3. Ta6nuuya futures_params: MapameTpbl (hpblouepcos

Ta6n. 100. NMonsa Ta6nuupbl futures_params

Mone Tun OnucaHue
repliD i8

Cny)KeﬁHoe nosie noaAcucTemMsbl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXOXAEeHWs B cnpes,

step_price f LleHa MMHUMasbHOTO LWara

exp_date t [Jara akcnupauumn

settlement_price d16.5 PacueTHas ueHa nocnegHero KavMpuHra

min_step f MUWHUMaUTbHBIV War N3MEHEHNS LieHbl

lot i4 KonnuecTBo eanHuL, 6a30BOr0 akTuBa B MHCTPYMEHTE

attribute i4 BuTtoBble chnaru, onpegensoLive Tun brovepca

interest_rate_risk_up f CTaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuu ABVKEHWS
CTaBKn BBEPX

interest_rate_risk_down f CraBka paccorniacoBaHusi NPOLEHTHOro pucka B CLEHapuUn ABUKEHUSA
CTaBKn BHU3

time_to_expiration f Bpems A0 akcnupauuy MHCTPYMEHTa B AOMSAX roga

normalized_spot f TeopeTnyeckas LieHa 6a30BOro akTvBa Ha COTOBOM PbIHKE B MyHKTaxX, Npu-
BefleHHas K pasMepHOCTU OCHOBHOIO

mr_addon_up f Hap6aska Up Ha NormalizedSpot ansa ynpasneHusi FO Ha ypoBHe (iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

mr_addon_down f Hapbaska Down Ha NormalizedSpot ans ynpaenexusi FO Ha ypoBHe hbio-
yepca. YctaHaBnmBaeTcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSUHOTO cnpega no npasusy "nonyHeT-
T10". 1 — ga; 0 — HeT.

MpumeyaHus:

* [lone spread_aspect MOXET NpuHMMaThb cneayruine sHa4eHuns:

0 He BxoguT B cripeg,

2 BXoguT B MEXMECSUHBIN crpes

« TMone attribute MOXeT NPUHUMATL CriefytoLne 3HaueHUs:

0 "OB6bIYHbIA" thblouepc

0x800000 Collateral

Ta6n. 101. Monsa Ta6nuubl option_series_params

4.24.1.4. Ta6nuuya option_series_params: NMapamMmeTpbl ONUUOHHbIX cepuii

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penikaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

small_name c25 CVIMBO/IbHBbIN KOZ,

isin_base c25 Kop, peanbHoro chbtouepca

a_black f MapameTp pacueTa KpyBOIi BONATUILHOCTM NO mogenu bnaka-Lloynsa
b_black f MapameTp pacuyeTa KpUBOI Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa
c_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa
d_black f MapameTp pacueTa KpuBOI BoslaTuILHOCTM No Mogenu bnaka-LWoynsa
e_black f MapameTp pacueTa KpyBOIi BONATUALHOCTM NO Mogenu bnaka-Lloyn3a
expiration_date t [Jata 3aBepLueHnst nepnoga NCrnoHeHus

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbLHOCTM
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Mone Tun OnucaHune

s_black f MapameTp pacueTa KpuBOIi BosiaTUbHOCTM No Mogenu Bnaka-LWoynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpepenser, 3a CKO/IbKO K/TMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca [0, paccuntaHHoe a1 Bcero PK no mogenv skcnvpauun. YctaHaenu-
Baetcs HKLL.

exp_clearings_bf i4 OnpegensieT, 3a CKOMbKO KAMPUHIOBLIX ceccuii No B® HayHeT 610KMpo-
BaTbcs O, paccumTaHHoe gns Bceli B® no mogenu skcnupauun. YctaHa-
BnuBaetca HKL,.

exp_clearings_cc i4 OnpegfenserT, 3a CKO/IbKO KIMPUHIOBbIX CECCUIA HAYHETCSI NPYMEHEHMNE Be-
ca exp_weight ans knneHtos b®. Yctanasnmsaetcs HKLL.

volatility _risk f CTaBka AmanasoHa p1cka Bo/aTUIbHOCTH

volatility_risk_mismatch f CraBKa paccornacoBaHusl pucka BofaTU/IbHOCTU MEXAY pasHbIMU CpoKa-
MV OMNLMOHHBIX Cepuii

time_to_expiration f Bpems A0 akcnupauuy MHCTPYMeEHTa B AOMSX roga

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

underlying_id i4 MaeHTndmkatop dbovepca

a_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe

b_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balenbe

c_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense

e_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balense

s_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

m_bach f MapameTp pacuyeTa KpuBoIi BOATU/ILHOCTM MO MoAeny bawense

margin_style i4 Cnocob mapxupoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemmasibHbIi.

settlement_type i4 Tun onuuoHa. O - pacyeTHbIN; 1 - NOCTaBOYHBIA.

exercise_style i4 Cnoco6 ncnosiHeHns onuuoHa. 0 - amepukaHckuii; 1 - eBponeickuid.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeta pucka rno
noAToykam pucka, O - BbIKNOYEH.

spread_aspect i1 Mpu3HaK BXOXAeHUs1 onuMoHHoli cepum B cnpes: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3Hak NPUHYAUTENBHOTO BK/IIOYEHWUS Mpasuia NosyHeTTo Mpu Kpocc-
MapX1poBaHUV OMUMOHHBIX CEPUI C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpPbIX Npu3HaK spread_aspect=2.

min_step f MVHUMasbHBINA LWar N3MEHEHUST LEHbI.

step_price f CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE

KOHTpaKTa 1 cTpaiikax onLMoHHOI cepum.

r

Be3puckoBasn npoLeHTHas cTaska.

interest_rate_risk_up

CTaBKa paccorfiacoBaHus MPOLEHTHOMO puUCKa B CLEHAPUM ABWKEHUS
CTaBKV BBEPX.

interest_rate_risk_down

CTaBKa paccor/iacoBaHusi MPOLEHTHOTO PUCKA B CLEHapUn ABUXEHUS
CTaBKM BHU3.

fixed_spot_discount

CyMMa AVCKOHTUPOBAaHHbIX 3HaYeHU 06BABNEHHBIX [OeHEeXHbIX MOTOKOB.

projected_spot_discount

Cymma AOUNCKOHTUPOBaHHbIX 3HaueHuit MPOrHO3HbIX AEHEXHbLIX NMOTOKOB.

4.24.1.5. Ta6nuuya options_params: MapameTpbl ONLMOHOB

Ta6n. 102. Mons Tabnuubl options_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose noacucTeMbl pensmkalmm

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

isin_base c25 Ko dhbrouepca

strike d16.5 CrTpalik onyuoHa

opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL
settl_price d16.5 PacueTHas LeHa

Ta6n. 103. Mons Ta6bnuubl investor

4.24.1.6. Ta6nuua investor: CnpaBoOYHUK KIINEHTOB

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

client_code c7 Kop, knuneHTa

calendar_spread_margin_type i1 Tun MapXxnpoBaHUa KauleHAapHbIX cnpefos Ans kaneHTa. 3 - MonyHeTTo,
4 - HeTT0. /Icnonb3yemoe ceitvac 3HauveHne

num_clr_2delivery i4 KonuyecTBo K/IMPUHIOB [0 3KCnupauun A8 Hayana pacyeta cueHapues
IKCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

coeff_im dl6.5 KoadhdmumeHT utorosoro o.

no_fut_discount i1 dnar 3anpeLleHns Ucnosb3oBaHnsa ckMakn no dbtodepcam. 1 - 3anpet, 0
- Het.

short_option_minimum_charge_ratio| d5.3 NHAanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - NonyHeTTo, 4 - HeTto
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHkN AN OHMalH-perncTpaymnm

Ta6n. 104. NMNonsa Ta6nuuybl dealer

4.24.1.7. Ta6nuuya dealer: CnpaBo4HUK orpm

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code c7 Ko knueHta

margin_type i1 Pexum mapxupoBaHusa no pasgenam b®. 3 - MonyHertTto, 4 - Hetto. Vc-
nosb3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXnpoBaHNsa KaneHAapHbIX cnpefos Ans noptdgens b&. 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. icnonb3yemoe ceitvac 3HaveHne

limit_tied_money i1 CooTBeTCcTBME TOProBoro numuTta B® cymme cpencts Ha pasgenax bo.
1 - MopaepxmBatb cooTBeTcTBME, 0 - HesaBucUMBIW (BUPTYasibHbIA) n-
MWT. BUpPTYyasibHbIi TMMUT NO pe3ynbTataM BeHepHEro KNMPUHIa MeHseTCs
TONbKO Ha BENUYMHY AoxofalybbiTka. Micnonb3ayemoe ceityac 3HaueHme

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapves
akcnupauuy no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapves akcnunpauun gns B® B utorosom 0. Ucnone3yemoe ceit-
yac 3HadeHve

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ana 6&. Micnonb3yemoe celiyac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns Ncnonb3oBaHUs CKUAKM No dblodepcam ans noprdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceitvac 3HaueHne

num_clr_2delivery_client_default i4 KonmyecTtBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapues
KCMpauym no KAMeHTaMm - 3Ha4yeHre nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHve

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO Ans KAMEHTCKUX pa3fernos -

3HayeHue no ymonyaxuio. Vicnonssyemoe ceilvac 3Ha4yeHune
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no_fut_discount_client_default i1 ®nar 3anpeLleHVsa NCNonb3oBaHNsa CKUAKM NO dblovepcam A8 KIMEHTOB
- 3HaueHue no ymonyaHuio. 1 - 3anpet, 0 - HeT. Mcnonb3yemoe ceiyac
3HaueHue

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIn koadpduumeHT Beca cueHapusi SOMC.

ics_margin_type i1 Trn MapXUpoBaHNS MEXKOHTPaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTyn K Topram B yTPEHHIO TOProBY0 CECCUI0.

MpumeyaHus:

* Mone order_allowed_in_morning_session MOXeT NPUHMMAaTb CeAytoLLmMe 3HaYEHUS:
0 [ocTtyn K Topram B yTPEHHIOI TOProByH CECCUIO OrpaHMyeH. 3anpeLleHbl TOProBble onepauum, KpoMe onepaunii CHATUS 3asiBOK.
1 [ocTyn K TOpraMm B YTPEHHIOK TOProBY CECCUI0 paspeLLeH.
4.24.1.8. Ta6nuua multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 105. Monsa Ta6nuubl multileg_dictionary

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHUKasbHbI YACOBOI KO CBA3KU

isin_id_leg i4 YHUKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLET0 B CBA3KY
leg_order_no i1 Mopsgok Horn B cBA3Ke. 3HaveHre no ymonyanuto 0.

4.24.1.9. Ta6nuya common_params: MapameTtpbl pacuéta O

Ta6n. 106. Mona Tabnuubl common_params

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
common_rev i4 Homep peBu3nn - CypporaTHbliii ko4
edge_coeff f KoadhchuumeHT yyeta KpaeBbIX pUCKOB

4.24.1.10. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 107. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacUCTeEMbI penmkalmn
event_type i1 Tun cobbITuA

event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

server_time t [ata n Bpems cepsepa

MpumeyaHus:

* B03MOXHble TUMbI COBLITUIA
event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

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

event_type =4
message = "intraday_clearing_started"
Hauano npoMknnpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOIO KNpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/IMPUHIa NepecUnTaHbl

4.25. NMNotok FORTS_TNPENALTY_REPL - UHchopmayua o coopax 3a TpaH3ak-

Lum (Type=l)
4.25.1. Cxema gaHHbIX

Tabnuubl:

« fee_tn - [leTanimsmpoBaHHasi HPOPMaLMsi MO KOSIMYECTBY HEKOPPEKTHBIX TPaH3aKLWi

« fee_all - IHdbopmaLusi 0 KonnyecTBe Ha4YUCNEHHbIX GasioB

4.25.1.1. Ta6nuua fee_tn: AetanmsmpoBaHHast UHYOPMaLUA NO KOSIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 108. Monsa Ta6nuubl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
time i8 Bpewms B popmare YYYYMMddhhmmssSSS
p2login c64 NorvH

sess_id i4 Homep ceccun

tn_type i4 Tvin TpaH3akuun

err_code i4 Kopa owm6km

count i4 KonnyecTBo HEKOPPEKTHBIX TPaH3aKLnii

4.25.1.2. Ta6nuua fee_all: Unchopmayusa o konmuecTee HAUNCIIEHHbIX Ga110B

Ta6n. 109. NMonsa Ta6nuupbl fee_all

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penavkauum

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorvH

sess_id i4 Homep ceccun

points i4 Konnyectso HauMcneHHbIX 6as1/10B 3a CeKyHay 13 time
fee d16.2 C60p 3a HEKOPPEKTHbIE TpaH3aKLMN K MOMEHTY time

4.26. MNotok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.26.1. Cxema gaHHbIX

Tabnuupl:
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 curr_online - 3Ha4eHWs KypcoB Ba/llOT

4.26.1.1. Ta6nuua curr_online: 3HauyeHus KypcoB BanloT

Ta6n. 110. NMona Ta6nuubl curr_online

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTemMbl pennkawumm
rate_id i4 MpaeHTundmkaTop kypca

value d16.5 TeKyLnit Kypc

moment t Bpemsa pacuyéTta kypca

MpumeyaHus:

« [one rate_id MOXeT NpuHUMAaTb CnegytoLime 3Ha4YeHns:

1 USD/RUB

50 USD/IPY

51 USD/CHF

52 JPY/RUB

53 CHF/RUB

54 USD/UAH

55 UAH/RUB

58 EUR/RUB

61 USD/CAD

62 USD/TRY

63 CAD/RUB

64 TRY/RUB

65 USD/CNY

66 CNY/RUB

68 USD/INR

69 INR/RUB

4.27. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocrsie BO3MOX-
Hoii pasaBuxku (Type=l)

4.27.1. Cxema gaHHbIX

Tabnuupl:

 part_sa_forecast - MporHo3 o6bema cBO60AHbIX CPeAcTB Ans PK.

4.27.1.1. Ta6nuua part_sa_forecast: MporHo3 o6bema cBo60gHbIX cpeacTB ans PK

Ta6n. 111. NMons Ta6nuubl part_sa_forecast

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
settlement_account cl2 PacueTHbIli Kog

money_free d26.2 CBo60aHO aeHer
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Mone Twvn OnucaHvne
MarketDataRev i8 Homep nocnegHero nameHeHns gaHHbIx (3HaveHne nons replRev) B noto-

Kax 3asBOK W CAENOK, MonasLLEro B pacyeT NporHosa obecnevexuns. 3a-
ABKM W cAEeNKN CO 3HadyeHuaMM replRev meHblie, yem MarketDataRev,
yuTeHbl B MPOrHose. 3asiBKn 1 CAENKM CO 3HaueHussMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHve nons
replRev npusegeHo B pasgene 3.3.1. CnyxebHble NoNs penvkaumn.
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - flo6aBneHne 3as1BOK

Tvn coobLeHus: 465
Tvn OoTBETHOro coo6LLeHns: 179
Vcnonb3yetca ans fob6aBneHns 3asaBok No dobroyepcam, onuuoHam v COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 112. Bxogsume napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
YMOYaHuio

broker_code c4 Kog, 6pokepckoii dovpmbl

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Koga knneHTa

dir i4 HanpasneHus 3aaBKku

type i4 Bup 3asBku

amount i4 KonnyecTtso eAnHWL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aBnserca B 3asBKy, cAenky. Moxer
MCMO/Mb30BaTbCA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLwUHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAENKY

is_check_limit i4 0 Mpu3HaK NPOBEPKM NIVMUTOB LiEHbI

date_exp c8 [Jata ncreueHus 3aasku. [JobaBnseTcs B 3asBKY.

dont_check_money i4 0 Mpun3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka A4NA OAHO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX ajpEeCHbIX 3asBOK

ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioveHne caenok ¢ y4acTHUKOM
TOpros

Ta6n. 113. Pe3ynbraT BbINOMHEHUNA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

order_id i8 Kop 3asiBKM B cucteme

Koppl BO3BpaTa kKomaHap!l:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHne owmbka
MpumeyaHus:

 Mone type MOXeT NpyHUMATb CNneaytoLme 3Ha4YeHNs:
1 KOTMpOBOYHAasA 3asBKa (OCTaeTcs B ouepeAn nocse YacTUYHOro CBefeHNs)
2 BCTpeyHas 3asBKa (CHUMAaeTCs nocsie NPoBeAeHUs ayKLoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs LenMKoM nam CHUMaeTCs)
4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)
 Mone dir MOXET NPUHMMATb CneaytoLme 3HaYeHNS:

1 3asBKa Ha NOKYymnKy
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2 3asBKa Ha npofaxy
* B none price 3agaétca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
* MNone is_check_limit MOXeT NPUHUMATL CredyloLme 3HaYeHNs:

0 He BbINOMHATL NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3apgaétca gata ucredeHus 3asseku B suge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOIO NnapameTpa nepegaércs nycras
CTPOKa, TO 3asiBka cuutaeTcs o6blyHON. Mpy 3agaHHON AaTe 3asBka OyfeT aBTOMaTM4eCKn NepeBbICTABNATLCA B C/IEAYIOLLYHO CECCUIO,
HO - Noslyyast NPy 3TOM HOBbIi HOMEP 1 HOBOE BpeMs. Takum 06pa3oM MosyvaroTCs «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHum — o
ncTeveHns gatbl. 3asBKM C UCTEKLWel gaToil byayT aBTOMATUYECKM CHUMATbLCS MOC/e 3aBepLUeHnst Be4epHel ceccun (eC/im oHa ecTb
B 3TOT A€Hb), Y)X€ HOubl0. [1pn nepeBbICTaBNEHNM AenaloTCs NMPOBEPKN Ha Ha/IM4YMe UHCTPYMEHTA, KNMEeHTa, AOCTaTOuHOCTM CPEeacTB.
[Jonyctumblii gyanasoH Aatbl: >= CErogHALIHEro AHs, <= O4HOrOo roga Bnepes.

* MapameTp 3asBku dont_check_money npuHWMaeT cneayloLye 3HaueHus:
o 0 - npoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBepsiTb 06eCNeYeHe Ha YPOBHE KIIMEHTCKOTO pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLWMM CrieLmaibHoe paspelleHve. B ciyuae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3as1BKy, NOAaBaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pas3peLeHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

» BbICTaB/ieHue npusHaka Ncc_request o3HavaeT, vTo 3asBKa ABseTca 3anpocom K HKLL Ha 3ak/ioueHne cienok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHnsa HeUCNOMHEHHbIX 06A3aTeNbCTB yHacTHVKA TOProB nepeg y4acTHUKOM K/IMPWUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOproB. 3anpoc MOXeT NoAaBaTbCsA TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHSA P® 1 BO.

5.2. MeTtop DelOrder - YaaneHue 3asBOK

Tun coobuyeHus: 461
Tun oTBETHOrO coobLeHns: 177
Wcnonb3yeTca Ans yganeHus 3asasok No yblovepcam, OnLmMoHam 1 COCTaBHbIM UHCTPYMEHTaM.

Ta6n. 114. Bxogsume napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
order_id i8 Kog, 3asBkun Ans yganenus
ncc_request i1 0 Mpu3Hak 3anpoca kK HKL, Ha 3akntoyeHne caenok ¢ Y4acTHUKOM
TOproB.
client_code c3 Kop, knuneHTa
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

Ta6n. 115. Pe3ynbraT BbINOMHEHUs

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTA B y4a/1IEHHOI 3as1BKe

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asiBka A4/ yaseHrsl) 03HAYaeT, YTo Takoil 3asiBkU B ouepeay (Ye) HeT. BO3MOXHO, Homep Henpa-
BWU/IbHBIN MU ee cerofiHs Boo6LLe He 6blno. HET cMbic/a NOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOChINATh yAasieH e ¢ TeM Xe HOMEpPOM.
Oc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/itoueHne caesnok ¢ y4acTHUKOM TOpPros. Yaanatb
3anpochbl MOXET TOMbKO YHaCTHUK K/TMPUHTA, He ABASIOLWMIACSA O4HOBPEMEHHO YYACTHNKOM TOProB, U TOMbKO C SIOTMHOB YPOBHSA P® 1 BO.
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5.3. MeTopg DelUserOrders - MaccoBoe yganeHue 3aaBOK

Tun coobLueHus: 466
Tun OTBETHOrO CO06LLEeHNs: 186

KomaHza Ha maccoBoe yfaneHue BCeX 3asiBOK, YOBETBOPAIOLLMX KPUTEPUAM. MOXHO yaanaTb 3asBKu No chblouepcam, onuyuoHam u
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 116. Bxogswme napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMOTYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHns
non_system i4 BbI60p TUNa 3asBOK N0 Npr3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Ko KnneHTCkoro cyeta
base_contract_code c25 Ko 6a30BOro aktnea
ext_id i4 0 BHeLLHWiA Homep
isin_id i4 YHUKaJ/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
instrument_mask i1 Macka rpynnbl MIHCTPYMEHTOB

Ta6n. 117. Pe3ynbraT BbINOMHEHUs

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/THaHUIO
code i4 Kop Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtBo yaasIEHHbIX 3a5BOK

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HayeHue ombka
Mpumeyanus:

* MNapameTp buy_sell MOXeT NPUHUMATL CriefytoLmne 3HadYeHus:
1 3aaBKu Ha MOKYMKY
2 3asBKM Ha nNpogaxy
3 Bce 3asBku
* [MapameTp non_system MOXET NPpUHMMATL CNeayloLime 3Ha4YeHns:
0 OO06blYHbIE 3a8BKU
1 BHecuctemHble
2 Bce
» MapameTp instrument_mask siBnsieTcs GUTOBOV MaCKoOI:
0x1 ®blovepcbl
0x2  OnuuoHbI
0x4  VIHCTPYMEHTbI-CBA3KU
« Ecnu napameTp code He 3agaH U ero 3HadeHve paBHO ‘%%%’, TO NPON3BOANTCA yAasieHe 3asBOK AJ151 BCEX KIMEHTCKUX CHETOB.

« Ecnn napaveTp base_contract_code He 3afaH U ero 3HaueHvie paBHoO ‘%’, TO NPOU3BOANTCS yAa/IeHe 3asiBOK A/151 BCEX KOHTpPak-
TOB.

* B cnyyae 3agaHusi gna napameTpa ext_id 3HauveHusi, oTiMyHOro ot O, NPOU3BOAUTCS yAa/IEHUS BCEX 3asiBOK C COOTBETCTBYHOLLMM
ext_id. 3HavyeHus napameTpoB buy_sell, non_system, base_contract_code v isin_id npv 3TOM UTHOPMPYIOTCS, HO UX 3HaYe-
HWS1 LOHKHBI HAXOAWTCA B AOMNYCTVMOM [ManasoHe.
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+ C NOMOLLbI0 JaHHOl KOMaHAb! YAANATCs TOMbKO 3asBKM, HO He yaansioTcsa 3anpockl B HKLL Ha 3ak/toueHre CAenok C y4acTHUKOM
TOProB.

» KomaHfa HefjoCTynHa [719 YYaCTHUKOB K/IMPUHIA, He SBNAIOLLMXCA OLHOBPEMEHHO M yYacTHUKamy TOpros. 15 MaccoBoro yaaieHus
3a51BOK YYaCTHUK K/IMPUHTA MOXET BOCNOMb30BaTbcs koMaHaoi DelOrdersByBFLimit.

5.4. Metog MoveOrder - I3meHeHUe 3aABOK

Tun coobLeHns: 460
Tun oTBETHOroO coobLeHns: 176
Vcnonb3ayetcs gns usMeHeHus 3a8B0K No oblovepcam 1 onumoHam.

Ta6n. 118. Bxogswme napameTpbl

Nma napameTtpa Tun 3HauyeHue no | OnucaHune
YMOYaHUio
broker_code c4 Kof 6pokepckoit hupmbl
regime i4 Pexunm paboTbl KOMaHfb!
order_idl i8 Homep nepBoii yaansemoii 3asBKu
amountl i4 HoBoe KonM4ecTBo eAuHNL, MHCTPYMEHTa [151 NePBOI 3asBKMN
pricel cl7 HoBas ueHa An1s nepBoii 3asBkn
ext_idl i4 HoBbIli BHELIHUI HOMEp AN NepBOVi 3asBKM
order_id2 i8 Homep BTOpOIi yaansemoli 3asBKku
amount2 i4 HoBoe KonM4ecTBO eAnHNL, MHCTPYMEHTa A1 BTOPOV 3asBKM
price2 cl7 HoBas ueHa An1a BTOPOWi 3asBKM
ext_id2 i4 HoBbIli BHELIHWIT HOMEp N5 BTOPOI 3asBKM
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioveHne caenok ¢ y4acTHUKOM
TOproB.
client_code c3 Kog, knneHTa
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
Ta6n. 119. PesynbraT BbINO/MHEHUs
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuve
yMO4aHuio
code i4 Kop Bo3spata
message c255 TekcT coobLLeHus
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3asBKM

Koabl BO3BpaTa KoMaHAb!:

0 ycnex BbINOMIHEHNA onepaLun

[pyroe 3HayeHne owmbka

MpumevaHus (B HacTosieM MpumeyaHn TEPMUH "06bEM" 03HAYAET KO/IMYECTBO €ANHNL, UHCTPYMEHTA):

« [MapameTp regime onpefensieT PeXum paboTbl KOMaHAbl U MOXET NPUHUMATL CriefytoLlme 3HauYeHns:
0 He MeHATb 06bEMBI 3a5BOK. OCTaeTCs TEKYLLWI dhakTUUecknii 06beM 3asiBOK B cucteMe. MNpucnaHHble KonnyecTsa UrHopPUpYHTCS.
1 W3MeHnTb 06BEMbI 3a51BOK. EC/M 3aBKM HaliieHbl, BMECTO HUX BbICTaBSOTCA 3a8BKU C NPUCIaHHbIMU LEEHON N 06EMOM.

2 CHATb cTapble 3aa8ku. Ecnu 06bEeM XOTS 6bl 0,D.H0171 N3 3aABOK He coBnagaeT C npucnaHHbIM, yaanaTca 06e 3aaBku. NHaue - Bbl-
NOJTHAETCA CABUI.

3 YCTaHOBWTbL 06BEMbI 3aIBOK PABHLIMY MPUC/IAHHBIM 32 BbIYETOM CBEAEHHOI YacTy 3asBkM (He MeHbLue 0). Eciv npucnaHHbIii 06bem
MeHbLLUE CBEJEHHOI YacTu 3asBKM, yAANSIOTCS 06e 3asBKU.

* MNone is_check_limit MOXeT NpYHUMATL CreayloLme 3HaYeHNs:

0 He BbINOMHATL NPOBEPKY TUMUTOB
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5.5.

1 BbINONHATL NPOBEPKY JIMMUTOB
» [1ns HOBBLIX 3asBOK NMPOBOANTCA NpoLiefypa ayKLuoHa.
« CABUr 3a1BOK BO3MOXEH TOJTbKO B paMKax OfHOro TOProBoro MHCTPYMeHTa. TOJIbKO MO OJHOMY K/IMEHTCKOMY PErUCTPY.
* Henb3a capuratb 3asBKU MO CBA3KaM.
* Henb3sa casuratb agpecHble 3asBKU.
» [pu casure Henb3s MeHATb Hanpas/ieHe 3aaBK.
* YpaneHHas (Wv nepefsuHyTas, Uan NOMHOCTLIO CBEefleHHAs) 3asiBKa He NepeBbICTaBAETCS; BblAaeTcs CoobLLeHne 06 oLnbKe.

e Ecnu npu casure napbl 3asBOK OAHA U3 HUX He HalleHa UM He MOXET ObiTb NepeaBuHyTa, AeiCTBUA CO BTOPOI 3asiBKOIN Takke He
NpoV3BOAATCA C BblJayeli coobLeHNs 06 oLnbKe.

* Ecnu aBe 3aABKW NPOTMBOMOMOXHOIO HarnpasneHua CABUratoTca Takum 06pa30M, 4YTO LUEeHbl 3asdBOK nepecekarTcd, napamMeTpbl cHnuTa-
I0TCA HEKOPPEKTHbIMU, CABUT HE BbINOJTHAETCA, BblAAETCA COOGLIJ,eHVIe 06 owwnbKe.

« Ecnu npu casure napbl 3asBOK OAHA W3 HUX HATKHy/acb Ha Kpocc-caenky (CBedeHve ¢ 3aaBkoi oT Toro xe VHH, nmbo kameHTckoro
pernctpa), oHa oTKaTbiBaeTCs, a Apyras 3asBka caBuraeTcs.

 [pu nepegsmxke 3asiBOK date_exp nepeHocsATCs B HOBblE 3asiBKM.

» B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anofiHATCA HOMEpPaMU HOBbIX 3aBOK. B cnyyae, ecniv 3asBka
He 6bina BbiCTaB/eHa, COOTBETCTBYIOLLEe None 06HyNseTcs.

* BbICTaBneHue npusHaka ncc_request o3HavyaeT, 4To n3meHsietca "3anpoc K HKL, Ha 3aknoyeHre cAenoK ¢ y4yacTHMKOM Topros”. W3-
MEHATb 3anpoCbl MOXET TOMbKO YHaCTHUK KIMPUHTA, He ABAAIOLWMIACA O4HOBPEMEHHO YYaCTHUKOM TOProB, U TOMbKO C SIOTMHOB YPOBHS
P® n B®.

« Ecnu casur 3asaBku Tuna Book-or-Cancel npmneoauT K ee UCNOJIHEHUIO, TO CABUTI OTKaTbIBAETCA, a CaMa cABuUraemMas 3asiBKa OCTaeTcA
B cucteme.

« Ecnv npu casure napbl 3asBok Tuna Book-or-Cancel ogHa U3 HMX HATKHy/Nacb Ha UCMOSIHEHME, OHA OTKATbIBAETCs, a Apyras 3asBka
caBvraetcs.

Metopg IcebergAddOrder - lo6aBneHne aiicoepr-saaBoK

Tun coobLenuns: 472
Tun oTBETHOrO coo6LLeHns: 180
Vcnonb3ayetcs ans nobasnenHns aicbepr-3asBok.

Ta6n. 120. Bxogswue napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Kop, knuneHTa

dir i4 HanpaBneHus 3asBku

type i4 Bupg, 3asa8ku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBsto-
Leli "BcnbiBatoLLein” (BUAUMOINA) yacTu aiicbepr-3asBkm

iceberg_amount i4 O6LLEee KONMYECTBO UMHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNNTyga OTKOHEHNSs (B KOHTPaKTax) criyyaiiHol HaabaBku
K BCM/IbIBatoLLEl YacTu aiicbepr-3asiBkm

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnserca B 3asBKy, caenky. Moxer
1Ccnonb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LU/HO33.

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

is_check_limit i4 0 Mpu3Hak NPOBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncreueHus 3asasku. [JjobaBnseTcs B 3asBKY.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
dont_check_money i4 0 Mpun3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asnBke
ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL Ha 3akntioyeHne caenok ¢ y4aCTHUKOM
TOpros

Ta6n. 121. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
iceberg_order_id i8 MpaeHTndmkaTop ancbepr-3asBku

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* Mone dir MOXeT NPUHMMATb CreaytoLme 3Ha4YeHNs:
1 3asBKa Ha NOKynKy
2 3asBKa Ha npojaxy

» [Mone type MOXET NPUHUMATL CleaytoLiMe 3HaUYEeHUS:
1 KkoTMpOBOYHaA 3asBKa (OCTaeTcs B ouepeay nocse YacTUYHOTO CBeAEeHS)
4 3asBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Wn CHUMaETCS)

» B none price 3afaétca LeHa 3asaBKy B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.

» Mone is_check_limit MOXET NPUHUMATb CliefytoLive 3HauYeHUs:
0 He BbINONHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3agaétca gara ucteyeHuns 3assku B suge 'YYYYMMDD'. Ecnu B KayecTBe JaHHOIo napameTpa nepegaércs nycras
CTpoKa, TO 3asBKa cunTaeTca 06bI4HON. MNpun 3a8aHHON AaTe 3asBka OyAeT aBToMaTUYeCcky NepeBbICTABIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Mosyyas Npy 3TOM HOBbI HOMEP 1 HOBOe BpeMs. TakuM 06pa3om MoslyvatoTCs «MHOTOAHEBHbIE» 3aABKU. Bpems nx xusHu — o
ncTeveHvsa patbl. 3as8BKM C UCTEKLIeR AaToli 6yayT aBTOMaTMYeCckn CHUMAaTbCS Moc/se 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOoublo. [1pKn nepesbICTaBNEHNN [eNaloTCs NMPOBEPKN Ha Ha/lMuMe UHCTPYMEHTA, KMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALHEro AHs, <= 0fHOro roga snepes.

» MapawmeTp 3anBkn dont_check_money npvH/MaeT crefylowme 3HaYeHns:
o 0 - npoBepsiTb 06ecneyveHrie Ha ypoBHE K/IMEHTCKOro pasaena

o 1 - He NpoBepsiTb 06ecnevYeHne Ha YPoBHe K/IMEHTCKOTO passena

MapameTp MOXET UCNO/b30BaTLCS JIOTMHOM, UMEIOLMM CrieLmarnbHoe paspelleHve. B cnyyae, ecnv aaHHbli donar 6yaeT ycTaHOBNEH Y
3as1BKW, NOAABAEMOIA C /IOTVHA, Y KOTOPOro f@aHHOe paspeLleHre OTCYTCTBYET, 3asiBka OyIeT OTBEpPrHyTa.

* BbicTaBneHve npusHaka ncc_request o3HayaeT, YTo 3asBka ABseTcs 3anpocom K HKLL Ha 3akoyeHme caenok ¢ yd4acTHUKOM TOProB.
Mcnonb3yetca Ans yperynmpoBaHus HEUCMOTHEHHbIX 0653aTeNlbCTB yYacTHUKA TOProB nepes, y4acTHUKOM K/IMPUHra, B TOM unucne, B

c/yyae HeOCTaTOYHOCTU 06GecneyeHmnst yHacTHMKa TOProB. 3anpoc MOXET NoA4aBaTbCs TONbKO YHACTHUKOM KAMPUHTA, HE SBASIOWMUMCS
O[LHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C J/IOTMHOB YPOBHA P® 1 BO.

5.6. MeTtopg IcebergDelOrder - YaaneHue aiicoepr-3asaBoK

Tun coobueHuns: 464
Tun OTBETHOro CO06LLEeHNs: 182

Vcnonb3yetcs ansa yganeHus aincbepr-3asaBok. KomaHga MoxeT oTpabarbiBatb kak no public_order_id, Tak u no private_order_id. KomaHga
no public_order_id 6yayT pabotartb TO/IbKO, €C/IN BUAMMAS YacCTb C TakuM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBeieHa), B NPOTUBHOM
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cnydae 6yfeT Bo3BpalleHa oLmnbKa 06 OTCYTCTBUM 3asiBKM C TakM HOMepoM. MNoToMy pekomeHayem pa6oTath ¢ aiic6epr-3asBkamiu no

private_order_id.

Ta6n. 122. Bxogsawme napaMmeTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog, 3aBku ans yganexnus
isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok ¢ Y4acTHUKOM

TOProB.

Ta6n. 123. Pe3ynbraT BbINOMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4yaHuio
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
amount i4 KonuuecTtso eanHuL, MHCTPYMEHTa B yAaNEéHHO 3asBke
Kogpl BO3Bparta KoMaHfbl:
0 ycnex BbINO/IHEHWA onepauun

[Opyroe 3HaueHue oLnbKa

MpumeyaHus:

« Kop Bo3Bparta = 14 (He HaiiieHa 3asBka 15 yAaseHus) 03HauaeT, uTo Takoli 3asBku B odepean (yxe) HeT. Bo3MoxHO, HoMep Henpa-
BWU/IbHBIN U ee cerofiHsa Boo6LLe He 6bl10. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh YAasleHUe € TeM e HOMEPOM.
OCc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Hayvaer, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/toueHne caenok ¢ y4aCTHUKOM TOpPros. Yaanatb
3anpocChbl MOXET TOJIbKO YYaCTHUK KNNpUHra, He FlBI'IFIIOLLU/II7ICﬂ O[HOBPEMEHHO Y4aCTHNUKOM TOProB, U TOJILKO C JIOTMHOB YPOBHA P® 1 b&.

Tun coobLueHns: 463

Tun OTBETHOrO CO06LLeHns: 181

5.7. MeTtop IcebergMoveOrder - UsmeHeHue aiic6epr-3assBoK

Vcnonb3ayeTcs Ans u3MeHeHus aicbepr-3asBok. KomaHaa MoxeT oTpabaTbiBaTh kak no public_order_id, Tak v no private_order_id. KomaHga
no public_order_id 6yayT paboTtartb TO/IbKO, €C/IN BUAMMAS YacCTb C TaKUM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpalleHa owmnbKa 06 OTCYTCTBUM 3asBKM C TakuMm HOMepoM. [oToMy pekomeHzyem paboTaTth ¢ aicbepr-sasskamu no

private_order_id.

Ta6n. 124. Bxoasauwme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHUIo
broker_code c4 Kof 6pokepckoin oupmbl
order_id i8 MaeHTudmKaTop N3MEHSIEMOIA 3asBKN
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
price cl7 HoBas ueHa 3aaBKn
ext_id i4 HoBbI BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
Ta6n. 125. Pe3ynbraT BbINOMHEHUS
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

order_id i8 HoBbIii naeHTdMKaTOP 3asBKM

Kogpbl Bo3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

» Mone is_check_limit MOXET NPUHMMATb ClefytoLime 3HaUYeHUS:
0 He BbINOMHATL NPOBEPKY JIMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* BbicTaBneHue npusHaka ncc_request o3Havaet, 4To nameHsetcs "3anpoc K HKLL Ha 3ak/oueHre caenok ¢ yHacTHUKOM Topros”. W3-
MEHATb 3anpoChbl MOXET TOIbKO YYACTHVK KIMPUHTA, HE ABAAIOLWMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, 1 TO/MbKO C SIOTMHOB YPOBHS
P® n B®.

5.8. MeTtog ChangeClientMoney - /IameHeHUue KJIMEHTCKUX JIMMUTOB

Tun coobuenuns: 458
Tun OTBETHOro CO06LLeHNs: 187
Mpoueaypa No3BoNSAET MEHATL AEHEXHbIE NIMMUTbLI MO K/TMEHTCKOMY CUETY.

Ta6n. 126. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMOYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
mode ul Pexu1m paboTbl kKOMaHb!
code c3 Kop knneHTckoro cyeta
coeff_im cl7 KoadhdomumeHT knnentckoro N0
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU IMMUTA HA BEIMYMHY [10-
Xofa npu 3akauyke nocne KnpuHra
check_limit i4 1 dnar NpoBepKM Ha J0CTaTOYHOCTb CPEeACTB
limit_money cl7 JIMMUT feHeXHbIX CPeacTB

Ta6n. 127. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HauyeHne no | OnucaxHvne
YMOYaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHNA onepaLun
[pyroe 3HaueHve owmbkKa
MpumeyaHus:

* Pexum paboTtbl koMmaHabl (none mode):
11  YaanuTb IMMUT, OTK/IHOUYMTL NPOBEPKY Ha AOCTATOYHOCTb CPELCTB
12 YcTaHOBWTL IMMUT AEHEXHbIX CPeACTB B pa3mepe 1imit_money
13 V3MeHWUTb NUMUT AEHEXHbIX CPEACTB Ha BeNuunHy 1imit_money

* MpusHak is_auto_update limit ycTaHOBNEHHbIA B 3HAUeHWe "1" No3BoNseT aBTOMATM3NPOBaTb NPOLECC U3MEHEHUS TMMUTOB MO
pesynkTatam npeabiayllero aHs. 3HaueHue "-1" ana napaveTpa is_auto_update limit o3HauaeT, uTo 3HAUYeHWe He 3aaHo Nosib-
30BaTeniem.
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» [ins usmeHeHusi napameTpa is_auto_update 1limit ncnoneayiite pexum 13 c napametpom 1imit_money=0.
» B napametpe check_limit MOXHO yKa3aTb criefytoLime 3Ha4YeHus:

0 He BbINOMHATL NPOBEPKY, NPON3BECTN HE3YCTOBHOE N3MEHEHWE TMMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHVA Npon3BOAATCS TOMbKO NPU [OCTATOYHOCTY CPefCTB

* [lyctasa cTpoKa, 3afaHHas B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATbL 3HavYeHue napamerpa, Kotopoe
nosnb3oBartesib paHee yXe oTnpaBu/l B TOProByrd CUCTEMY.

5.9. MeTtog ChangeBFMoney - 13meHeHue numutToB b®

Tun coobuenuns: 426
Tun oTBETHOrO coo6LeHus: 107

MpoLeaypa No3BOMISIET MEHATH AEHbIM N0 cBOUM B®. Mpy 3TOM, Npu yBENUYeHUN cueTa B®, HegocTaowwye AeHbIV CHAMAKOTCS CO cyeTa
camoii P®, a npn yMeHbLLEHUM, [eHbIV BO3BPALLaloTCs Ha cueT PO.

Ta6n. 128. Bxogsuwue napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHve

yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHAb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX CpescTB

Ta6n. 129. Pe3ynbTat BbINOJIHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWSA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
12 YcTaHOBUTb IMMWT paBHblii 1imit_money
13  W3meHuTb numuT 1imit_money

* MMpoueaypa AOCTYNHA TOMLKO TOMY JIOTMHY L33 0T P®, KOTOpoMy ALMUHMCTPATOP TOProB NPOCTaBu/ HEOGXoAMMbIe Npasa.

5.10. Metopg OptChangeExpiration - MopyyeHusa Ha akcnupayuio onyUoOHOB

Tun coobuenus: 471
Tvn OoTBETHOrO coo6LeHns: 190
Mogaya nopyyeHnii Ha JOCPOYHYIO 3KCNMPaLMIO OMLMOHOB, HA OTMEHY aBTOMAaTUYEeCKOl 3KCNpaLuy OnuyoHOB.

Ta6n. 130. Bxoagsawume napameTpbl

Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4aHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexmm paboTbl kKOMaHab!
order_id i8 Homep nopyueHunst Ha akcnupaumio
code c3 Kog, knneHTa
isin c25 Kof HCTpymeHTa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
amount i8 0 SKcnupupyemoe Konm4ecTso

Ta6n. 131. Pe3ynbTat BbINO/IHEHUA

Nma napametpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
code i4 Kog Bo3Bpara
message c255 TekcT coobLleHus
order_id i8 Homep nopyyeHusi Ha akcnupauuio

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

5.11.

Pexum paboTbl kKomaHbl (none mode):
11  YpanuTtb
12 [o6aBntb/O6HOBUTL

[na nopyyYeHunii Ha aKCnMpauuio KIKYeBbIMY NONsSMU ABNSOTCA 1sin n code. Ans ofHoll kOM6GUHaUmM "isin + code" Henb3s nogartb
60nee 0fHOro NOPYYeHUst Ha AKCNMPaLMIO.

Mpu [06GaBNEHNN HOBOTO NOPYYEHUST HA 3KCnpauwio B nosne order_id Heo6xoaumo 3agaBarth "0". CieayeT NOMHUTb, YTO €C/in B CU-
CTEME YXe CyLLECTBYET NopyyeHue ¢ TakuMu xe "isin + code", TO BMeCTO A06ABNEHUSI HOBOTO BbIMO/IHUTCA M3MEHEHWE CYLLECTBYIO-
LLiero nopyyeHus.

Onepauuu "Delete" nnu "Update" nopyyeHunii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3agaHbl).
o lNo code + isin (order_id=0).

o [Mo order_id n code + isin. B aToM ciiydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi COOTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNAM.

B TOprosoii cucteMe ecTb BO3MOXHOCTb 0TKa3aTbCs OT aBTOMATWUYECKOI IKCNMpaLIMm ONuMoHOB. s 3Toro B Noc/eAHuii AeHb obpaltle-
HWSI OMNLMOHOB HEOGXOAMMO NoAaTh NOPYUYEHME HA KCMMPALIMIO, B KOTOPOM yKa3aTb B Mo/ie amount oTpuuaTesibHoe (CO 3HaKOM MUHYC)
KO/IMYECTBO KOHTPAKTOB.

MeTop FuturesExecutionRequest - MopyyeHnss Ha UCNOMHEHUE OAHO-

AHEBHbIX (*)blO'-IepCOB C aBTOI'IPOHOHFaLI,VIEI;i

Twun coobueHns: 470

Tun OTBETHOrO CO06LLEeHNs: 189

Mozaua nopyyeHuit Ha UCMOMHEHWE OAHOAHEBHbIX (hbOYEPCOB C aBTOMPOsIOHraLMeli. MoXHO A06aBNsATb, UBMEHSTb 1 yAANSTb NOPYUEHNSI.

Ta6n. 132. Bxogsauwme napameTtpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHAb!
order_id i8 0 Homep nopyuyeHunsi Ha UCNoNHeHVe
code c3 MocnegHve 3 cMMBO/A KNMEHTCKOIO Koga
isin c25 Ko dhbrovepca
amount i8 KonnuectBo KOHTPAKTOB K UCMOSTHEHNIO
Ta6n. 133. Pe3ynbTat BbINOJIHEHUA
Nmsa napametpa Tvn 3HaueHune no | OnucaxHve
YMOYaHUIO
code i4 Kog Bo3Bpata
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
message c255 TekcT coobLeHus
order_id i8 Homep nopyyeHusi Ha UCNosiHeHne

Koabl BO3BpaTa KOMaHAb!:
0 ycnex BbINOSIHEHNSA onepaLun
[pyroe 3HayeHue owmbKa
MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):

11  Ypanutb

12 [Oo6aButb/O6HOBUTL

* [InA nopyyeHuii Ha NCNOMTHEHME KTHOUEBLIMY NONAMMU ABNAOTCA isin n code. Ans ogHOW KOMOBUHaUmK "isin + code" Henb3s nofaTtb

60/1€€ OIHOTO NMOPYYEHNS HA UCTIOMHEHNE.

» Mpu fo6aBMEHNN HOBOTO NOPYYEHMSI HA UCMOSIHEHMe B none order_id Heobxogymo 3adaBath "0". CreayeT NOMHUTb, UTO eC/in B CU-
CTEeMe YXe CyLLeCTBYET NMopyyeHue ¢ TakuMu xe "isin + code", TO BMecTo A06aBNEHUS] HOBOTO BbIMO/IHUTCA M3MEHEHWE CYLLECTBYIO-

Lero nopyyeHus.

» Onepauuu "Delete" nnn "Update" nopyyeHuii MOXHO NPOMN3BOAUTL:!

o Mo order_id (code n isin He 3ajaHbl).

o Mo code + isin (order_id=0).

o [Mo order_id n code + isin. B aToM criy4dae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi cooTBeTCTBME code 1 isin

NpucnaHHbIM 3Ha4YeHNAM.

 [opyyeHune Ha NCNOSTHEHME HE MOXET ObITb YaaneHo (MU3MEHEHO), ECIN OHO J06aBAEHO OT /I0rMHA 60/1ee BbICOKOrO YPOBHSI.

5.12. Metopg FutChangeClientProhibit - sameHeHue KNEeHTCKUX OrpaHNYeHui

Ana pblouepcos

Tun coobLenuns: 469

Tvn OoTBETHOrO co06LeHus: 115

Ta6n. 134. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune

YMOYaHUIo
broker_code c4 Koga 6pokepckoit oupmbl
mode i4 Pexunm paboTbl kKoOMaHb!
code c3 Kop, knneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea Uam ‘%' - no BCEM
isin c25 Kof HCTpyMeHTa nam ‘%' - no Bcem
state i4 OrpaHuyeHne
state_mask i4 Macka ans napameTtpa state
client_priority i4 KnueHTckuii npuopnteT
Ta6n. 135. Pe3ynbTat BbINOSIHEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune

yMOYaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHab!:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HauyeHune owmbka
MpumeyaHus:

» MNone mode onpenensieT pexum padboTbl KOMaHAabl:
11 ypanutb
12 ycraHoBUTL (Update/insert)

* [None state MOXeT NpUHUMATL CneaytoLine 3HavyeHus:

0 PaspelueHbl Bce onepaumn. Vicnonb3yeTcsa 4151 TOYEYHOTOo paspeLleHns B c/lyyae Hamumnsa 6onee LWMPOKOro 3anpeTa;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3anpeT Ha BbICTaB/IeHVEe N0ObIX 3a5BOK;

3 3anpeT Ha OTKPbITUE NO3WLWIA Ha MPOAAXKY;

0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Akcnupayuio;

0x10 3anpet MaBHoro Tpeiigepa P® Ha nogadvy nopyyeHuii Ha Skcnupauuio. Ho emy camomy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHust (RFS);

0x40 3anpet Ha 3anpoc noTtoka nuksmgHoctn (RFS);

0x80 3anpeT Ha 3aK/ItoueHUst CAEKN MPU HEAOCTATOYHOM KosmyecTBe KoTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc noTokKa AMKBUAHOCTU C OrpaHNYeHemM BpeMeHU Xn3HNU KOTUpoBoK (RFS).

+ ButoBas macka state_mask onpepensert Te 6UTbl Nons state, 3Ha4eHNs KOTOPbIX HEOOXOANMO U3MEHUTbL B Pe3y/bTaTe BbINOIHEHUS
KOMaHZbl. Hanpumep, B CyLlecTBylOLLEM B CUCTEME 3anpeTe Hado M3MEHWUTb TOMbKO 3anpeT no 3asskam (0-3), He Tporasi ocTaslbHble
6UTbI, B 3TOM C/lyyae AaHHblii NapameTp JO/MKEH ycTaHaBnMBaTbca = 3, 1 onepauus OyaeT BbiNOMHEHa TOMbKO Haj NepBbiMU 2-Ms
6utamu nons state.

* pw 3agaHNN KOHKPETHOTO MHCTPYMEHTa B Nnosie 1sin cnepayet ykasblBaTb KOf COOTBETCTBYHOLLEro BA B none base_contract_code.

* MNone client_priority MOXET NPUHUMATL CeAyloLmMe 3HAYEHUS:

10 Hu3Kuik

11 cpepHwii

12 BbICOKMIA

Ecnun B komaHze B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", To BbICTABNAETCA 3anpeT C yka3aHHbIM N0/b30Ba-

TeNbCKuiA NpuopuTeToM. Ecnn nonb3oBaTesibCkuii NPUOPUTET He yKasaH (3HadeHwue "0"), To NpuopuTeT ByaeT YCTaHOB/IEH aBTOMaTNYe-
CKM, B COOTBETCTBUM C NapameTpamu 3anpera.

5.13. MeTtopg OptChangeClientProhibit - smeHeHue KNMEeHTCKNX orpaHu4YeHun
ANA onuyuoHoB

Tun coobueHuns: 468

Tvn OTBETHOrO CO06LLeHNs: 117

Ta6n. 136. Bxoasauwme napameTpbl

Nma napaveTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIO
broker_code c4 Kof 6pokepckoit hupmbl
mode i4 Pexunm paboTbl KoOMaHfb!
code c3 Kop, knneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea Uam ‘%' - no BCEM
isin c25 Kofi HCTpymMeHTa nnm '%' - no Bcem
state i4 0 OrpaHuueHue
state_mask i4 8 Macka gns napameTtpa state
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
client_priority i4 0 KnueHTckuii npuoputet

Ta6n. 137. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Koapl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HauyeHune owmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
11 ypanuTb
12 ycraHoBUTL (Update/insert)

* [one state MOXeT NPUHUMAaTL CneaytoLie 3Ha4YeHns:

0 PaspelueHbl BCe onepauuin. Micnonb3ayeTcs A5 TOUEUHOTO paspeLleHisi B Cly4ae Hanmums 6osiee LWMPOKOro 3anpeta;
1 3anpeT Ha OTKpbITWE NO3NLMIA;

2 3anpeT Ha BbICTaB/IeHNE MOGbIX 3a5BOK;

3 3anpeT Ha OTKpbITME NO3WLUIA HA NPOAAXY;

0x08 3anpeT 6pokepa Ha nogadvy nopyyeHuii Ha SKCNUpaLuio;

0x10  3anpet MaBHoro Tpeiigepa P® Ha nogady nopyyeHuii Ha Jxcnmpauumio. Ho eMy camMomy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTU 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc notoka nmkeugHoctn (RFS);

0x80 3anpeT Ha 3aK/toyeHns CAenkn Npu HeJOCTaToO4HOM KonmyecTse KOTMpoBOK (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 U3MEHNTb B Pe3y/ibTaTe BbINO/IHEHUS
KOMaHzbl. Hanpumep, B CyLEeCTBYIOLMM B CUCTEME 3anpeTe Hafo M3MEHWUTL TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTaslbHble
6UTHI, B 3TOM C/lyyae AaHHbIi NapameTp JO/MKEH yCTaHaBAMBAaTbCA = 3, U onepauyusi 6yAeT BbINOSHEHA TOMbKO Haf NepBbiMU 2-Msi
6utamu nons state.

» OrpaHunyeHusi No hbroyepcaM 1 onuuoHam AenNCcTBYT HE3aBUCUMO.
* Mone client_priority MOXeET NPUHMMATb CNeayoLive 3HaUEHUS:
10 HW3KWiA
11 cpepgHwii
12 BbICcOKMiA

Ecnu B komaHge B none client_priority yka3aHo 3HauveHue "10", "11" nnam "12", To BbICTaBASAETCA 3anpeT ¢ yka3aHHbIM No/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3oBartensCckuii NPUOpUTET He ykasaH (3HaveHue "0"), To npuopuTeT GyAeT yCTaHOBMEH aBToOMaTnye-
CKW, B COOTBETCTBUW C NapameTpamu 3anpera.

5.14. Metopg ExchangeBFMoney - NepeBopa AeHEXHbIX CPeaCcTB MeXAay ABYMA
B® oaHoro PK

Tun coobleHns: 427

Tvin oTBETHOrO coobLeHns: 130

MpoLeaypa no3BossieT BbINOMHATL NEPEBO/bI CPEACTB MEXAY ABYMS pasnnuHbIMU BO, npuHagnexalmmm ogHomy PK.
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Ta6n. 138. Bxoasuwme napameTrpbl

Nms napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKoMaHab!
code_from c2 Kog B® ans cnncaHws cpeacTs
code_to c2 Kog, B® HasHaueHus
amount_money cl7 Pa3mep feHexHbIX CPeaCcTB A1 nepesoga

Ta6n. 139. Pe3ynbTat BbINOSIHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KOMaHfb!:
0 ycnex BbINO/IHEHNSA onepaLum
[pyroe 3HauyeHune owmbka
MpumevaHus:
* Pexnm paboTbl komaHabl (Mone mode):
1 TlepeBog TOMNbLKO B TOPrax

3 TepeBog B TOprax v KIMpUHre

5.15. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpanka

Tun coobuyeHus: 422

Tun oTBETHOrO co06LEeHNs: 132

MpoLeaypa no3BonseT NPOM3BECTV NepecyeT LEeHTPaIbHOTO CTpaiika, No TeM 06s13aTe/lbcTBaM MapKeT-melikepa, /18 KOTopbiX BblGpaH
BapuaHT nepecyeta LIC «CMelLeHve no 3anpocy». MNpefHasHaveHa s MapKeT-Meiikepos.

Ta6n. 140. Bxoagsawme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMon4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 MaeHTndmKaTop ONLMOHHOW cepun

Ta6n. 141. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMol4aHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobuieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycrnex BbIMOIHEHMS onepaLum

[Opyroe 3HaueHne oLmnbka

5.16. Metop, TransferClientPosition - NMepeHoc no3uuuii mexay b®

Tun coobuenus: 430
Tvn OTBETHOrO CO06LeHns: 173

Mpouenypa No3BoSAET NEPEHOCUTL NO3ULUK MeXay cyeTaMu CBoux b®.
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Ta6n. 142. Bxoagsawume napameTpbl

Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
yMon4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Koga foHopa
code_to c7 Kop, peunnueHTa
isin c25 Kof MHCTpymeHTa
amount i8 Pa3mep nepeHocrmoii nosunuum

Ta6n. 143. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobuieHus

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune oLmbka
MpumeyaHwe:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAoCcTaBus HEO6X0AVMbIE NpaBa.

5.17. Metop OptChangeRiskParametersNextSession - YnpaBneHne puck-na-
pameTpamMu OnUUOHOB

Twun coobueHns: 434
Tun oTBETHOro coobLyeHns: 140
MpoLeaypa No3BoNsAET U3MEHUTL PUCK-NAapamMeTpbl OMNLNOHOB.

Ta6n. 144. Bxogswme napaMmeTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
client_code c3 Kog knneHTa
num_clr_2delivery i4 0 KonmyecTBo KAMPUHIOB, 3a KOTOPOE BK/IKYAKTCA CLEeHapuu

3KCMUpaLMK /15 pacyeTa PUCKOB No GIMKHEN HekBapTabHO
Cepum onuvoHOB 4151 AAHHOTO pasgena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ucnonb3osBaHus 3HayeHns num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii koadhhrumeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnonb3oBaHus 3HadeHns exp_weight, 3agaHHom Ha

ypoBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBMAayanbHblin koadduumeHT Beca cueHapust SOMC

Ta6n. 145. Pe3ynbraT BbINONMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoO4yaHuio

code i4 Kog Bo3sBparta

message c255 TekcT coobLieHus

Kogpbl BO3BpaTa koMaHgbl:
0 ycnex BbINOSIHEHNSA onepaLum

[Opyroe 3HaueHue oLmbka
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MpumeyaHue:

Mpoueaypa AOCTYMHA TOMbLKO TOMY /IOTWHY Lo3a oT P®, KOTOpoMy AAMUHWUCTPATOP TOProB NPefoCTaBu/ HeO6X0AUMbIE NPaBa.

5.18. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB B®P
Y4YaCTHUKOM K/IMPUHTa

Tun coobueHus: 442
Tun OTBETHOro CO06LLEeHNA: 162

Mpouepypa ncnosb3yetca AN U3MeHeHus napaMmeTpoB b® YuyacTHUKOM KaupuHra. Mpoueaypa AOCTyrnHa UCKIUUTENBHO 418 N0rMHa
ypoBHsi P®. MNMpumeHeHWe 3ajaHHbIX NapaMeTpoB NPOUCXOAUT B BEYEPHUIA KTMPUHT.

Ta6n. 146. Bxogsauwme napameTtpbl

Nma napamertpa Tun 3HauyeHue no | OnucaHune
YMOYaHUIo
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 MapXvpoBaHWs KaneHOapHbIX CnpefoB AnA nopTdens

B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonuyecTBoO K/IMPUHIOB [0 3KCnupauuu 415 Havana pacyera
cLeHapues akcnmpauun no 6.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa 6&® s nrorosom Mo.

go_ratio cl7 KoadhdomumeHT utorosoro N0 ansa 6.

check_limit_on_withdrawal i4 -1 lMpoBepka focTtatoyHOCTM 0b6ecneveHusi no B® npu BBoAe/BbI-
BOfe cpefcTs. 1 - npoBepsATh, O - HeT.

limit_tied_to_money i4 -1 CoOoTBETCTBME TOProBoro simmuta b® cymme cpefcTs Ha pas-
nenax b®. 1- nogaepxmBatb cootseTcTBre, O - HE3aBUCUMBIIA
(BUPTYanbHbIA) IMMUAT.

check_limit_for_orders i4 -1 MpoBepka focTtatoyHoCTH obecneveHuns no B® npu noctaHos-
Ke 3asBOK . 1 - npoBepsThb, O - HeT.

no_fut_discount i4 -1 3anper 1Ucnonb3oBaHUs CKUAKM Mo diblovepcam Ans noprdens
B®. 1-3anper, O - HeT.

ics_margin_type il -1 Tun MapX1MpoBaHUs MEXKOHTPAaKTHLIX CNpeAoB. 3 - MOSYHETTO,
4 - HeTTO.

Ta6n. 147. Pe3ynbraT BbINOMHEHUSA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMO4YaHuio

code i4 Kop Bo3spata

message c255 TekcT coobLLeHus

Kogpl Bo3Bpara KoMmaHfbl:

0 ycnex BbINO/IHEHWA onepaLun

[pyroe 3HaueHune owmbka

MpumeyaHus:

+ [ycTas cTpoka, 3afaHHas B nose Tuna cl7, gaeT BO3MOXHOCTb NPy MOCLIIKE KOMaH/bl HE U3MEHATL 3HaUYeHWe napameTpa, KoTopoe
MnoMib30BaTe b PaHEe Ye OTNPaBUS B TOPTOBYHD CUCTEMY.

» 3HaueHue -1, 3aaHHOE B NONSX TvNa i4 1 il, 4aeT BO3MOXHOCTb NPW MOCbI/IKE KOMaHAbl He U3MEHSATL 3HaUYeHUe napameTpa, KoTopoe
No/sb30BaTe b PAHEE YXKe OTNPAaBU/I B TOPTOBYH) CUCTEMY.

5.19. Metog ChangeClientParameters - smeHeHne napamMeTpoOB Ha K/INEHT-
CKUX pasgenax

Tun coobLeHns: 443
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Tun OTBETHOrO CO06LLEeHNs: 178

Mpoueaypa UCnosb3yeTcs 418 M3MEHEHNSI MTAPaMETPOB Ha KMIMEHTCKMX pasaenax YUacTHUKOM KnvipuHra. MNpoueaypa A4oCTYyrnHa formHam

ypoBHA P® n b&.

Ta6n. 148. Bxogswue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
code c3 Kog knnenTa
coeff_go cl7 KoadhdmumeHT knnentckoro N0
no_fut_discount i4 -1 dnar 3anpeTa UCnosb30BaHWA CKUAKM NO dbloyepcam
Ta6n. 149. Pe3ynbTtat BbINOJIHEHUA
Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHabl:

0

[pyroe 3HayeHne

MpumeyaHus:

ycnex BbINO/IHEHUA onepaunn

owmbka

* [lycTasa cTpoKa, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATbL 3HavYeHue napamerpa, Kotopoe
nosnb3oBartesib paHee yXe oTnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3agaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE NSMEHATb 3Ha4YeHNe napamMmeTpa, KOTopoe Nosb-
30BaTe/lb paHee yXXe oTnpasu/1 B TOProByto CUCTEMY.

5.20. Metopg ChangeClientParametersNextSession - /I3ameHeHue napamMmeTpoB
Ha K/IMEHTCKNX pa3genax B KNUPUHT

Tun coobuieHus: 441

Tun OTBETHOrO CO06LLEeHNs: 163

Mpoueaypa Ucnonb3yeTcs 418 M3MEHEHUsI NTapamMeTPOB Ha KNIMEHTCKMX pasfenax YUacTHUKOM KnvpuHra. MNpoueaypa A4oCTymnHa NormHam

ypoBHA P® n 6&.

Ta6n. 150. Bxogsauwme napamerpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO
broker_code c4 Kof 6pokepckoit hupmbl
code c3 Kog, knneHTa
calendar_spread_margin_type i1 -1 Tun MapXnpoBaHUsa KasleHAapHbIX cnpefoB ANns KaveHTa. 3 -
MOSYHETTO, 4 - HETTO
ics_margin_type il -1 Tun MapX1MpoBaHUs MEXKOHTPaKTHLIX CnpeAoB. 3 - MOYHETTO,
4 - HeTTO.
Ta6n. 151. Pe3ynbTat BbINOSIHEHUA
Nmsa napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
Kogpl Bo3Bpara KoMmaHzbl:
0 ycnex BbINO/IHEHNA onepaLun
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[pyroe 3HaueHue oLmbka
MpumeyaHus:

+ 3HaueHue -1, 3aaHHoe B Mnose Tuna il, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSTb 3HaYeHMe napameTpa, KOTOpoe NoJib-
30BarTe/lb paHee yxe OTNPasu/ B TOPTOBYO CUCTEMY.

5.21. Metog ChangeBFClientDefaultParametersNextSession - UameHeHue Ha
K/INEHTCKUX pasgenax napaMmeTpoB MO YMO/YAHUIO B KJINPUHT

Tun coobuieHuns: 402
Tvn oTBETHOro coobLLeHns: 602

MpoLeaypa Ucnonb3yetcs A1t 3MeHeHUsl NapaMeTpoB Mo YMO/YaHWIo /151 BCeX KIMEHTCKUX pa3fesnos oaHoli B®. Mpoueaypa AoCTynHA
NOrViHaM ypoBHsl P® 1 B®. MpuMeHeHWe 3aaHHbIX NapaMeTpoB NPOUCXOANUT B BEUEPHUI KITUPUH.

Ta6n. 152. Bxoagsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMO4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Kog Bo®.
num_clr_2delivery_client_default i4 -1 KonuyecTBoO K/IMPUHIOB [0 3KCnupauuu N5 Havana pacyera

CLeHapueB aKcnmpawuym no KAneHTam.

exp_weight_client_default cl7 Bec cueHapueB akcnvpauummn ans knveHta B utorosom 0.
no_fut_discount_client_default i4 -1 3anpert 1Ucnonb3oBaHWA CKUAKM Mo dblovepcam A1 noprde-

neii No KNMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 153. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* [lyctasa cTpoKa, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATbL 3HavYeHue napamerpa, Kotopoe
nosnb3oBartesib paHee yxXe oTnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaH4bl HE NSMEHATb 3Ha4YeHne napameTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasu/1 B TOProByto CUCTEMY.

5.22. Metopg ChangeBFLimit - UsmeHeHue TOproBbiX NMMUTOB B

Tun coobuyeHuns: 428
Tun oTBETHOrO coobLyeHns: 161
Mpouenypa No3BonseT MEHATbL TOProBble NMMMUTbLI N0 BP.

Ta6n. 154. Bxogsawme napaMmeTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne

yMonyaHuio
broker_code c4 Kof 6pokepckoit hupmbl
mode i4 Pexum paboTbl KOMaHab!
code c2 Kog B®
limit_money cl7 JiumnT feHexHbIX CpeacTs
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

check_limit i4 dnar NpoBepKn Ha [OCTAaTOYHOCTb CPeACcTB no b

Ta6n. 155. Pe3ynbrat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoO4aHuto

code i4 Kog Bo3Bpata

message c255 TekcT coobuieHus

Kogpbl BO3BpaTa koMaHzbl:

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

* Pexum paboTbl komaHabl (none mode):
12 YcTaHOBUTb IMMWTBI paBHble 3HaYeHnto 1imit_money
13 WM3mMeHUTb NMMUTbI Ha 3HaYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb criefytoLime 3Ha4YeHus:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.23. MeTtopg CODHeartbheat - CoooweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLeHuns: 10000

COOﬁLLl,eHVIe-XapTﬁVIT VIH(*)OpMVIpyET CcepBUC MOHUTOPUHIa NOAKIKYEHNA nosib3oBaTtenei o TOM, 4TO ,D,aHHbIVI JNIOTVH aKTUBEH.

Ta6n. 156. Bxogsawme napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO/TYaHUIO
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLE BEPCUN HE UCMOSb-
3yetcs)

Monb3oBarens, I/ICI'IOI'IbSy}OLIJ,VIVI CepBUC CHATUA 3aABOK NPW OTK/TIKOYEHUN OT Topr03017| cucTembl 0653aH NocbinaTh Ha BXO,CI,HOVI remT TOpFOBOVI
CNCTEMbI COO6LIJ,eHVIFI-TpaHSaKLWII/I nnn XapT6VITbI He pexe O4HOro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTWU, TO €CTb OTCYTCTBUS OT
nonb3oBartenei C006LIJ,eHVII7I no6oro TMna B Teuexmne 20 CEeKyH[, 3asdBKUM 3TOro nosib3oBaresia 6y,D,yT CHATHI.

MpumeyaHue:
Tpe6oBaHWe NocblNaTh XapTobuTbl PACNPOCTPAHAETCA TOMLKO Ha Nosib3oBaTenei, ncnonb3ytoLmx cepsuc Cancel on Disconnect

CepBUC MOHMTOPUWHIA He OTMpaB/SET OTBETHbIX COOBOLLEHNI Ha XapTouTbl. MoaToMy B none chnaroB npu Bbi3oBe (DYHKLMU OTNpaBKM
co06LLeHnA TpebyeTcsa ykasaTb HO/b (He oxungaTb oteeTa): cg_pub_post(pub, msgptr, 0);

BbizoB dyHkumMm cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBeAeT K MNOMYyYEHUIO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HensBecTHbIli TUN cO06LLEeHNS".

5.24. Metop SetSmaPreTradeCheck - YcTtaHOBKa npeaBapuTesibHOW NPOBEPKN
Ans 3aaBok SMA-normHa

Tun coobueHuns: 406
Tvn OTBETHOrO CO06LLEeHNs: 166
KomaHfa ycTaHaBnMBaeT pexum npeaBapuTenibHON NpoBepky st 3a9Bok SMA-/ormHa.

Ta6n. 157. Bxoasauwme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | OnucaxHve
yMoO4aHuio

broker_code c4 Kog, 6pokepckoii dovpmbl
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Kof 6a30BOro akTnea
instrument_type i1 0 Tvn gepueatuea:
* 0 - dbroyepc
e 1-0nuuoH
e 2 - KaneHgapHbiii Cripea.
client_code_check c3 Kog, KnneHTa, y4acTByLLMiIA B NpOBEpKe
value c29 lMpoBepoyHoe 3HayeHne
Ta6n. 158. Pe3ynbraT BbINOMHEHUS
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kog Bo3sBparta
message c255 TekcT coobLyeHus

Kogpl BO3BpaTa KoMaHfbl:

0

[pyroe 3HaueHue

MpumeyaHue:

ycnex BbINO/IHEHUA KOMaH4bI

owmbka

Mpoueaypa A0CTyrNHA TO/IbKO TOMY fIOTVHY LUJTH03a, KOTOPOMY AAMUHUCTPATOP TOProB NPeaocTasu HeobXoaMMble Npasa.

PacwndgpoBka HoMepoB nposepkn Ana nons check_number:

Ta6n. 159. Homepa npoBepku

Homep npo-
BepKun

MpoBepka

Monsa

1

OTKNOHEHNE LeHbl B NMOPYYEHUN OT TEKY-
el ueHsbl.

B value 3afaeTcs OTK/IOHEHME LiEHbI NOPYYEHUST OT TEKYLLENW LieHbI B NPO-
LeHTax. B none sma_asp ykasbIBaeTcsi Sma-/10rviH, A4/1s1 KOToporo fo6assns-
ercsa nposepka. MNonsa instrument_type n/unu base_contract_code 3agatot-
cA B C/lyyae, ecny TpebyeTcsl yCTaHOBUTbL NPOBEPKY HA OTK/TIOHEHME LIEHbI
B MOPYYEHUMN OT TEKYLLEN LiEHbI HA ONPEAENEHHbIA MHCTPYMEHT UK Ha BCe
WNHCTPYMEHTbI BbIGPaHHOro 6a30BOro akTMBa.

MakcvMasbHbIii 06BEM MOPYYeHUsi B KOH-
TpakTax.

B value 3agaeTcsa MakcMmasibHbI 06bEM NOPYyYEHNSA B KOHTpakTax. B no-
e sma_asp ykasblBaeTcsi Sma-/0rviH, 151 KOTOporo fAobaenseTcs nposep-
Ka. Monga instrument_type n/nunu base_contract_code 3agatotcsa B cnydae,
ecnm TpebyeTca yCTaHOBUTb NPOBEPKY Ha MakCUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN MHCTPYMEHT WU Ha BCe MHCTPYMEHTbI
BbI6GpaHHOro 6a30BOro aKT1Ba.

3anpeTuTb afpPecHbIii peXxuM.

B value 3agaeTcsi 0 vnm 1. 0 - paspelunTb agpecHblii pexum; 1 - 3anpetnTb
afpeCHbIi PeXuMm.

MakcmmasibHbI 06beM MOpPYYeHNs B py-
6naXx.

B value 3agaetcs makcvMasibHbIli 06beM nopyyeHus B py6nsx. B none
sma_asp ykasblBaeTcs sma-fiorvH, 418 KoToporo A06aBnseTcs nposepka.
Monsinstrument_type n/wnu base_contract_code 3agatotcs B cyyae, ecnm
TpebyeTcs yCTaHOBUTb NPOBEPKY HA MakCUMasibHbIA 06bEM NOpyYeHNsi B
py6nsix Ha onpefeneHHbln MHCTPYMEHT WU Ha BCE MHCTPYMEHTbI BblGpaH-
HOro 6a30BOro aKkTuBa.

MakcrmanbHas cymMa nopyyeHuii 3a Top-
roBbli AeHb (6pyTTO).

B value 3agaetcs MakcumMasibHasi cymma MopyyeHuin 3a TOpProBblil AeHb
(6pyTTO). B Nnone sma_asp ykasbiBaeTcs sma-/iorviH, Ans KoToporo foba-
BnsieTcs nposepka. Mons instrument_type n/wnu base_contract_code 3aga-
10TCA B C/lyyae, ecnv TpebyeTcs yCTaHOBUTL MPOBEPKY HA MaKCUMaslbHYHO
CYMMY NOpYy4YeHUiA 3a TOProBbIi AeHb (GPYTTO) Ha onpeaenieHHbI UHCTPY-
MEHT UM Ha BCE MHCTPYMEHTLI BbIGpaHHOro 6a30BOro akTMBa.

MakcumanbHas no3uuua B KOHTpaKTax
(long).

B value 3ajaetcA MakcvMasibHOE KOMMYECTBO KOHTPaKTOB B MO3MLMK
long Ana yyacTHuKa TOproB € KNMEHTCKUM kodoM client_code_check. lMo-
nsa instrument_type n/wnn base_contract_code 3agatoTcs B criyyae, ecnv
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(short).

Homep npo-|MpoBepka Mons

BEpKu
TpebyeTcA yCTaHOBMTb MPOBEPKY Ha MakCHMaslbHOE KO/IMYEeCTBO KOH-
TPakToB B MO3uuumn long ANs y4yacTHVKa TOProB C K/AMEHTCKAM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

7 MakcumanbHass no3vuua B KOHTpakTax |B value 3ajaeTca MakCMMasibHOe KONMYEeCTBO KOHTPAKTOB B NO3WLWK

short ana yvyacTHuka TOproB c kaveHTCkuM kogom client_code_check.
Monsa instrument_type wwnu base_contract_code 3agatotca B cryvae,
ecnm TpebyeTcsi yCTaHOBUTL NPOBEPKY HA MaKCUMaslbHOE KOJTMUYECTBO KOH-
TPaKTOB B MO3ULuMM short gns yyacTHUKA TOProB C KAMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOTO 6Ga30BOr0 akTuBa.

Tun coobueHus: 407

Tun oTBETHOroO coobLeHns: 167

5.25. Metop DelSmaPreTradeCheck - YganeHne npegBaputesibHO NPOBEPKU
Ans 3aaBok SMA-normHa

KomaHaa oTMeHsIET pexumM npeABapuTeNibHO NPOBEpKX A5 3asBOK SMA-N0rMHa.

Ta6n. 160. Bxoasauwme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

check_id i8 Id npesBapuTENLHON NPOBEPKY

Ta6n. 161. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO

code i4 Kog Bo3Bpata

message c255 TekcT coobLeHns

Kogpl Bo3Bpara KoMmaHzpl:

0 ycnex BbIMO/THEHNA KOMaHAbI

[Lpyroe 3HayeHune ombKa

MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUJI03a, KOTOPOMY ALMUHUCTPATOP TOPTOB NPefocTaBul HE06XoAMMbIe NpaBa.

Tun coobuyexuns: 408

Tvn OTBETHOrO CO06LLEeHNs: 168

KomaHpa BK/Ito4aeT 3anpeT TOproBbIX onepau,mﬁ ANna NornHa.

Ta6n. 162. Bxogsuue napameTpbl

5.26. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuit 4nsa normHa

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio
login c20 JlorvH yyacTHUKa TOpros, A4/19 KOTOPOro ycTaHaB/MBaeTCs 3a-
npeT Ha TOpProeble onepaLyu.
disable i1 HacTtpoliikm 3anpeTa TOprosbIx onepauuii Ans noruHa:
* 0 - ToproBble onepauyn paspeLleHbl 41 oruHa
» 1 - TOprosble onepauumn 3anpeLleHbl 415 10rnHa.
cancel_orders il 0 HacTpoiikn CHATVA 3asBOK Npu 3anpeTe TOProBbIX onepauu
Ans norvHa:
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

¢ 0-9agpo TC He CHUMAaET 3asBKN

e 1-appo TC cHMMAET 3aABKMN.

Ta6n. 163. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
ymMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLeHns
num_orders i4 KonuyecTBo yaaneHHbIxX 3asBOK

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMO/THEHNA KOMaH/bI
[Lpyroe 3HayeHune ombKa
MpumeyaHue:

Mpoueaypa A0oCTyrNHA TO/ILKO TOMY /IOTVHY LLJTH03a, KOTOPOMY AAMUHUCTPATOP TOProB NPeaocTasu He06XoAMMbIe Npasa.

BobicTaBneHue cnara "cHumartb 3assku” (cancel_orders = 1) BO3MOXHO TONbKO Npu ycrioBuK, korga none disable =1.

5.27. MeTop, SetBrokerFeeParamNextSession - YctaHOBKa napamMmeTpoB Ans
pacueTa 6pPOKepPCKOW KOMUCCUMN

Tun coobuenuns: 453
Tun OTBETHOrO Co06LLEeHns: 183

KomaHza npegHasHaueHa As1s [o6aBNeHNs, UBMEHEHUSA W YAA/IEHUSI NAPaMETPOB, KOTOPbIe UCMOMb3YTCA NpU pacyeTe 6pOKepcKoii Ko-
MUCCUK MO CAeMKaM KIMEHTOB. MapaMeTpbl MOXHO 3a4aThb Kak A/ OTAEMLHOMO KMEHTa, Tak U Ans Bceli Gpokepckoii ovpMbl. Mapame-
TPbl, 3aaHHble Anst B®, NCNONb3YTCS NpK pacyeTe A1t BCEX ee KIMEHTOB. KomMaHAa AOCTYMHA TOMbKO SIOTMHY YPOBHS P® 1 B®, koTopo-
My ALMVHUCTPATOP TOPTOB NPeaocTaBu HEO6XoAUMbIE NpaBa. 3aAaHHbIe KOMaHAOoV NapaMeTpbl NMPYMEHSIIOTCS B C/IEAYIOLLYH0 TOProBYyio
ceccuio.

Ta6n. 164. Bxogsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/T4aHUIO

broker_code c4 Koga 6pokepckoit oupmbl

mode i4 Pexunm paboTbl kKOMaHb!

client_code c3 Koga knneHTa

lower_fee c27 MuWHMMaIbHO BO3MOXHasi CymMmMa OGpOoKepcKoil komuccun 3a
O[VIH KOHTpaKT

upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpPOKepCKOi kommuccum 3a
OJVH KOHTpaKT

multiplier c27 MynsTURANKaTop K CyMMe BUPXEBOTr0 U KITMPUHIOBOro cbopa

additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPakT

Ta6n. 165. Pe3ynbrat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:
0 yCrnex BbIMOJIHEHUS onepaLum

[pyroe 3HayeHue oLmbka
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MpumeyaHus:

* Pexum paboTtbl komaHabl (nosie mode):
1 [o6aButb \ 3mMeHUTb
2  YpanuTb

* Mpw 3agaHun napaMeTpoB A1 KIMEeHTa CrieayeT B KOMaHe ykasbiBaTh ero kog, (none client_code). Mpwv 3agaHnm napameTpoB Ans Beel
B® none client_code cnegyet octaBnAaTb NyCTbIM.

* MapameTp lower_fee moxHO 3agaBaTtb B AgnanasoHe 0.00 - 100.00.
* MapameTp upper_fee moxHo 3agasatb B AnanasoHe 0.00 - 10000.00.
» MapameTp multiplier MoxHO 3aaaBath B AvanasoHe 0.00 - 100.00.
» MapameTp additive MoxHO 3agaBatb B gnanasoHe 0.00 - 1000.00.

* Mpu po6aBneHun (M3meHeHun) napameTpos (mode=1 B KOMaHzAe) ANs kNveHTa B Tabnuue broker_fee_params gobasnseTtcs HoBas
3anuckb ¢ sess_id=-1. MNpyMeHeHe napameTpoB NPOUCXOAUT B C/IEAYHOLLYIO TOPrOBYIO CECCUID.

» Npu yganeHun napameTpoB (mode=2 B KOMaHze):

o Ecnuy knMeHTa ecTb TONbKO fobasneHHble cerogHsa napameTpsbl (3anuck B Tabnuue broker_fee_params c sess_id=-1), TO OHM NpOCTO
yAANATCS U3 Tabnuupl.

o Ecnun y KNneHTa ecTb TOMbKO Tekylume (NpMMeHsieMble ceilvac) napameTpbl, TO OHM B Tabnuue broker_fee_params nomevarotcsa gns
yAaneHns, gns 3toro B Tabnuuy Ao6aBnseTcs HoBasi 3anvcb C TEKyLLMMU napameTpaMu, Yy KOTopol sess_id=-2. Camo yganeHve
NPOVCXOAMT NPU CMEHe TOProBOii Ceccum.

o Ecnu y kiMeHTa ecTb 1 TekyLme 1 fo6aB/eHHble CerofHs napameTpbl, To BHOBb f06aB/eHHble napameTpbl (3anvch ¢ sess_id=-1) 13
Tabnuubl broker_fee_params ypansiorcs, a Tekylye napaMeTpbl nomMevaloTcs Ans yaaneHns (HoBas 3anuck ¢ sess_id=-2) u byayt
yAaneHbl NpU CMeHe TOProBoii ceccum.

5.28. MeTtop DelOrdersByBFLimit - 3anpoc k HKL, Ha npoBepKy A0OCTaTO4HO-
CTu ob6ecneyeHusi no bd

Tvn coobueHuns: 419
Tvn OTBETHOrO CO06LLeHNs: 172

KomaHfa npegHasHaveHa N5l CHATUA 3asBOK YYACTHUKOM K/IMPUHIa B LENsiX YCTPaHEHWs HeoGecneyeHHOCT no3vumii. B pesynsrarte
[laHHOTrO 3anpoca B clyyae oTpuuatensHoro Ceo6oaHoro numnTa no 6@ (FreeMoney < 0) CHMMAtOTCA BCE aKTUBHbIE 3asIBKU K/IMEHTOB
OaHHOW BO.

Ta6n. 166. Bxoasauwme napamerpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

broker_code c4 Kog, 6pokepckoit davipmbl

Ta6n. 167. Pe3ynbTat BbINO/IHEHUA

Mms napameTtpa Tvn 3HauyeHune no | Onucaxuvne
YMO/THaHUIO
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHus
num_orders i4 KonnuectBo CHATLIX 3a5BOK

Kogp! BO3BpaTa KoMaHgbl:

0 ycnex BbIMO/THEHUA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHue:

KomaHga AocTynHa TO/bKO SIormMHamM ypoBHs PO 1 BO.

KomaHaa npegHasHavyeHa To/IbKO A1 YHaCTHUKOB K/IMPUHTa, He ABNAOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.
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5.29. Metopg ChangePassword - UsmeHeHne naposif Nosib3oBatens B TOPro-
BOiA cucteme

Tun coobuueHns: 421

Tun OTBETHOrO Co06LLEeHNs: 169

KomaHaa npegHasHaueHa [/1s1 U3MEHeHsi Napo/isi No/b30BaTe/isi B TOProBoii cucteme. /15 NOChUIKM KOMaHbl HEOGX0AMMO UCMO/b30BaTh
creumanbHbIi npoTokon p2mgpwd, KoTopbIi NpegocTasnsietcs B AP CGate.

Ta6n. 168. Bxoasawume napameTpbl

MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOTYaHUIO
old_pwd c65 TekyLmit naponb nonb3oBarens
new_pwd c65 HoBbIli naponb nonb3oBatens

Ta6n. 169. Pe3ynbraT BbINONHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio

code i4 Kof Bo3sBpata

message c255 TekcT coobLieHus

Kogpl BO3BpaTa KoMaHgbl:
0 ycnex BbIMO/IHEHNS KOMaH/bI
Lpyroe 3HayeHune owmbka

MpumeyaHue:

|_|pl/l BO3HWKHOBEHWM OLLNOKN naposb Nosb3oBaTtesid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 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 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR CTpoka CMMBO/IOB pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoka CMMBO/0B, OKaHYMBAIOLLASCA HY/IEBLIM CUMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [ecATnYHOEe Yncno B fBONYHOI KOAMPOBKE C OMKCMPOBAHHO TOY-
KoM, roe
¢ N — obLee KoIM4ecTBO LGP B YUCNE;
¢ M — KonunyecTBo uudp B APOGHOI YacTw.
t P2TIME TIMESTAMP [Jata n Bpems.
f DOUBLE REAL Yuncno ¢ nnasatoLLeit ToUKol ABOMHO TOUHOCTM pa3Mepom 8 GaiiT.
bN VARBINARY,N Bnok gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
MpumeyaHue:

[nsi KOAUPOBKM CUMBOJIbHBIX CTPOK Ucnosnb3yetca Winl1251.
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CnpaBOYHUK KOAOB BO3Bparta
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-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros no cexkuym CpoyHOro pbiHka MOCKOBCKON Bupxu.
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63 lMpuocTaHoBKa ayKLMoHa B pexxume yrnpasieHuss PUCKOM Mo BCEM MHCTPyMEHTam AaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

80 HeToprosas onepauus He nogaepxmsaeTcs.

81 OwwbKa BXOLHOWM NPOBEPKN aKTyanlbHOCTU AaHHbIX, onepauys He MOXET ObITb BbINOMHEHA.

82 3asnBska Book-or-Cancel He MOXeT 6bITb BbiCTaB/ieHa/NepecTaBeHa, T.K. OHa NPUBOAUT K HEMeA/IEHHOMY MCMOMHe-
HUIO.

200 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

204 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

205 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpoB pacyéTta 0.

206 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

207 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

208 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

310 3anpet AgMuHucTpartopa KnnpuHrosoro LieHTpa Ha nocTaHOBKY /1H00bIX 3as1BOK.

311 3anpeTt AgmunHucTpaTtopa KnupuHrosoro LieHTpa Ha oTKpbITUE MO3ULKWIA.

312 3anpet AgMuHucTpatopa KnnpuHrosoro LieHTpa Ha oTKpbITe no3uumii Ha Mpogacy.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /I0ObIX 3asiBOK MO K/TMEHTCKOMY CYETY.

315 3anpeT Tpeiigepa Ha OTKPbITME NO3ULUK MO K/TMEHTCKOMY CYETY.

316 3anpet Tpeiigepa Ha OTKpbITME NO3NLMK Ha MNpogaxy No KAMEHTCKOMY CYETY.

317 MpeBbIWEH IMMUT 3asiBOK Ha MOKYMKY/Mpogaxy.

318 3anpet AgmuHucTpaTtopa KnvmpuHrosoro LieHTpa Ha BbiCTaB/ieHue Nto6bIX 3asiBOK MO KIMEHTCKOMY CUETY: /151 K/u-
EHTCKOro pervucrpa Het [leno cyerta, pa3pelléHHoro ans Nocrasku No UHCTPYMeHTaM [leHeXHOro pbiHka.

320 MpeBbILleH JONYCTUMbIA Npeaen Yncna akTUBHbIX 3asBOK C K/IMEHTCKOTO PerncTpa no MHCTPYMEHTY.

331 Hexsartka cpencts no PacuétHomy Koay.

332 HexsaTtka cpefcTs Mo iMMuTam KaneHTa.

333 HexBatka cpeacTs no 6pokepckoii hupme.

335 MpeBbIWEH NMMAUT KNIMEHTa Ha NOKYNKy Gymar.

336 MpeBbIlLEH NMMUT GpoKepa Ha MOKYrMKy bymar.

337 MpeBbIWEH TMMUT KIMEHTA Ha Npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Mpaét nepecuyét ro.

380 M AET NpoM. KNVPWHI, HeNb3si COBEpLUATHL TOProBble onepaLuu.
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381 VIOET NPOM. KNNPUHT, HENb3A YAaNsATL 3asBKN.

382 VAT NpoMm. KNNPUHI, HENb3A NepecTas/isaTh 3asBKU.

383 et npom. KIMPUHT, HeNb3a coBepLuaTb HETOProBble Onepatuy.

680 HexsaTtka cpencTs Mo iMMuTam KaneHTa.

681 HexBaTka cpeacTs No pacyéTHoii hupme.

682 HexBartka cpeacTs A1 yBeNnYeHns nosnumum

3000 V3MeHeHne 1 CHATWE KOTUMPOBKW 3anpeLLeHo 13-3a NPeBbILLEeHNSA YacTOTbl M3MEHEHNS 3a51BOK.

3001 Onepauus 3anpeLieHa.

3002 B koT1pOBKe LieHa NPoAaxu foMKHa 6biTb 60/bLUE LieHbI MOKYMKY.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBartens HET NpaB Ha BbINOHEHWE onepaLyn.

4002 HeBO3MOXHO M3MEHUTL AEHEXHBIA IMMUT MO KIMEHTY. HET TEKyLLMX CECCUiA.

4004 HEeBO3MOXHO N3MEHUTL [EHEXHbIA TMMUT MO KNMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexBartka cpefcTs Npu U3MEHEHUN KNIMEHTCKOTo IMMUTA.

4006 Owmbka BO BXOAHbIX MapameTpax: ykasaHHblii "PexumM paboThl" He nogaepxmBaeTcs.

4007 OwnbKa BO BXOAHbIX NapameTpax: napameTp "[JeHeXHbIn AMMUT" He uncno.

4008 Owwmbka BO BXOAHbIX NapameTpax: napameTp "KoachdmumneHT knmeHTckoro MO" He yucno.

4009 OwnbKa BO BXOAHbIX NapameTpax: HefonycTuMoe 3HadeHne napametpa "KoadpmumeHT knameHTckoro MO

4010 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumMoe 3HadeHne napameTpa “"dnar NpoBepky Ha HeyXog, B MUHYC".

4011 OwnbKa BO BXOAHbIX MapaMeTpax: HefonycTumoe 3HavyeHne napametpa "lMNpunsHak aBToMaTnyeckoli Koppekuumn -
MWTa Ha BENTMUMHY A0X0Aa NP 3aKayke nocse KAmpuHra'”.

4012 HeBO3MOXHO YCTaHOBWTb AEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW onepaLun.

4013 HeBO3MOXHO YCTaHOBUTb JEHEXHbI TMMUT MO KNNeHTY. OLIMGKa Npy BbINOSTHEHUW OnepaLuu.

4014 HeB03MOXHO M3MEHUTbL NapaMeTpbl MO KMEHTY. HeT TekyLmux ceccuid.

4015 HeBO3MOXHO M3MEHMTL NapameTpbl Mo KIMeHTy. Koga HeT B Tab/mue KIMEHTOB.

4016 HeBO3MOXHO M3MeHUTL NapamMeTpsbl No KAveHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 OwwmbKa BO BXOAHbIX NapamMeTpax: HefonycTumoe 3HadeHue napaMmeTpa “[eHexHbln numnT".

4018 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

4021 He xBaTaeT cBOOGOHbIX 3a/10r0BbIX CPEACTB Y Bpokepckoin dupMbl, 4TOObI YyCTaHOBUTL Tpebyemoe KosmuecTBo Pac-
YéTHOI Pupme.

4022 He xBaTaeT cBO60AHbIX AeHeXHbIX CPpeAcTB y Bpokepckoli Prpmbl, 4TOGbLI YCTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOI Pupme.

4023 HeBO3MOXHO UBMEHUTb AEHEXHBIA MMUT No B®. HeT TekyLmx ceccuid.

4024 HeBO3MOXHO U3MEHUTb AEHEXHBIA MMMUT no B®. laHHas B® He 3aperncTpupoBaHa B Toprax.

4025 He xBaTaeT cBO60OAHbLIX 3a/10r0BbIX CPeACTB Y PacuéTHoN drpMbl, YTOOLI YCTAaHOBUTL Tpebyemoe KonmyecTso bpo-
Kepckoii dupwme.

4026 He xBaTaet casibjo fieHexHbIX cpeacTs y O60cob/1eHHOro paszaena, 4Tobbl yCTaHoBUTL Tpebyemoe KonnyecTso Pac-
YETHOI Pupwme.

4027 He xBataeT canbo 3a/10roBbix cpeacTs y O60c06/1eHHOro pasaena, Ytobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy PacuéTHoli ®npMbl, 4TOObI YCTaHOBUTL TpebyeMoe konmyecTBo Bpo-
Kepckoii dvpme.

4030 HeBO3MOXHO M3MEHMTL NapameTpbl N0 Bpokepy. HeT Tekywmx ceccuid.

4031 HeBO3MOXHO M3MeHUTL NapamMeTpbl No bpokepy. Koga HeT B Tabnumue KIMEeHTOB.

4032 HeB03MOXHO n3mMeHUTbL NnapameTpbl No Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB03MOXHO N3MeHWUTbL NapameTpbl No Bpokepy. HeT npas Ha paboTy ¢ 3TMM 6a30BbIM aKTUBOM.

4034 KnupurHrossbIii nepeBog, 3a/10roBbIX cpeacTB ¢ O60C061EHHOrO pasgena 3anpeLyéH.

4035 MepeBog 3a/10roBbIX CPEACTB HACTUYHOTO 0becneyeHunst 3anpeLyéH.

4040 HeBO3MOXHO M3MEHUTbL IMMUT NO BD B pexrMe ynpasnieHnst puckom. HeT TekyLLmnx ceccuid.

4041 HeBO3MOXHO M3MEHUTL NMMMUT o B® B pexume ynpasneHns puckom. aHHaa B® He 3apernctpuposaHa B Toprax.
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4042 HeBO3MOXHO M3MEHUTb IMMUT No B® B pexxrme ynpasnenus puckom. Koga 6® HeT B Tabnue KNneHTos.

4043 HeBO3MOXHO M3MEHUTL NMMUT N0 BP B pexxvme ynpasnieHns puckom. OLm6Ka npy BbINOMHEHUN onepaLmn.

4044 HeBO3MOXHO U3MEHUTL IMMUT No B® B pexvmMe ynpasneHusi puckom. OLumbka npuv BbINOMHEHW onepauun.

4045 HeBO3MOXHO yganutb MMMuT no 6@ B pexmme ynpasneHmst puckoM. OwmnbKa Npu BbIMOSIHEHUW OnepaLyn.

4046 HepocTaTouyHO NpaB Ha yaasieHue 3anpeta [NnaBHOro Tpeiigepa Ha TOpru B peXxmme yrnpassieHUst pUCKOM.

4050 MopyyeHne Ha akcnupauuo He o6paboTaHo. 3anpeT MNaBHOro Tpeligepa Ha nogady NopyYyeHuidi Ha Skcnupaumio.

4051 MopyyeHne Ha akcnvpaumio He obpaboTaHo. 3anpeT 6pokepa Ha nogady nopyyeHuii Ha AKcnupaumio.

4052 MopyyeHne Ha akcnupaumio He 06paboTaHo. B cylecTByOWEM NOPYYEHUM C NPUC/IAaHHBIM HOMEPOM Apyrue: "Kog
KNneHTa" nmnn "MHCTPYMeHT".

4053 MopyyeHre Ha akcnupauuto He obpaboTaHo. aeT NpoM. KIMPUHT. YAanaTb NOPyYEHNUS HENMb3s.

4054 Mopy4yeHre Ha akcnupaumio He obpaboTaHo. AeT NPoM. K/TMPUHT. VI3MEHATb NOpyYeHns Henb3s.

4055 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne no HoMepy ANa yaaneHna/M3MeHeHus.

4060 Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLun.

4061 MopyyeHne Ha akcnupauuio He o6paboTaHo. Bpems BBOAa NOpyYEHU OKOHUNIOC.

4062 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHne Ha akcnupaumio He o6paboTaHo. He HalijeHo nopyyeHne ansa yaaneHus.

4064 Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLun.

4065 MopyyeHne Ha akcnupaumio He 06paboTaHo. He HaliieH ONUMOHHbIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupaumio He ob6paboTaHo. OTKa3 OT aBTOIKCNMPAaLMK BO3MOXEH TOMbKO B AieHb CTEYEHUS Onuy-
OHa.

4067 MopyyeHne Ha aKkcnupauuio He obpaboTaHo. 3anpeLleHo Nnogasarb NOPyYeHUst Ha UCNOIHEHVEe/0TKa3 OT UCMOIHEHNSA
No pac4yéTHbIM EBPOMNENCKMM OMLUVOHaM.

4069 Mopy4yeHre Ha akcnmpaumto He obpaboTaHo. OwnbKa NPy BbINOTHEHWMN ONepauun.

4070 MopyuyeHre Ha aKkcnupauuto He 06paboTaHo. Ha KIMEHTCKOM CYETE HET TaKOro KonmyecTsa no3uuuii.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue KIMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30Bbix aKTMBOB.

4093 He HalifieH yKka3aHHbI (bloYepCHbIA MHCTPYMEHT.

4094 YKasaHHbIi pbloYepCHbIA MIHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPEeTHbI hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHnst gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit dupmebl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 4719 0AHOro 6a30BOr0 aKTMBa.

4100 [ns 3asBkn No CBsA3Ke JO0/MKHO BbINOMHATLCA TPEO6OBaHNE K UHCTPYMEHTaM: AaTa UCNO/THEHMS NPSIMOTO MHCTPYMEHTAa
MeHbLUe [aTbl UCNO/THEHNSI 06PATHOMO MHCTPYMEHTA.

4101 3anpelleHbl CBA3KM MeXay MHCTPYMEeHTaMu C pasHbIMy JIoTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asnBka no AHOHMMHOMY PEMNO gomkHa 6bITb TO/ILKO C ykasaHmem Tuna "PEMO".

4105 3anpelleHa 3asBka c ykazaHmeM Tvna "PEMO" no aaHHoi CBs3ke.

4106 CBA3KM pa3peLleHbl TONbKO AN [JeHexHOoro pbiHka.

4107 370 NpoueAypolt HeMb3A CTaBUTb 3asABKN MO NHCTPYMEHTY-CBA3Ke.

4108 HeT npas Ha Toproento rno TO MHCTPYMEHTaM B pexumMe yrnpas/ieHUs pUCKOM.

4109 CraBka (1nv Con-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He coBMaaaeT C LieHOW NOCTaBKy.

4111 MpesbiweH npegen Ctasku (Wi CBON-LEHbI).

4112 YKazaHHbI (ObHUYEPCHbI MHCTPYMEHT - CBsi3ka, No Hemy OrpaHNYeHNUst He CTaBsTCS.

4115 HeBO3MOXHO NepeBecTy AeHexHble cpeacTea ¢ B® Ha B®. HeT TekyLumx ceccuii.
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4116 HeB03MOXHO nepesecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-00HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepesecTn AeHexHble cpeacTsa ¢ B® Ha B®. BP-nonyyarens He 3aperucTpuposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPpeAcTB y bpokepckoit drpmbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB YaCTMYHOro obecneveHns y Bpokepckoit drpmbl.

4122 He xBaTaeT CBOOOAHbIX AEHEXHbIX CPEACTB Y PacuéTHoi dupmbl.

4123 He xBaTaeT B HaM4MK 3a/10T0BbIX CPEACTB YACTUYHOIO obecneveHunst y Bpokepckoit dupmbl.

4124 He HaligeH koa ykasaHHol Bpokepckoii drpmbl.

4125 MonbITka Nnepesoa Mexay pasgenammn pasinyHbiX PacuéTHbix dPupm.

4126 Mepesog 3anpeLwéH. Owmnbka NorvkM nepesosos.

4127 He xBaTaeT cBO6GOAHbIX AEHEXHbIX CpeAcTB Ha PacuéTtHoM Koge.

4128 He xBaTaeT cBOGOAHbIX AEHEXHbIX CpeAcTB y bpokepckoit drpmbl.

4129 He xBaTaeT canbfo AeHexHbIX cpeacTB y O60co6neHHOro pasgena.

4130 He xBaTaeT CBOOOAHbIX AEHEXHbIX CPEACTB Y PacuéTHoi dupmbl.

4131 He HaiigeH koa ykasaHHol Bpokepckoii drpmbl.

4132 BbiBog 3anpelyéH. Ombka Norvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuin 4ns oTMeHbI.

4134 He xBaTaeT B HaMumn AeHeXHbIX cpeacTB y Bpokepckoii PupMmbl.

4135 He xBaTaeT B HANMUMKN JEHEXHbIX CPeAcTB y PacuéTHol ®upmbl.

4136 MepeBof 3a/10roBbIX CPeACTB NOMHOI0 06ecneveHns 3anpeLyéH.

4137 He xBaTaeT B HaMuMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHust y bpokepckoi dupmbl.

4138 Ha PacuyétHoM Kofie HeJoCTaTOUYHO AEHEeXHbIX CPeACTB, AOCTYNHbLIX A1 BbIBOAA.

4139 He xBaTaeT cBO6OAHbIX 3a/10r0BbIX CPEACTB YaCTUYHOro obecneveHus Ha PacuéTHom Koge.

4140 HeT nosmuwnii Ana nepeHoca no BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpPbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca No3nLuiA C KNIMEHTCKOTO CHETA Ha Yyxoli CHET (¢ gpyrum VUHH).

4143 Henb3s nepeHocuTb nNo3nunn mexay b®, npuHagnexawum pasHbim P®.

4144 Henb3s nepeHocHTb NO3ULMK Ha HyneBoli pasgen bo.

4145 3anpetr AgMUHMCTpaTopa TOProB Ha NepeHoC No3nLMiA No yka3aHHol Bd.

4146 3anper Ha nepeHoc No3nLun No ykasaHHOMY MHCTPYMEHTY.

4147 He HaiifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B HaNM4MKn 3a/10TOBbIX CPEACTB MOIHOro obecneyeHns Ha PacuéTHom Koge.

4149 He xBaTaeT B HanMummn feHexHbIX cpencts Ha PacuéTHom Koge.

4150 YKazaHHbIli (OblOUEPCHbIA MHCTPYMEHT He SIBNSIETCA MHCTPYMEHTOM 6anaHCMpPOBKM prcKa.

4151 He HaiigeH cooTBeTcTBYHOWMI KOog ®rpMbl Ha BasitoTHOM pbIHKE.

4152 He HaligeH cooTBeTcTBYHOWMIA PacueTHbiil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifeH COOTBETCTBYIOLMIA MHCTPYMEHT Ha BantoTHOM pbIHKE.

4154 Heobxogumble napameTpbl 415 Nofaun TpaH3akuum Ha BantoTHOM pbiHKE He 3aperucTprpoBaHbl B CUCTEME.

4155 Heob6xoauMblii NorvH AgMUHKCTpaTopa A8 NoAayuy TpaH3akuuu G6anaHCMpPOBKM pUCKa He 3aperMcTpypoBaH B CU-
cTeme.

4160 MepeBog cpeacTs mexay pasHbiMu PK BO3MOXEH TONLKO NMyTeM nogadyun nopyyveHus Ha nepesog, cpeacts B HKLL.

4161 BbiBOg, 3anpeLleH. PacueTHblli Kog, BXOANUT B e4uHbIV Ny,

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay b® Ha ogHoM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa a5t B® ¢ BUpPTyasibHbIM TMMUTOM. [115 NepeBofa AEHEXHbIX CPEACTB nojaiTe nopyyeHue
B HKLL.

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus 4OCTynHa /IorMHaM ypPoBHA PO.

4166 HekoppekTHas KombuHauusa 3HaveHuii hnaros.

4167 He HaiigeH PacuéTHblii Kog,.

4169 Onepauus foCTynHa fIorMHam ypoBHa PO nnn 6.
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4170 MonbITKa AOCTyNa K CYETY UyXoi BP.

4171 MonbITKa foCTyna K CHETY YYXKOro KNneHTa.

4172 Y yyacTHVKa KNnpuHra HeT npas Ha BbINOSIHEHME KOMaHbI.

4173 Y yyacTHVKa TOProB HET Nnpas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asnBKa C JaToi OKOHYaHWSA cpoka AelicTBMsl Mo KaneHnaapHOMy cnpefy CHSATa CUCTEMONA.

4175 Y yyacTHMKa KN1puHra ycTaHoBneHa onuns yunTbiBaTb CPeACcTBa TO/IbKO Ha PacyéTHoM Koge.

4200 MopyyeHve He noaTBepxaeHo. He nogknoyeH MASTER f0rvH yyacTH/Ka TOPros.

4201 MopyuyeHre He NoATBEPXKAEHO. [MPEBbILLEHO OTKIOHEHME LiEHbI B MOPYYEHUN OT TEKYLLEl LEHbI.

4202 MopyyeHne He NoOATBEPXKAEHO. MpPeBbILLEH MaKCUMasIbHbI/i 06beM NOpYYEHUs B KOHTPaKTax.

4203 MopyyeHre He NoATBEPXAEHO. 3anpeLleH afpecHbIi PeXnM.

4204 MopyyeHne He noaTBEPXAEHO. MNpeBbIleH MakCMasTbHbI 06beM NopyyeHus B pyonsx.

4205 MopyyeHre He NoATBePXAEHO. MpeBbiLeHa MakCMMasibHas paspeLleHHas pybnesasi cymma nopy4yeHuii 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLllueHHas no3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He noaTBEePXKAEHO. MNpeBbilleHa MakCuMasibHasa paspelleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBEePXKAEHO. [N ykazaHHOro SMA NorMHa npeBbILLEHO KOMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUW MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lns nonb3oBartens 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 yyacTHMKa TOProB HeT npas Ha oTnpasKy 3anpoca HKLI.

4224 Y aKkTMBHbIX MacTep /I0TVHOB HET NpaB Ha COBEPLLEHKE 3TOI onepauun.

4225 B OTHOLLEHWUN YUYacTHMKa KAVPUHTa NPOBOAUTCA NIMKBUAALMOHHBIV HETTUHT, 3anpeLLeHo BbINoHeHNe Nobbix onepa-
L.

4226 [na B® 3anpeLlleHbl TOProBble Onepauun B yTPEHHIOK CECCUID, KPOME onepauuii CHATUSI 3as1BOK.

4230 Ha 6pokepckoii divpme [oCTaToqHO 0becneyeHns, 3asaBkn CHATbI He ByayT.

4258 AfJpecHble alicbepr-3asiBku 3anpeLleHsbl.

4259 MepemelleHne aiicbepr-3asiBOK napamu 3anpeLyeHo.

4260 Pa3mep BMauMoii yacTu alicbepr-3asiBKM MeHbLUE MUHUMAa/IbHO A0MYCTUMOTO 3HAUYEHWS.

4261 Pa3mep BMauMoii yacTu alicbepr-3asBku 60/bLUe pa3mepa anicbepr-3asiBKu.

4262 Pa3smep cnyyaliHoli HagbaBky 60/1blUe MaKCUMasIbHO AOMYCTUMOrO 3HAYEHUS.

4264 Pasmep cnyvaiiHoli Haf6aBKN MEHbLLE HYNS.

4266 Ha PK ycTaHOBNEH pexum 610K1poBKUM AgMUHUCTPATOPa TOProBoii CUCTEMBI.

4268 MepemelleHne aiicbepr-3asiBOK BO3MOXHO TO/IbKO MO LiEHE.

4269 B agpecHoli 3asBKke HeNMb3s yKasbiBaTb AATy UCTEUEHUS 3asiBKU.

4280 OLwmnbKa BO BXOLHbIX NapameTpax: He 3agaH napameTp "Kog knaveHTa".

4281 OwnbKa BO BXOAHbIX NapameTpax: HefonycTMMoe 3HayeHne napameTpa "Tvn 3anperta”.

4282 Owmbka Bo BXOAHbIX NapamMeTpax: AN napamerpa "Pexum paboTtbl" = 12 He MOXeT 3ajaBartbcs "Macka 3anpeTos”
=0.

4283 OwnbKa BO BXOAHbIX NapameTpax: HefomnycTMMoe 3HadeHne napametpa "lMpuoputet".

4300 [MepecTaHoBKa 3aABOK 3anpeLyeHa B ayKLMOoHe OTKPbITUSA.

4301 VIHCTPYMEHT HefonyCcTUM B ayKUMOHE OTKPbITUSA.

4302 FOK n |IOC 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" nimnm "MHCTpyMeHT".

5053 [Mopy4yeHre Ha UCNONMHEHNe BEYHOro (hblovepca He 06paboTaHo. MaeT NpoM. KIMPUHL. Y4ansiTb NOPYYEHUsT HeMb3s.

5054 MopyyeHne Ha ncnonHeHne Be4Horo dibloyepca He 06paboTaHo. aeT NPoM. KIMPUHT. VI3MEHSATb NOPYYEHUS HENb3S.
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5055 [MopyyeHne Ha UCMOMIHEHME BEYHOrO (hblouepca He 06paboTaHo. He HaligeHo nopyyeHue no Homepy Ans yaasne-
HUA/M3MEHEHUS.

5061 MMopyyeHre Ha UCMOSTHEHUE BEYHOIO (hblouepca He 06paboTaHo. Bpems BBoZa NOPYyYEHMIn OKOHUMOCh.

5062 MopyyeHne Ha NCNoNTHeHNe BEYHOTO hbloyepca He 06paboTaHo. HeT Takoro KIMEeHTCKOro cyeTa.

5063 Mopy4yeHre Ha UCNoNHEeHNe BeYHOro hblovepca He 06paboTaHo. He HalifjeHo nopyyeHne gns yaaneHus.

5064 MopyyeHre Ha ucnonHeHne Be4Horo blovepca He 06paboTaHo. HeT npaB Ha BbINOMIHEHNE onepaLmu.

5065 [MopyyeHre Ha UCMOSTHEHUE BEYHOIO (hblouepca He 06paboTaHo. He HalijeH NHCTPYMEHT.

5069 MopyyeHne Ha NCnonHeHne Be4HOro thbloyepca He obpaboTaHa. Owmnbka Npu BbIMO/THEHUW ONepaLuu.

5071 [Mopy4yeHre Ha UCnosIHEHME BEYHOTO (oblovepca He obpaboTaHo. HegonycTMoe 3HaveHne Kon-Bo (ObHYEPCOB A5t
NCNOSTHEHNS.

5072 [MopyyeHne Ha UCMOSTHEHUE BEYHOIO (hblovepca He 06paboTaHo. ELLE He nNpuLwio BpeMs nogavumn nopyyeHuii.

5073 MopyyeHre Ha UCNOSTHEHME BEYHOTO (oblouepca He 06paboTaHo. HelonyCTUMbI/ MHCTPYMEHT.

9999 MpeBbIlLEH AMMUT OTMPAaBKU TPaH3aKuuii 415 AaHHOTO SI0TMHA.

10000 CuctemHasn owmbka npyn 06paboTke COOBLLEHNS.

10001 Hewn3BecTHbIi TUM COOBLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpesbiweH pasmep MQ-agpeca.

10006 OwwnbKa Npy NapcuHre coobLLEeHNS.
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