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VcTopusi n3ameHeHuit

NcTopus nasmeHeHunin

Jdarta Bepcus N3meHeHus
17.09.2024 7.30 1. fo6asneH pa3gen Fnasa 8. CmeHa napons.
22.01.2024 7.21 B mekyuweli sepcuu TAS ¢bbrouyepcbl HEOOCMYIHBbI.
BHeCE&HHble N3MeHeHuA:
1. Ha Bknagke WHCTpyMeHTbl B Tabnuuy ®Pbrovepcbl A06aBneH HOBbIN CTonbel,
TASBaseFutCode - Kog onopHoro dbtouepca. Cum. pasgen 4.2.
2. Ha Bknagke MHCTpyMeHTbI B Tabnuuy ®bloyepcbl J06aB1eHO HOBOE 3HaYeHVe B
cton6ue Attribute: 0x100000 - TAS dbtouepc. Cm. pasgen 4.2.
05.07.2023 7.15 1. Ha Bknagke Mo3uuum u 3aBKK B Tab/1Ly fo6aB/ieHa HoBast KOsloHka O6bEM no-
3ULUM HA MOMEHT NocniegHero KAUpUHra - cMm. pasgen 4.1.
2. Ha Bknagke IHCTPYMEHTbI 4151 ONUMOHHbIX Cepuii fo6aBneHbl HOBble NapameTpbl
- CM. pasgen 4.2:
* r2 - be3pvickoBas NPOLEHTHaA cTaBka A/1a BantoTbl FX2 B BaslOTHO nape Buga
FX2/FX1
 InterestRate2RiskUp - 3HaueHne CTaBKM paccoriacoBaHUsi MPOLLEHTHOTO pucka
0151 CTaBKKM r2 (CLeHapuin ABWKEHNSI CTaBKM BBEPX)
* InterestRate2RiskDown - 3Ha4eHve cTaBKy paccorsiacoBaHus NpPOLEHTHOro puc-
Ka Ansi cTaBky r2 (cueHapuii ABUXEHUS CTaBKu BHU3)
23.01.2023 7.9 1. Job6aBneHa HoBas Bknaaka KoadhdpmumeHTtbl FO, koTOpas NO3BONSET BBECTU KO-
dumumenTsl FO B paspese 6a30BbIX aKTMBOB N0 onpegeneHHon bd - cm. pasgen 4.4.




BeeneHue

BBeaeHue

Mpy noaroToBke PyKOBOACTBA Mbl UCXOAW/IN U3 TOTO, YTO MOSIb30BATE b 3HAKOM B O6LUMX YepTax ¢ onepaLmoHHoi cuctemoii Windows 1
BnafeeT 6a30BbIMU HaBblkaMu pa6oThl B Heid. MpeanonaraeTcs:

* YMeHUe paboTaTb C MbILLIb, OKHAMMW, MEHIO Y KOHTEKCTHO-3aBUCUMbIM MEHH;
¢ Hasimume onbiTa paboTbl CO CTaHAAPTHLIMK Anasnioramu n 6ydepom obmeHa MS Windows-npunoxeHwii;
e 3HAKOMCTBO C NOPSAKOM HACTpolikn Windows-npunoxeHuii.

Homepa Tabnuu, pucyHkoB 1 onepauuii fBOViHble, BHaYasie UAET HOMep pasfena, a 3aTem MnopsaKoBbIi HOMep Tabnuubl, pUcyHka nnm
onepauuu B pasgene.

Ta6n. 1. CNINCoOK coKpaLleHuni

CokpalleHue MonHoe HauMmeHOBaHue
MB MockoBckas 6upxa
B® Bpokepckas cdupma
ro lapaHTuiiHOe obecneyeHne
BA Ba3zoBblii aKTuB
PK PacueTHbIii kof




HasHaueHwne nporpaMmmbl

haBa 1. HasHayeHe nporpaMmmbl

KnueHtckuii mogynb pacyeta MO npegctasnseT coboii kuury MS Excel ¢ nporpaMmHbIM KOZOM, KOTOPbINA 3arpyxaeT u ncnonb3yeT 6ubnmo-
Teky pacuyeta [O.

Mogaynb MOXeT UCMOoNb30BaTLCA:
* ANs pacyeTa obecneyveHns nog Habop NO3MLMIA 1 3a8BOK N0 NapameTpam MHCTPYMEHTOB, 3arpyeHHbiM ¢ cepepa Mb,

* B KQUeCTBe NporpamMMbI-NpuMepa A1t pa3paboTunkoB peLLeHuii ¢ ucnonb3oBaHneM 6ubnmoTteku pacueta ro.




PekomeH/yemas KOH(Urypauusi nporpaMmmMHoro o6ecrneueHus

'naBa 2. PekomeHayemasa KOHpurypaums
nporpaMmMHOro oéecneueHus

[ns paboTbl Moayns Tpebyetca onepaunoHHas cuctema Windows n yctaHoBneHHoe npunoxeHne MS Excel 2013 v Bbiwe. Ans Windows

cobupaetcsa Ase Bepcun 6ubnnotekn SpectralM 32 1 64 6uta. PaspagHocTb 6ubnmoTtekn SpectralM onpegensercs paspsagHocTbio MS
Excel - Bepcun MO MS Office n SpectralM fomkHbl ObITb 0ANHAKOBON Pa3psiAHOCTY.

Heobxoayumo o6ecneuntb foctyn k cepsepy MO (agpec) no nopty TCP 4002.




MpaBsa goctyna

FnaBa 3. NNpaBa goctyna

[JaHHoe nporpamMMHoe o6ecrneyeHne No3BosISET pasrpaHNUMBaThL Npasa AoCTyna nosnb3osBateneil. 115 3Toro UCnosb3yTes TPY Pa3INUHbIX
BapuaHTa 6uGmoTeku:

» Bepcus CLIENT gns otaenbHbIX KNMeHToB. B aToM BapyaHTe nporpammMbl MO paccunTbiBaETCA TOMNbKO N0 OTAE/NbHbLIM K/IMEHTaM — 06Lee
O chupmbl He paccumTbiBaeTCA. Tak e B KIMEHTCKOV BEPCUMM HeMb3si MOsy4YaTb MacCuBbl PUCKOB;

» Bepcusa FIRM ans doypm. MO paccunTbiBaeTcs 415 ovpMbl BLEMOM U MO KaXXAOMY K/IMEHTY OTAeNbHO. [JOCTYNHbI MacCuBbI PUCKOB;
» Bepcust UNLIMITED 6e3 orpaHuyeHuii 1 No3BonisieT UMeTb HeorpaHUYeHHOE KO/IMYECTBO NO/b30BaTeneil.

[lna kaxaoro Tvna nosib3oBaresieil Ha3HavaeTcs CBOV I0TVH (MMS NOSb30BaTESNS), KOTOPbIV 1 06yCnaBNNBaET NOAK/UYEHNE K GUBNNOTEKE
onpeseneHHoro Tuna.




VHTepdpeiic nporpammbi

'naBa 4. UHTepdenc nporpamMmmbil

KHura MS Excel, npeactaBneHHas B Mogyne, UMeeT HECKObKO BKIaA0K:

4,

1

2 |Mapons
3

e Mo3uuuun u 3aaBKK - CM. pasgen 4.1;
* NHCTpyMeHTbI - cM. pa3gen 4.2;

e KnueHtbl - cMm. pa3gen 4.3;

* Uctopua O - cm. pasgen 4.5;

* Maccus puckos - cM. pasgen 4.6;

1.

A B E

login |
assword |

Ykanure ga

Torun

acertos [0:
3aNpocHTE HHCTPYMEHTHI

Mo3uuumn n 3aaBKU

Cdpopmupoeate noptdens

Paccuurats IO

Hanpumep: 01.09.2023 14:05:53
Mycroe none naHauaer Tekyime
Aary-Bpema

VASMEHATS NapameTph

BepryTs napaueTpe:

OuMCTHT: BCe

PE3YNIbTATbI PACYETOB

IO dupmbi

rO=(1-W)T O+W-T0

Tun (1 - nozuumMA, nycro
WNK Ap. CUMBON -
3asBka)

Koa knuenta HHcTpymenT

Konuuecreo
MHCTPYMEHTOB
(oTpuuaTensHoe -
KOpOTKas No3uuMA Ak
3anBKa Ha Npogaxy)

Lena (npemus) no zanBke
MIH CpeaHeB3eBeweHHan
UEHA OTKPEITHA NO3NLKH.
Ecnu He 3anonHeHo - Byner
MCMONB30BATLCA pacyeTHas

OBLEM NO3HLMH HA MOMEHT
NOCNegHero KNHPHHIa.
Ecnu He 3anonHeHo - bynet
MCMONL30BATLCA Tekywee
KONIMYECTEO MHCTPYMEHTOR

Koa knuenta

IO knuenta

IO c y4eTom
BONaTUNBHOCTH

IO c y4étom
BONaTHNLHOCTH
M IKCIHPaLKK

19 UeHa HHCTPyMeHTa
20 |client? RTS-6.23 1

21 |client2 ED_CLTP110923CE12 1

22 |client2 BR-6.23-7.23 1

23

100
100
100

client1
client?

524,38
8329567.13

524 3746244
8329567 127]

524,3746244
8329567,127]

Mozuumm 1 2a8BKK VHCTPYMEHTLI KANeHTEl KO3 pULMEnTEl FO WcTtopusa FO Maccue pUckoe ® <

Puc. 4.1. Bknagka "lMo3uuumn n sasaskn”
Ha Bknagke Mosuuun n 3aaBKU oTo6padkatoTCs:
* NAEHTU(PUKALMOHHBIE faHHbIe NONb30BaTeNs,
* NO3VLUY U 3aBKN,
* BbIBOAATCH pe3y/ibTaTbl PacyeToB 06ecneyeHus.
B auelikax B1 n B2 BBogutca Msa nonb3oBatens u Maponb Ansa fgoctyna k cepeepy MO.

Mo3uumMn 1 3asBKV BBOAATCS Ha BKMaJKe, HauMHas co cTpoku 20. Mo Kaxaoii no3uumm crnefyet ykaszaTb napameTpbl, Nepeync/ieHHble B
Tabn. 4.1. BBog AaHHbIX OCYLLECTB/AETCS NOMb30BaTeNIeM BPyUHyIo C KnaBuaTypbl U no kHornke CdropMupoBatb noptdens.

Ana mynstuneros (Ka}'leH,Cl,aprIX crlpe,qOB) B none Tun He MOXET BbITb yKasaHa nosuuua. nsa Mynstuneros MoxeT 6bITb yKasaHa TOJ/1IbKO
3asBKa.

Ta6n. 4.1. NapameTpbl NO3uuMiil 3asBOK HA BKNagke "Mo3uuum n 3asaBkn"

HavmeHoBaHue cTon6ua (Kog Aueiiku) OnucaHve

Koga knueHnTa (A19) MHeMOHUYeCKUA KoA KIeHTa

MHcTpymeHT (B19)
Tun (C19)

Kop MHCTpymeHTa

Twn 3anucu.
B0O3MOXHble 3Ha4YeHus:
e 1 - B j@HHO CTPOKE HaXoAUTCS No3nLUus,

* N060oe Apyroe 3HayeHve — B AaHHOI CTPOKEe HaxXoAMTCs 3asiBKa.

Konunuectso MHCTpyMeHTOB (D19) KonnMuecTBo MHCTPYMEHTOB B NO3ULMM UK 3asiBKe. [/151 3asBKM HA NPOAAXKY UK KOPOTKOW

nosnuun HeOGXOAMMO YKa3blBaTb OTpULLATE/IbHOE KOMMYECTBO.

LieHa (npemusi) no 3asiBke (E19) LieHa/npemus no 3asiBke, Un CPeAHEB3BELLEeHHas LeHa OTKPbITUS NO3ULUN.

Ecnu 3HaueHve He ykasaHo, To By/eT 1CMO/Mb30BaTbCA PACUETHAsA LeHa MHCTPYMEHTA.

O6bem No3nLUM Ha MOMEHT NoCNefHero
KnupuHra (F19)

O6bem no3nunn Ha MOMEHT NocnegHero KnnpuHra.




VHTepdpeiic nporpammbi

HavmeHoBaHue cTonéua (kog aueiiku) OnucaHue
Ecnu 3HaueHne He ykasaHo, TO ByZEeT UCNO0/b30BaThCA TEKyLLee KOMMYECTBO MHCTPYMEH-
TOB.

Mo3nuun n 3aaBkun B Ta6ﬂl/ILl,e OﬁpaﬁaTblBalOTCﬂ Ao nepBon CTPOKM C NYCTbIM KOAOM K/MEHTA.

Mocne pacyeta obecneyeHusi, obecneyeHne pupmbl MO hupmbl (T.€. BCEi COBOKYMHOCTU K/TMEHTOB) BbIBOAMTCA B suelike H18, obecne-
YeHune Nno KaxgoMy OTAeNbHOMY KINEHTY - B cTonbuax G(Koa knueHTta) n H(FO knueHTa), HaunHas co cTpoku 20.

IO knMeHTa BbluMCNISETCA NO hopmyse, KoTopas oTobpaxaercs B Avelike 118. B aToii hopmyne yuTeHbl MO ¢ y4eToM BOSATWU/IBHOCTU
(120, 21 n 1.4.) n FO c yyeToM BonatTUAbLHOCTM K akcnupauun (J20, 21 1 T.4.) € y4eTom BecoBbIxX kKoadhdmumetos (1-W n W). BecoBbie
KoadhduLmeHTbl 3agatoTcs Ha Bknagke KnueHTbl napametpom ExpWeight (ExpWeight=W) - cm. pasgen 4.3.

B cton6ue I, HaunHasa ¢ 20 cTpoku BbiBOAUTCA FO € yueToM BOMATUILHOCTU, paccyMTaHHOe No Kogam KAMEeHTOB.
B cTon6ue J, HaunHas ¢ 20 cTpoku BbiBoaUTCSA MO € yueTOM BONaTuNbHOCTU U 3KCNMpaLyMn, paccinTaHHoe No KoAaMm K/TMEHTOB.

CnucoK No3uLuii 1 3asiBOK MOXET GbITb C(HOPMUPOBAH NPW NOMOLLYM NOPTAENst MHCTPYMEHTOB. Pa6oTa ¢ NopTdenemM UHCTPYMEHTOB - CM.
pasgen5.2.

4.2. IHCTPYMEHTDI

Bknaska MHCTPYMeHTbI SIB/ISIETCS CNPaBOYHOM. Ha Hell 0To6paxatoTcst napameTpbl MHCTPYMEHTOB, NosyyeHHble ¢ cepeepa 0.

A B C D E -
1 |O6wue napameTpsl
2 |EdgeCoeff
3 0,5
4
5 |BanwoTa
6 |IndicatorID Radius
7 1 0,1
8 50 0,1
9 51 0,1
10 52 0,1
11 53 0,1
12 54 0,1
13 55 0,1
14 56 0,1
15
16 |basoBble KOHTpPaKTbI
17 |Code CodeMCS VolatNum MSPType ShortOptionMinimumCharge |Im
18 |CL 3 1 0,1
19 |CNYRUB RUB_CNY 3 0 0,1
20 |CY RUB_CNY 3 0 0,1
21 |[EURRUB EUR 3 0 0,1
22 |GAZR 3 0 01 -

Puc. 4.2. Bknagka "MIHCTpyMeHTbI"

Ta6n. 4.2. MapameTpbl UHCTPYMEHTOB

HaumeHoBaHue cTon6ua ‘ OnucaHue

O6Lwme napaMmeTpbl

EdgeCoeff ‘ KoachdhmumeHT yueTa KpaeBbIX pUCKOB
Baniota
IndicatorID VaeHTudmkarop BasioThl
Radius Pagwyc KpMBK3HBI Kypca BauTioTbl. Pafnyc N3MeHeHUs LieHbl BaslloTbl B 405X (Onpegenser-

€A B MOC/IeQHWIA BEHEPHWI KNVPUHT).

Ba3oBble KOHTPaKTbI

Code Kop, 6a30B0Oro MHCTpPyMeHTa
CodeMCS Kof MeXKoHTpakTHOro cnpaja
VolatNum KonnyecTtso KpuBbIX BOMaTUbLHOCTU. Beerga HeyeTHoe uncro.
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WHTepdeiic nporpaMmbl

HanmeHoBaHue ctonéua

OonucaHue

MSPType

Tun wara LeHbl:
* 0 — dmkcMpoBaHHas CTOMMOCTb Luara LieHbl
¢ 1 — CTOMMOCTb Lara LeHsbl, onpegensemMas CerogHaLWHUM 3Ha4eHneM nHaukaropa

e 2 - CTOMMOCTb LIara LeHbl, onpegensemas BYepallH1UM 3Ha4YeHnem nHavkatopa (He npu-
MeHsieTcs)

ShortOptionMinimumCharge

SOMC - ctaBka 'O no HenokKpbITLIM Npoaaxam (B py6six)

IndicatoriD

VipeHTMdMKaTOp BatoTbI

MarketRisk2

CTaBka pbIHOYHOTO pucka

MarketRisk2

CTaBKa pbIHOYHOTO pucKa A7 NepBOro IMMUTA KOHLLeHTpaLmum

MarketRisk3

CTaBKa PbIHOYHOIO pycKa A/151 BTOPOTo /IMMUTA KOHLIEHTpaLMK

ConcentrationLimitl

MepBblit TUMUT KOHLEHTPALMM NO3MLUM

ConcentrationLimit2

BTOPOii IMMUT KOHLEHTPaLMK NO3nLMK

RiskPointsN

KonnyecTBo ToYek pacueTa prcKoB

WindowSizePercentage

[unanasoH crinaxmsaHua B NPOLIEHTaxX OT CTaBKM pucka

3HauyeHVe MOXeT 6bITb B AranasoHe oT 0 4o 1 (UMcno ¢ nnaBaloLLein TOUKOlM ¢ 6 3Hakamu
nocne 3ansToin)

OptionModel

OnuroHHas Mofenb Ha faHHOM BA:
* 0 - Black-Scholes

¢ 1- Bacheliers

SpotPrice

LleHa 6a30BOro aktuea B pyosisx

AssetClass

Tun 6a30BOro aKkTuBa.

MNepeuncnsemblii TUN. CoaepxuT B cebe knaccudmkaumio Tuna:
e 1-AKkuusa

* 2 -Banwrta

e 3 - Obnurauus

e 4 -Haekc

* 5-ToBap

* 6 - MpoLeHTHas cTaBka

e 7 - Apar metasinibl

CFRisk

CraBka PUCKa N3MeHeHNA pasMmepa NPorHo3HOro AeHeXXHOoro noToka

®dbloyepcbl

Code

Kog KoHTpakTa

CodeBC

Kop 6a30BOro KOHTpakTa

CalcFutPrice

PacueTHas ueHa

SpreadAspect

MMOMHbBIN NN MEXMECAYHBIN CNP3,

MinStepPrice

LieHa M/HMMasIbHOrO Lwara (B AeHbrax)

BaseGO

basosoe O

RealCalcPrice

PeasibHas pacueTHas LieHa (hbtouepca

ExpireDate [ara skcnupauum
MinStep MWHUManbHBIN War U3MeHeHUs LeHbl (B MyHKTax)
Lot KonunyecTBo akuuii BO doblouepcHoM KoHTpakTe BaseGO BazoBoe MO

InterestRateRiskUp

3HaueHMe CTaBKU PaccoriiacoBaHusi NPOLEHTHOMO pUckKa (CLeHapuii ABKEHUS BBEPX).

InterestRateRiskDown

3HayeHve cTaBkM paccornacoBaHusl NPOLEHTHOTO pucka (CueHapuii ABUXEHUS BHU3).

TimeToExpiration

3HaueHne BpeMeHu [0 3KCnvpaLmu dobiodepca B AOSX roaa
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WHTepdeiic nporpaMmbl

HanmeHoBaHue ctonéua

OonucaHue

NormalizedSpot

Puck-napameTp, 03Ha4atoLLmii pacCcUMTaHHYHO LieHy crnoTa A/ 4aHHOTro 6a30BOro KOHTpak-
Ta, HOPMa/IM30BaHHbIN K pa3MepHOCTY thblovepca

Attribute

MpusHak cnoT-dhblodepca. Bo3MoXHbIe 3HAYEHNS:
¢ 0 — «06bIYHbIN» (hblovepc

* 0x80000 - RiskTx

* 0x800000 - Collateral

« 0x100000 - TAS dobtouepc. (B TekyLeli Bepcun HeAOCTYMHO)

MRAddOnUp

Hapn6aska Up Ha pbIHOYHBI pyck oTAenbHOro dobtovepca. Hapbaska Ha NormalizedSpot
[ANA ynpaBneHns rapaHTWiiHbIM o6ecneveHeM OTAENbHOTO hbloyepca. YcTaHaBNMBaeTcs B
ponsax ot NormalizedSpot.

MRAddOnDown

Hapn6aska Down Ha pbIHOYHbIV pUCK oTAenbHOro dobtodvepca. Hapbaska Ha NormalizedSpot
ANA ynpaBneHus rapaHTuiiHbIM obecneyeHeM OTAeNbHOMO hbloyepca. YcTaHaBNBaeTcs B
ponsax ot NormalizedSpot.

EnforcelMSHalfNetting

Mpu3Hak NpuHyAnTenbLHoro paspbisa MMC. BO3MOXHble 3HAYEHUS:
¢ 0 — HeT NpuHyauTensHoro paspbisa MMC

¢ 1 - MMC gnsi faHHOro chbovepca NpuMHyaMTENbHO pa3opBaH (PUCK CUMTaeTcs No Cxeme
NONY-HETTUHTI)

TASBaseFutCode Kop onopHoro dobtodepca. (B Tekyluei Bepcumn HeAoCTYMHO)
OnuMoHHbIEe cepun
Code Kog KoHTpakTa
CodeRF Kop peanbHOro thbtouepca
S_Black MapameTp hyHKLMM pacyeTa Kp1BOI BonaTuibHocTK no chopmyrne bnaka Loynsa
A_Black MapameTp hyHKUMM pacyeTa Kp1BOI BonatuabHocTu no chopmyne bnaka Loynsa
B_Black MapameTp hyHKUMM pacyeTa KprBOK BoNatuabHOCTK no chopmyne bnaka LLoynsa
C_Black MapameTp hyHKLMM pacyeTa KpUBOI BonatuiabHoCcTU no chopmyne Bnaka Loynsa
D_Black MapameTp hyHKLMM pacyeTa Kp1BOI BonaTuiabHocTu no chopmyne bnaka Loynsa
E_Black MapameTp hyHKUMKM pacyeTa KprBOI BonatuabHocTu no chopmyne bnaka Loynsa
ExpireDate [ata skcnupaunm
UseNullVolat ®dnar Ncnonb30BaHKA CLeHapus HyNeBoi BONaTUIbHOCTM
StrikeStep Lar cTpaiika
PaccTosiHne mexay AByMs cTpaiikamu bnnxaiiliein cepumn onumoHOB BHYTpY gvanasoHa [-L;
+L]
ExpClearingsSA KonnyecTso KNMPWHIOB A0 3KCnupaummn, HaumHas ¢ KOTOporo HeO06XoAMMO HavaTb YYeT puc-
KOB MOCTaBKV OMNLMOHHON Cepun AN pacHeTHOro Koaa
ExpClearingsBF MoMeHT Havana pacyeta pycKoB akcnmpauum aAns 6pokepa. MapameTp 3agaeTtca Ans 6po-
Kepa Bupxeli 1 He MOXeT 6bITb U3MEHEH CaMUM BPOKEpPOM.
3agaeTcs B KOIMYECTBE KIIMPUHTOB 0 MOMEHTA 3KCNMpaLuu.
Hanpumep: ecnun ExpClearingsBF=2, T0 pycku Ha4yHyT paccumTbiBaTbCs 3a ABa KIMPUHIa 4o
MOMEHTa 3KCMMpaLun UHCTPyMEHTa.
Ecnn ExpClearingsBF=0, To pucku akcnupauum anisi 6pokepa paccumtbiBaTbCcs He ByayT,
noka ExpClearingsBF He 6yaeT B3BeeH.
ExpClearingsCC MOMEHT Ha4yasa pacyeTa pUCcKoB aKCNMpaunn A5 KNneHTa.
3aaetca B KO/IMYECTBE K/IMPUHTOB 0 MOMEHTA 3KCMpaLum.
Hanpumep: ecnun ExpClearingsCC=2, To pUCK/ HaYHYT pacCUnTbIBaTLCA 3a [iBa KNMpUHra
[0 MOMEHTa 3KCnupaummn MHCTPYMeHTa.
Ecnu ExpClearingsCC=0, TO KNMEHTCKME PUCKM IKCMMPALIMM PACCUNTbIBATLCA HE BYayT HM
NP Kaknx yCrioBusx.
VolatilityRisk CTaBKa pucka Bo/aTUIbHOCTH

VolatilityRiskMismatch

CraBka paccornacosaHnsa pucka Bon1aTu/ibHOCTH
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WHTepdeiic nporpaMmbl

HanmeHoBaHue ctonéua

OonucaHue

TimeToExpiration

3HaueHne BPEMEHN A0 3KCMMpaLMK ONLMOHHON cepun

A_Bach MapameTp pyHKLMM pacyeTa Kp1BOI BonaTuibHOCTU no chopmyne Ballense
B_Bach MapameTp dhyHKUMM pacyeTa Kp1BOI BonatuabHoCTK no chopmyne bawense
C_Bach MapameTp hyHKUMM pacyeTa KpMBOI BONaTUALHOCTU Mo chopmyne bawenbe
D_Bach MapameTp pyHKLMM pacyeTa KpUBOI BonaTuabHOCTU No chopmyre Balwense
E_Bach MapameTp pyHKLMM pacyeTa KpUBOI BonaTuiabHOCTK no chopmyne Batlense
S_Bach MapameTp dhyHKLMM pacyeTa Kp1BOI BonatuabHoCcTK no chopmyrne bawense
M_Bach MapameTp hyHKUMM pacyeTa KprBOI BONaTUALHOCTU Mo chopmyne bawenbe
MarginStyle Cnoco6 MapXX1MpoBaHUs OMLuMoHa:

* 0 - Mmapxvipyembiii

e 1 — npemMuasbHblii

SettlementType

Tvn onunoHa:
e 0 - pacyeTHblii

¢ 1 — noCTaBOYHbIN

ExerciseStyle

Cnoco6 NCNoMHEHNS ONuMoHa:
¢ 0 - amepurKaHCKuii

« 1 — eBponenckuii

SubRisk

Mpu3HaK yyeTa pUCKOB Mo cy6TOUKaM pucka (bloyepca v ONUMOHOB Ha HEro

SpreadAspect

®nar ydyactua B cnpege

EnforcelMSHalfNetting

MNpu3Hak npuHyanTensHoro paspsisa MMC. Bo3MOXHble 3HaYeHus:
* 0 - HeT npuHyauTenbLHOro paspsisa MMC

¢ 1 - MMC ansa gaHHoro tbtodepca NpUHyaUTENbHO Paso- pBaH (PUCK CYMTaEeTCs No cxeme
NOMy-HETTUHT)

MinStep

Pa3mep MWHUMaJ/1bHOIO Wara LeHbl B MyHKTax

MinStepPrice

CTOMMOCTb MUHUMA&J/ILHOTO Luara LieHbl B pyonsax P®

LotCoeff

Konunuectso eguHnL, 6a30BOro akTmBa B NHCTPYMEHTEe

r

BespuckoBasa nNpoLeHTHasa cTaBka

InterestRateRiskUp

CTaBKa paccor/iacoBaHust NPOLEHTHOIO prcka B CLEHapUn ABWKEHNS CTABKM I' BBEPX.

PaccuntbiBaeTcs B SQL Server nepes 3akaukoii B TOpri METOAOM JIMHERHO nHTepnonsummn
Mo K/THOUYEBBLIM CPOKaM.

InterestRateRiskDown

CTaBKa paccor/siacoBaHusi NPOLEHTHOTO pyCcKa B CLEHAPUN ABKEHUA CTaBKM I' BHUS.

PaccunTbiBaeTcs B SQL Server nepeg, 3akaukoil B TOpru MeTOL0M SIMHEHOI MHTepnonsuumn
Mo K/OYEBLIM CPOKaM.

FixedSpotDiscount

CymMMa ANCKOHTMPOBAHHBIX 3HAYEHWI 06bABNEHHBIX AEHEXHbIX MOTOKOB. PasmepHOCTb B
eanHnuax bA.

ProjectedSpotDiscount

CymMMa ANCKOHTMPOBAHHBIX 3HAYEHWI NPOrHO3HbIX AEHEXHbIX MOTOKOB. PasmepHOCTb B
eanHuuax bA.

r2 BespuckoBas cTtaBka FX2 BantoTHol napbl FX2/FX1 (ana npemmuanbHbIX ONLMOHOB Ha Ba-
NIOTY); CTaBKa AVBUAEHAHOW AOXOAHOCTY q (4,15 NPeMUasibHbIX ONLMOHOB Ha MHAEKC).

InterestRate2RiskUp CTaBka paccor/iacoBaHus NPOLEHTHOTO PUCKa B CLEEHapuN ABUKEHNSA CTaBKN r2 BBEPX.

InterestRate2RiskDown CraBKa paccor/iacoBaHus NPOLEHTHOTO PUCKa B CLEEHAPWN ABUXEHNSA CTaBKN 2 BHU3.

OnuMOHbI

Code Kog onumoHa

CodeVF Kog BupTyanbHOro gbtoyepca

Strike CTpalik onuuoHa.

[N onuMoHOB Ha fasibHYeE hbloYepChl, BXOAALLME B MEXMECSUHbI cnpag — cTpavik, npe-
06pa3oBaHHbI K 6/IMKHEMY CPOKY UCMOMHEHNS
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HanmeHoBaHue ctonéua OonucaHue
OptType Tun onuuoHa:
« PUT
« CALL
CalcOptPrice PacueTHas ueHa
BaseGOSell Basosoe MO no No3uuum Ha NPoAaxXy
BaseGOBuy Basosoe 'O no No3nLmMmn Ha NOKYMKy
SynthBaseGO BazoBoe 'O No CUHTETMYECKOW NO3MLMM Ha NPOAAXY
MynbsTunerun
Code TekcToBbI KO4 MynbTUNIEra.
Hanpumep: RTS-6.19-9.19
rae: RTS-6.19 - kog 6nvkHel Horu (MMsi-parta)
RTS-9.19 - koa ganbHel Horu (Mmsi-garta)

4.3. KnneHTtbl

Bknagka KnueHTbl N03BONSET 334aTb NapameTpbl KIMEHTOB UHAVMBUAYA/IbHbIE Y MO YMOMYaHWI0, CNOo/b3yeMble npu pacyete MO.

A B c D E F -
MapameTphl KNTHEHTOE NO YMONYaHAID

NCIr2Delivery | ExpWeight [ InterContractSpreadMarginType [ ShortOptionMinimumChargeRatio |
QuncTuTe
2 | 0 [MonyHetmiar | 1 |

1
2
3
4
5 HH,ElHEIHﬂ,yEJ'IbeIE KNWEHTCKWe napameTpel
6
T
8
]

Client [ NCIr2Delivery [ ExpWeight [ CalendarSpreadMarginType [ InterCantractSpreadMarginType | ShortOptionMinimumChargeRatio |
33 2 0 MonyHetmHr MonyHeTTuHr 2

Mo3uUMK U 33ABKK WHCTpyMeHTH Knuentei Wctopua Mo MaccHe puckos

Puc. 4.3. Bknagka "KnueHtb!"
B BepxHeli yacTtu TabnuLbl NpuBEAEHbI NapaMeTpbl, KOTOPbIe MPUMEHSIOTCS N0 YMONYaHWIO 4718 BCeX K/TMEHTOB.

[Ana oTAeNbHbIX KIUEHTOB MOTyT 6bITb 3ajaHbl NapamMeTpbl pacyeTa IO, OT/IMYHbIE OT 3HAYEHWA, YCTaHOB/IEHHbIX MO ymon4yaHuio. Mpuo-
puUTeET NHAMBUAYaslbHbIX NapaMeTpPoB Bbille, YeM 3aaHHbIX A1 BCEX KNIMEHTOB MO YMOJ/TYaHUIO.

Takum 06pa3om, ecnv Ans KIUeHTa 3a4aHbl UHAMBUAYa/IbHbIE MapaMeTpbl pacyeTa, To Npy pacyeTe GyAyT UCNO/b30BATLCA UMEHHO OHMU.
ECnv e AN KNMeHTa UHAVBUAYA/IbHLIX TapaMeTPOoB He HaliaeHo, To B pacuyeTte Gy4yT UCMNO/b30BaHbl 3HAYEHNS!, 33jaHHbIe N0 YMOYaHu o
[LN151 BCEX K/IMEHTOB.

Mo KHoMke OYUCTUTBL NPOUCXOANT COPOC BCEX MAPaMeTPOB B 06eMX TabnMuax K 3HaYeHUSM Mo YMOYaHuio. T.e. UHAMBUAYAUTbHbIE K/N-
EHTCKVe napameTpbl 6yAyT OGHY/IEHbI, @ NApPaMeTPbI N0 YMOYaHWo 6yayT BO3BPALLEHb! K UX AeDONTHBIM 3HAUEHUAM:

* NCIr2Delivery=2

* ExpWeight=0

« InterContractSpreadMarginType=NonyHeTTuHr
» ShortOptionMinimumChargeRatio=1

Ta6n. 4.3. MapameTpbl Ha BKnagke "KnveHTb!"

HaumeHoBaHue cTon6ua OnucaHue

MapameTpbl K/IMEHTOB MO YMO/THAHUIO

NCIr2Delivery MoMeHT Havasia pacyeTa PUCKOB SKCnpaLuu.
3afaeTcs B KOIMYECTBE KVPVHIOB A0 3KCNMpaLu.

MapameTp B 3TOM Mose 3ajaeTcs /151 BCeX KNMEHTOB MO YMOMUaHWIo (C/v HET MHAUBUAY-
asNbHbIX HACTPOEK).

ExpWeight BecoBoli koathdmupmeHT (W) ansa pacyerta 0.

10T KO3athhumLMeHT ncnonbayetcs B popmMysie pacyeta 'O kveHTa (opmyna npuseneHa
Ha Bknagke Mo3uyun 1 3asaBKu B siueiike H18).
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HanmeHoBaHue ctonéua

OonucaHue

Ko3athdpmumeHT MOXET NpuHUMAaTL 3HadeHust oT 0 Ao 1 BKounTeNbHO. Ecnu aToT napameTp
paBeH 0, To Npu pacuete MO yunTbIBAETCA TOMILKO PUCK BONATUILHOCTU. ECn 3TOT napa-
MeTp paBeH 1, To npu pacyeTe O yUnTLIBAETCS PUCK BONATUMBLHOCTM U AKCNMpaLIMK.

3afaHHblii B 3TOM none KoahuLMeHT MCNOMb3YETCSA N0 YMOYAHWIO 4151 BCEX KIIMEHTOB
(ecnu HeT HAMBUAYaNbHBIX HACTPOEK).

InterContractSpreadMarginType

MpaBunio MapXMpoBaHUs 4151 KOHTPAKTOB, BXOASLLMX B MEXKOHTPaKTHbIA cnpes.
B03MOXHbIE€ 3HaYEHUS:

¢ MonyHeTTUHr

e HeTTuHr

3afaHHblii B 3TOM Nosie napaMeTp UCMOsb3YETCs MO YMOMUYaHUIO A4J18 BCEX K/TMEHTOB (€CN
HET UHAVBUAYA/IbHBIX HACTPOEK).

ShortOptionMinimumChargeRatio

MHavBuayansHas NpoueHTHas cTaBka (415 KOHTPAKTOB Ha CTaBku), Ans PK Bcerga paBeH
1.

3afaHHblii B 3TOM Nosie napaMeTp UCMosb3yeTCs MO YMOMUYaHUIO A4J18 BCEX K/TMEHTOB (€Cn
HET UHAVBUAYA/IbHBIX HACTPOEK).

NHavBuAyasibHblEe KNMEHTCKUE nNapamMeTpbl

Client

Kog knveHTa, 151 KOTOpPOro 3aAaloTcs UHAVMBUAYa/IbHbIE NapaMeTpbl pacueTa MO

NCIr2Delivery

MOMEHT Havasia pacyeta pUCKOB 3KCnvpauun.

3agaeTca B KONNYECTBE K/IMPUHIOB A0 3KCnupaLmu.

ExpWeight

BecoBoli koathdmupmeHT (W) ansa pacyerta 0.

3T0T KOathumLmMeHT ncnonb3yetcs B popmMysie pacyeta 'O kaveHTa (popmyna npuseneHa
Ha Bknagke Mo3uyun n 3asaBKU B siueiike H18).

KoachdmumeHT MOXeT npvH1MaTh 3HaveHns ot 0 go 1 BkaounTensHo. Ecnn aToT napametp
paseH 0, To npu pacyeTe MO yunTblBAETCA TONILKO PUCK BONATUBHOCTU. EC/in 3TOT napa-
MeTp paBeH 1, To npu pacyete 'O yunTbiBaETCA PUCK BOIATUIBHOCTU N IKCNNpaLmK.

CalendarSpreadMarginType

Tun MapXnpoBaHUsa KaneHgapHoro cnpeja.
B0O3MOXHble 3Ha4YeHUs:
¢ MonyHeTTUHr

* HeTTuHr

InterContractSpreadMarginType

MpaBwnio MapX1MpoBaHUs 4151 KOHTPAKTOB, BXOASLLMX B MEXKOHTPAKTHbIA cnpes.
B0O3MOXHble 3HaYeHUsA:
¢ MonyHeTTUHr

e HeTTuHr

ShortOptionMinimumChargeRatio

NHavBuAayanbHas NpoLeHTHas cTaBka (4151 KOHTPAKTOB Ha cTaBku), ana PK Bcerga paBeH 1

4.4. KoacpcpnuymeHtol N0

Bknagka KoadpchuumeHTtbl MO no3sonsiet 3agatb 3HavyeHus koaddmumeHToB MO B pa3pese 6a30BbIX akTMBOB ANns BP, ncnonbsyemole

npu pacyete 0.

KoapcpumeHt TO (IMCoeff) 3apaeTcsi Ha ypoBHe 6a30BOro akTvBa A/1si onpegeneHHoi 6®. Mockonbky npunoxeHne SpectralM moxeT
paboTarth C faHHbIMU He 6onee Yem ofHoV B® eanHOBpeMeHHO - kog B® Ha Bknagke He ykasbiBaeTcs. KoaththmumeHT npumMeHseTca ans
BCEX KNMEeHTOB B® no 3asBKaM/no3nuysaM CPOYHbIX KOHTPAKTOB Ha BblibpaHHbIi 6a30BbIli akTVB. KoathdmuUMeHT AeiicTByeT 0AMHaKOBO ANsi
dhbloYepcoB 1 ONLUMOHOB Ha OAYH 6a30BbI aKTUB.

15
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1 2 3 4 5 6
1 |KoagpuumenTsl 'O B paspese BA
§ EEE’EBC ||MCDEﬁ 2| OUNCTUTL KO3 DULINEHTBI
4
5
6
7
8
9
10
14
» [o3numK U 3aABku HCTpYMEHTEI KnneHntel | Kosgpdpuumentei 0 |

Puc. 4.4. Bknagka "KoachcduymeHntsl FO"

Mo KHorMKe OUUCTUTb KOI(P(PULIMEHTBI NPOUCXOAUT yAaleHe BCex 3anuceil n3 Tabnuubl n c6poc Beex Ko3hULMEHTOB, 3aaHHbIX B
Tabnuue, [0 3HAUYEHWIA N0 YMONMUaHWIo.

Ta6n. 4.4. NapameTpbl Ha Bknagke "KoadcpnumeHtol FO"

HaumeHoBaHue cTon6ua OnucaHve
CodeBC Kog, 6a30BOro KOHTPaKTa, A/151 KOTOPOro yCTaHaBIMBAETCS KOIPULNEHT.
IMCoeff KoadhdomumeHT MO ansa ykasaHHoro 6a3osoro aktuea (CodeBC).

KoadhcpmumeHT MO MoxeT npuHMMaTh 3HaveHus ot 0 go 10.

B cnyuae, ecnu Ha ypoBHe 6a30B0ro aktmea KoadopmumeHT MO He yCTaHOB/EH, MO yMo/ya-
HUO KO3(PMLMEHT NPUPABHMBAETCS 3HAYEHUIO 1.

4.5. Uctopua o

Ha Bknagke Uctopusa MO xpaHWTCA MCTOpUA pe3ynbTaToB pacyeTa pasmepa rapaHTuiiHOro obecnedeHus. To eCTb kakaplid pas, korga
nosib3oBaresb Bbi3biBaeT (DYHKLMIO pacyeTa rapaHTUiiHoro obecneyeHus, Ha Bknagke ctopusa FO coxpaHsaeTcs 3HaveHve, KOTopoe pac-
cuMTaHo Ha Bknagke Mo3nuun n 3aaBkn. Kaxablii HOBbI pacyeT 0TobpaxaeTcs B HOBOM CTos6Le.

[nsa Kkaxgoro pacyeta oTo6paxatoTcs cnefytoLye napameTpbl:

* Homep pacueTa (Pacuetl, Pacuet 2 n 1.4.);

* Bpems pacueTta (11:25:31);

* 'O dompmbl — cymmapHoe MO no Bcem kveHTam (g1 BapuaHta CLIENT He paccunTbiBaetcs — cM. [nasa 3, lpasa docmyna);

¢ 'O knneHTOB — (O M0 KaXX40MY K/TIMEHTY B OTAE/TbHOCTU.

Mo kHornke C6POC UCTOPMM NPOUCXOANT CHPOC BCEX AaHHbIX Ha BKNaake Mctopus MO — T.e. UCTOPUSA PacyeToB OGHY/SETCS.

A B C D E F G :
1 B Pacuer 1 Pacyer 2
2 poc ucTopim Bpema pacyerta |12:59:59 13:00:12
3 0 dmpmel 64087,89474 109254,2105 B
4 0 knuenTOB
5 client? 59111,40014 59111,40014
6 client2 26120,42573 52240,85146
7
8 :I
9
10 il
H 4+ H WHCTpYMEeHTHI Knventel | Wcropma M0 - Maccue puckoe *f,IIH 4 |I|

Puc. 4.5. Bknagka "Uctopua ro"

4.6. MaccuB puckoB

,U,J'IFI KaXkaoro KnmeHTta no 6a30BbIM aKTMBaM MOXHO 3anpocuTb MaccmB PUCKOB.

Ha Bknagxke MaccuB pUCKOB BbIBOAATCA 3HAYEHUA PUCKOB KMEHTA B NOATOYKAX Ha BCEX YPOBHSIX, I4e OHU eCTb.
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Ha Bknajke Bceraa BbIBOAUTCS MACCUB, KOTOPbIA COOTBETCTBYET NOCNEAHEMY pacyeTy.

Toukun pacuyéTa pucka paccunTbIBaOTCA OANH pas3 nepes Havyasiom TOpFOBOVI ceccuun. B npoliecce TOpProB OHN HE MEHSAIOTCA U NepecynTbI-
BakTCA TOJIbKO B C/1iydae pacClinpeHns nimMmnToB Kone6aHus LeH CAOESOK. Ha6op TOYeK paSﬂMLIHbIVI ANA KaxKaoro (*)bIOLIepCHOFO KOHTpaKTa.

A B C D E F G H | J -

1
2 —1
3 MonyyuTE MACCUE DUCKOE o
4
5 Final Risk: RTS1 Final Risk: RTS1 MMS: RTS |
6 Volatility Volatility Wolatility InterestRate YolatMismatch 1
7 109070 -140447 B9 -140447 669 -125397,779| -125387,779| -125397,779 0 0 0 0
3 109170]  -140576,4356] -140576,4356] -126512,747| -125512,747| -125512,747 0 0 0 0
9 100270] -140705,1902] -140705,1902| -125627 705| -125627 705| -125627 705 0 0 0 0
10 100370] -140833,8573] -140833,8573] -125742 584] -125742 584] -125742 584 0 0 0 0
11 109470| -140961,8767| -140961,8767| -125856,886] -125856,886] -125856,886 0 0 0 0
12 109570 -141085,1057| -141085,1057| -125966,91] -125966,91] -125966,91 0 0 0 i
13 109670]  -141172,9055] -141172,9055| -126045,301] -126045,301] -126045,301 0 0 0 0
14 109770] -140998,6787| -140998,6787| -125889,744] -125889,744] -125889,744 0 0 0 0
15 109870] -138886,5597| -138886,5597| -124003,953] -124003,953] -124003,953 0 0 0 0
16 100970] -1224756199] -1224756199] -109351,653] -1008351,553] -108351 553 0 0 0 0
17 110070 0 0 0 0 0 0 0 0 0
18 110170 0 0 0 0 0 0 0 0 0
19 110270 0 0 i 0 0 0 0 0 i
20 110370 0 0 0 0 0 0 0 0 0
21 110470 0 0 0 0 0 0 0 0 0
22 110570 0 0 0 0 0 0 0 0 0
23 110670 0 0 0 0 0 0 0 0 0
24 110770 0 0 0 0 0 0 0 0 0
25 110870 0 0 0 0 0 0 0 0 0
26 110970 0 0 i 0 0 0 0 0 i
27 111070 0 0 0 0 0 0 0 0 0
28
29 |Instr: RT3S1 (volat.) RTS1 (deliv.) RTS (volat) |RTS (volat) |RTS (volat) |RTS (volat) |RTS (volat) |RTS (vaolat) RTS (volat) ||
30 Count 21 21 21 21 21 21 21 21 21
31 DownRisk: -141735,3531|  -141735,3531| 126547 479] -126547 479| -126547 479 -126547 48] -126547 48] -126547 479] -126547 48
32 |ZL 0 0 0 0 0 0 0 0 0
33 PnL3D: 0 0 i 0 0 0 0 0 i
34 PnL2D: 0 0 0 0 0 0 0 0 0
35 PnL2U: 0 0 0 0 0 0 0 0 0
36 PnL3U: 0 0 0 0 0 0 0 0 0
37 IR 0 0 0 0 0 0 0 0 0
33 UpRisk: 0 0 0 0 0 0 0 0 0
39  SubPoints Count 0 0 0 0 0 0 0 0 [ I

4 > MIHCTpYMEHTEI KNHeHTLl Mctopua Mo Maccue puckoe ... |+ 1 [

Puc. 4.6. Bknagka "Maccus puckoB"

3anpoc maccuBa prckoB NPOM3BOANTCA MO kKHoMke Monyuntb MaccuB PUCKOB (CM. puc. 4.6). MNpu 3TOM BbIBOAUTCSA OKHO A/151 3aMn0/THEHUSE
napameTpoB 3anpoca BblGop MHCTpYMeHTa (CM. puc. 4.7), B KOTOPOM C/ieAyeT ykasaTb crefytolme JaHHbIe:

+ Ba30Bblii aKTUB — BbIOVPAETCA U3 PACKPbIBAIOLLIErOCSA CNUCKA;
* dbloyepc - BbIOMPAETCA U3 PaCKPbIBAIOLLETOCs CUCKA,;
* Kopa knueHTa (6pokepa) — BbIbMpaeTcs U3 packpbiBatoLlerocs cnucka. [ns 6pokepa ato 6yaet 3HaveHve FIRM.

3anpoc npounssoantca no kHonke OK. KHomka OTmMeHa OTMeHSET 3anpoc.

S

Bulfop uHCTpymenTa

BasoBeii aKTHE:
| ALst

Puroqepc:
| ALSI-12.15

-~
|

=
OTmenHa | OK |

Koa knweHTa (Bpokepa):
| FIRM|

Puc. 4.7. OKHO BblGOpa MHCTPYMEHTA A/1s pacyeTa MaccuBa PpUCKOB
Pe3ynbTrarbl 3anpoca oTobpaxarotcsi B Tabnuie B cnegytowemM nopsjke:
* Hapj Tabnuuei - oTobpaxatoTcs Kofbl BbIGpaHHOTO 6a30BOro akTBa v hblovepca, a Takke Ha3BaHWs KOTOHOK;

* B BEpPXHel yacTu Tabnuubl B NepBOM CTONOLE OTOOpaKaloTCa TOUKM pacyeTa PUCKOB - 3TV 3HAYEHWS YUUTLIBAIOTCS MPY NOCTPOEHUN
rpachuka no ropusoHTaIbHON ocu;

* B nepBbIxX AByX cTon6uax - Final Risk - 0oTo6paxatoTcs MTOroBble MaccuBbl PUCKOB. 10 aTUM ABYM CTON6LaM CTPOATCA rpadviku;
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* B BepXHeli yacTv Tabnuupl Bbille CTPOKW C KOAOM UHCTPYMeHTa (Instr) oTo6paxaeTcs NosyyYeHHbIi MaccuB prckoB. KonmuecTBo CTPOK
(anemeHTOB Maccusa) paBHO 3Ha4YeHuo napameTpa Count. CHavas1a 0TO6paXaroTCsl PUCKM MO OCHOBHbLIM TOUKaM pUCKa, 3aTem CTPOKU
C puckamu no noATodkam (MX KONMYecTBO paBHO 3Ha4YeHUo napameTpa SubPointsCount - Hanpumep, cTpoka 28 - cM. puc. 4.6);

* B HWXKHeN yacTn Tabnuupl (HWke cTpokn Count) oToGpaxatoTcsi napaMeTpbl A1 pacyeTa MacCMBOB PUCKOB Y pas/ivyiHble cueHapumn no
BONatunbHOCTU. OnucaHve napameTpoB CM. Tabn. 4.5.

* [N151 KQKOr0 YPOBHS PUCKOB OTOGPaXKAETCS MUHUMYM 7 CTONIGLOB:

* nepsble 3 cTonbua (310 MMHUMYM) - Volatility - oCHOBHble TOUkM pucka. X KonnyecTBo paBHO 3HayveHuio napametpa VolatNum ans
BA 1 Bcerga ABNSeTCs HeYeTHbIM yucnom: 3,5, 7 n t.a.;

* cnegytowme 2 cton6ua - InterestRate - cLieHapuM paccorsiacoBaHusi MPOLEHTHbIX CTABOK;

 cnegytowme 2 ctonbua - VolatMismatch - cueHapuy nogpasymeBaeMoii BonaTuibHOCTU. Mpyu OTCYTCTBUM OMLMOHHBIX PUCKOB 3TK

KOMOHKU By YT HyNEBbIMN.

KonnyectBo KONOHOK B Ta6n|/|u,e 3aBUCUT OT TOrO, Kakme pUCKn moryTt 6bITb paccunTaHbl Ansa Bbl6paHHOF0 NHCTPYMEHTa.

Ta6n. 4.5. MapameTpbl ANA pacyeTa MacCUBOB PUCKOB

HanmeHoBaHue cTton6ua

OnucaHue

Instr Kog nHcTpymeHTa

Count KonmuecTBo 31eMeHTOB B MaccviBe PYCKOB

DownRisk 3HayeHue /1IeBOro rpaHNYyHOro pUCKa - HEMOKPbITble NMPOAAXU CrieBa

ZL 3HaueHve pucka A5 NeBoli 3aIMMUTHON TOUKM

PnL3D 3HayeHVe pucka KOHLEHTpaL My TPETLENO YPOBHSA A5 TEBOI 3a/TMMUTHOM TOUKM
PnL2D 3HaueHve prcKa KOHLIeHTpaL M BTOPOro YPOBHS A/18 /IEBO 3a/IMMUTHOI TOUKM
PnL2U 3HayeHVe pucka KOHLEeHTpaL My BTOPOro YPOBHSA A1 NpaBoii 3a/IMMUTHOM TOYKM
PnL3U 3HaueHne prcka KOHLeHTpaLum TPeTbero YpoBHS A1 NPaBoi 3a/IMMUTHOW TOUKN
UpRisk 3HaueHve NpaBoro rpaHNYHOro PUCKa - HEMOKPbITbIE NPOAAXM crnpasa

SubPointsCount

KonnuecTtso 3/1IeMEHTOB B MacCVBE PUCKOB MOATOYEK.

Puckn 601bLUIOM0 KOoNM4ecTBa ONLMOHHLIX NO3ULUWMIA (OCOBEHHO NPY NPUGIVKEHNM K SKCNN-
paLmn) CKOHLEHTPMPOBaHbI B TOUKaX pacyeTa PUCKOB, COOTBETCTBYIOLLMX LieHam CTpavik.
[N KOPPEKTHOrO yyeTa PUCKOB B 3TOM C/lyyae OnpeaensitoTcs NoATOUKM pacyeTa - TOUKY,
COOTBETCTBYHOLLME CTpaiikam AaHHON ONLMOHHOW cepun.

MoAToukM BbIGMPAKOTCA ANS1 CEPUU ONLIMOHOB, TONIbKO €C/IM COOTBETCTBYIOLLMI peasibHbIii
hbtouepc umeet npusHak SubRisk. [ns npounx cepuii onumMoHoB Habop NoaTouYek He dop-
MupyeTcs.
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WHTepdeiic nporpaMmbl
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Puc. 4.8. O6nacTtb rpadiMkoB Ha BKnagke MaccuB puckoB
B HwxHel YyacTu Bknagkn Maccus puckoB aBToMaTnyecku hopmumpytotca rpachukv no cnegyowmm AaHHbIM - CM. puc. 4.8:
* 10 rOpU30HTA/IbHOI OCK — TOUKM pacyeTa PUCKOB (3HAYEeHWs U3 NepBOro cTonbLa Tabnnupl);

10 BEPTUKa/IbHOI OCY — UTOTOBbI MAccuB PUCKOB (MO YMOJTYaHUIO CTPOMTCS 2 rpadivka No nepBbiM ABYM KOSIOHKam Tabnuupl - Final
Risk - BONaTuibHOCTb W BOMATILHOCTb MJIKOC NOCTaBKa).

KonoHka, B3iTasi 3a OCHOBY /151 BEPTUKa/IbHO OCU MOXET GbiTh M3MEHEHA M0 XeNlaHuo Nosb3oBatensi. s 3Toro crefyeT WenkHyTb
NIEBOI KHOMKOW MbILLK MO rpaduky — BUZ rpadprka Ao/mKeH U3MEeHUTLCS. MNpy BbigeNeHHOM rpacuke B TabnuLe cuHeli pamkoii Bblaens-
€TCs1 KOJIOHKA, Ha OCHOBEe KOTOPOUi NOCTPOEH 3TOT rpadouk. Ecnv No3vLMOHMPOBATL Kypcop Ha 3Toli CUHE pamKe, HaXaTb JIEBYIO KHOMKY
MbILIM 1 NepeTaLLuTb PamMKy (He OTryckas IeByto KHOMKY MbILLM) HA APYTYH0 KOMTOHKY TabuLpbl, 3aTeM OTMYCTUTh NIEBYIO KHOMKY MbILLY,
TO rpadvik aBToMaTNYeckn NepecTpouTcsi. 3a OCHOBY MO BEPTUKa/IbHO OcK GyyT B3siTbl 3HAYEHSI U3 BHOBbL BblA€MEHHON KOMIOHKU.

Mpachuk hopMUpyeTCsi N0 pUcCKkam TOSIbKO OCHOBHOTO Ayana3oHa OLEHKM PUCKOB CAMOro BEPXHETO YPOBHSI.

B BblAeNeHHbIX ToUKax rpadvika (yTosLLeHVst Ha IMHAK rpadirka) MOXHO NOMYYUTb JAONOSTHUTENBHYH MHKDOPMALWIO C TOYHBIMU KOOPAMHA-
Tamu 3Toli Touku. /151 3TOrO CreayeT NOABECTU K TOUKE Kypcop, OKOLLKO C aHHbIMUW B 3TOI TOUKE aBTOMATUYECKM OTpUCYeTcs Ha rpadivke.
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naBa 5. PyHKUMOHUPOBaHUe nNporpamMmmbl

[insa 3anycka Mmogyns pacyeta MO HEO6X0AMMO BbINOMHWUTL CreAytoLLMe onepauuu:

* OTKpbITb ¢haiin SpectralM.xls B npunoxeHun Microsoft Excel;

+ BBecTU Mima nonb3oBartens u Maponb B A4eiikax hopmbl B1 n B2;

* 3anpoCUTb NHCTPYMEHTBI.

YnpasneHve pacyeToM NPOM3BOAUTCS C MOMOLLbIO KHOMOK Ha Bknagke Mo3uuymu n 3aasku (cm. puc. 4.1):
e 3anpocutb MHCTPYMEHTbI - CM. pa3gen 5.1;

* Paccuutatb 'O - cm. pasgen 5.3;

» CdhopmupoBatb noptdens - cMm. pasgen 5.2;

* 3MeHUTb napameTpsbl - CM. pasgen 5.4,

* BepHyTb napameTpbl- CM. pa3gen 5.5;

¢ OuucTuTb BCe- CM. pasgen 5.6.

5.1. 3anpocutb UHCTPYMEHTbI

KHomnka 3anpocuTb MHCTPYMEHTbI (Bknaaka Mo3uumu v 3asiBKM) 3anpallvBaeT MHCTPYMEeHThI ¢ cepBepa O, KoTopble 0TOGpaKarTes
Ha BKknagke IHCTPYMEeHTbI.

3anpocuTb UHCTPYMEHTbI MOXHO Ha ONpefesieHHyo faTy 1 BPeMsi, KOTOpPbIE yKa3blBatOTCS NOSb30BaTeNIeM B Auelike nog Haanucbio Yka-
XuTe gaty pacuetoB O — B6. Ecnin aveiika B6 nycTa, To 3anpallnBaeTcs TeKyLee COCTOSIHUE MHCTPYMEHTOB.

KHonkKa nonesHa B cutyauuu, ecnv npounsoLuna pasasmxka MTMMUTOB WY UHOE N3MEHEHNE COCTOAHUSA UHCTPYMEHTOB B TEYEHME TOProB.
MMocne nonyyeHnsa HOBOIO CNMCKa MHCTPYMEHTOB, MOAY/b PaccyuUTbiBaeT obecneuyeHue no NMELWNMCA Ha BKagke nosnumam 1 3asaBKaMm.

5.2. NMopTtdenb MHCTPYMEHTOB

Ha Bknagke Mo3uuum 1 3aABKU MOXET GbiTb CCHOPMUPOBaH NOPTEENb MHCTPYMEHTOB Mo KHonke CchopMupoBaThb noptdens. Moptdens
MHCTPYMEHTOB MOXHO UCMOMb30BaTh A/15 3anofHeHVst TabnuLbl NO3ULMIA 1 3asIBOK.

BriBpate mHcTpymenTel (CnumoHb) it

MopTdens MHCT pYMEHRTOB
Cpok ucnonHedwsa  CTpaiik Kog knuvexHTa Konuqecteo  UeHa

Tun Tun
| 29.03.2019 j | 83000 j | <Bcej |Trader01 | I'Iosmu.msj| 1 1

< H3zad K Quovepcan = TraderQ1 RT5-6.19 1 1
RTS5-3.19M290319CAS3000 Trader01 RT5-3.19M290319CAB3000
RT5-3.19M290319PAB3000

2|
<l

OTMeHa SaBEepwHTL

Puc. 5.1. OkHo chopmupoBaHusa noptcens

Ecnun Ha Bknagke Mosnumn n 3asaBKK Tabnvua no3unuuii n 3asBOK COAEPXKMT 3anmcK No KakUM-TO MHCTPYMEHTaM, TO OHW aBTOMaTU4eCckKm
3aHocATCA B noptdhens. Ecnn Tabnuua no3numii n 3asBok nycTa, To 1 nopTdens 6yAeT COOTBETCTBEHHO MycT. CTPOKM 13 Tabnuvubl NO3ULMiA
1 3a89BOK 06pabaTbiBaloTCsA [0 NEPBOI CTPOKM C NYCTbIM KOAOM K/MEHTA, T.€. eC/n nepBas CTpoka Tabnuibl COAEPXUT NMyCcToe none Koga
KNNEeHTa, TO U hopMUpyeEMBI MOPTAHENb B 3TOM C/lyvae OKaXeTcs MycCT.

B f1ieBoii yacTn okHa (puc. 5.1) pacrnosioXeH CINCOK BCEX Ga30BbIX KOHTPAKTOB. [aHHblIii CrIMCOK UMEET TPX YPOBHS BIOKEHHOCTU:

* BepxHuii ypoBeHb — 6a30BbIli KOHTPAKT;

20



®YHKLMOHMPOBaHWe NPorpaMmbl

* N0 [BOVHOMY LLENYKY NIeBOI KHOMKOW MbILLIM NO HAVMEHOBaHWI0 6a30BOr0 KOHTPaKTa PackpbIBAETCA CNMCOK (hbOYEPCOB;

* MO [BOVHOMY LLENYKY NIEBOI KHOMKOI MbILLIM NO HAMMEHOBAHMIO hbloYepca packpbiBAETCS CNCOK OMLMOHOB.

BosBpar K npeaplayliemy (60nee BbICOKOMY YPOBHIO MHCTPYMEHTOB) OCYLLECTBASIETCA NO ABONHOMY LUENYKy /1€BOW KHOMKON MbIlun No
BEPXHel CTPOKe B CMUCKE MHCTPYMEHTOB: «Ha3ad k 6a308bIM KOHMpPakmam» WNn «Ha3ao K ¢hbroyepcam». B 3aronoBke okHa B CKOBOUKaxX
oTOGpaxaeTcst ypoBeHb MHCTPYMEHTOB, Ha KOTOPOM B [laHHbI MOMEHT HaxoAWTCA Nosb3oBaTesb.

Hag 3TMM cnMckom MHCTPYMEHTOB pacronaraoTcs nons unstpa. s BepXHEro ypoBHS — 6a30BbIX KOHTPAKTOB — hunbTpaums He npe-
AycMmoTtpeHa. [1na ypoBHA hblo4epcoB BO3MOXHA (OULTPALMA NO CPOKY UCMOMHEHNA. Ha ypoBHE OMUMOHOB BO3MOXHA hunstpauums no
cTpaliky » Tuny onuuoHa: Put nnu Call.

MapameTpbl hunsTpaLmMmn BoIGMPaOTCA N3 COOTBETCTBYIOLLUX PACKPbIBAIOLLMXCS CMUCKOB.

[na aktmsmsaumm hunbTpa fOCTATOUHO BbIGPAaTh B PacKpbiBaOLLEMCS CMUCKE MHTEPECYIOLLee 3HaYeHre napameTpa. He nokngas nons
nneTpa, MOXHO BbIOpaTh Nt060E APYroe 3HaYeHNe U3 PacKpPbIBAIOLWErOCs CNMCKa, 1 CNMCOK MHCTPYMEHTOB aBToMaTnyeckn obyaeT nepe-

(hOpPMMPOBaH B COOTBETCTBUN C BblIOpaHHbIMY YCAOBUAMU. YTOOLI OTMEHUTL (OMALTPaLMIO CeayeT B pacKpbiBatOLLEMCS CNUCKE BblIbpaTb
3HayeHue <Bce>.

B npaBoii yactu okHa (puc. 5.1) pacnonoXxeH CMCOoK MHCTPYMEHTOB, COCTaB/IAOLLMX NopTdenb nosb3osBaTtens. s Kakaoro MHCTpyMeHTa
0TOGpaXKAtOTCS Te Xe NapameTpbl, YTO U B CNUCKE NO3MLMIA U 3a8BOK Ha BkNagke Mo3nuun m 3asBKU:

* KO K/INEHTa;

* KO UHCTPYMEHTA;

e TUN: NO3ULUSI UNN 3asIBKA;

* KO/IMYECTBO MHCTPYMEHTOB;

* UeHa.

Jto60oii U3 3TMX NapaMeTpoB MOXET 6bITb OTPEAAKTUPOBAH. Haf CNMCKOM MHCTPYMEHTOB NOPTheNs pacnosiokeHbl Noss, B KOTOPbIX OTO-

6GpaxaroTca napameTpbl akTUBHON CTPOKMU B nopTdhene (CTpoka, Ha KOTOPOW yCTaHOBAEH Kypcop). PegakTupoBaHue npov3BognTcs nyTem
VU3MEHEHNs 3HaYeHNs Nons U Haxatusa kHonkn OK.

CnncoK MHCTPYMEHTOB NopTdens MOXeT ObiTb U3MEHEH NPU NOMOLLM KHOMOK ﬂ n= | , pacnonoXeHHbIX Mexay [BYMS cnMckaMu noce-
peaviHe akpaHa.

[ins Toro 4To6bl £06aBUTL MHCTPYMEHT B NOPTAeNnt crneayeT BblbpaTb MHCTPYMEHT B /IEBOM CMUCKE, YCTAHOBUTL HA HEMO KYPCOP ¥ HaXXaTb

Ha KHOMKy = | [Janee cneflyet yCTaHOBUTb KYpCOP Ha CTPOKY C f@HHLIM UHCTPYMEHTOM B NopTddesne 1 BBECTU HeAOCTAlOLLME NapameTphbl
B NMONsiX BBOAA. [apameTpbl N03WLMiA 1 3asIBOK N0 BHOBb [06aB/NEHHbIM UHCTPYMEHTaM MOXHO BBECTM U HEMOCPEACTBEHHO B TabnuLe Ha
Bknazake Mo3vumm U 3asBKu.

[Nnsa yaaneHusi UHCTpyMeHTa U3 NopTdiens crefyeT YyCTaHOBUTL Kypcop Ha CTPOKY C 3TUM MHCTPYMEHTOM B OKHE MOPTCHENs U HaxaTb Ha

KHOMKY ﬂ

3aBepLUeHVe paBoTbl CO CNMCKOM MHCTPYMEHTOB NOPTEsIst OCYLLECTB/SIETCS MO KHOMKe 3aBepLIMTb — C COXPaHEHEM BCEX NPOU3BEEH-
Hblii M3MeHeHUiA. KHonka OTMeHa 3aKpbIBAeT OKHO (DOPMUPOBaHs NOpTdensi 663 cOXpaHeHWsi NPOU3BEAEHHBIX U3MEHEHWIA.

5.3. Paccuutatb IO

Mo Haxxatuio kHonkn Paccuntatb MO MoAy/b paccuuTbiBaeT o6ecneyeHme no MMeLLMMCS Ha BKiagke No3vumsaM v 3asiBkam.
Pe3ynbTaTbl pacyeTa 0To6paxkatoTcs B MPaBoii YacTh TabnuLbl C NO3VLMAMU 1 3asBKkaMu B pasfene Pe3ynbTarbl pacyeToB:
» B none O cmpmni (F18) — cymmapHoe 'O no Bceit onpme (G18);

* B CTPOKax, pacnosioxxeHHbIx nof 3aronoskoM Kog knueHTa (F19) — no kaxaomy Koay knveHTta otaensHo (F20 — kog knveHTta, G20 — Mo
[/191 3TOTO K/IMEHTA, U HIDKE B TEX e KOMOHKaxX AN1A APYruX K/IMEHTOB).

5.4. lameHUTb NapamMeTpbl

MporpaMma no3BonsieT OLEeHUTb BO3MOXHOE U3MeHeHe pasmepa MO B CBA3Y C ABKEHNEM PbIHOYHBIX LieH MHCTPYMEHTOB 1 U3MEHEHWEM
BOMATUMLHOCTU. OYHKLUMS MOAENMPOBAHUSA BXOAALLMX NapaMeTpoB Afist pacyeta MO peann3oBaHa ¢ NOMOLLbIO KHOMKY M3MeHUTb napa-
MeTpbl (Bknaaka Mo3vuum 1 3asaBKu), N03Bo/sIOLLEl M3MEHUTL NapameTpbl pacyeTta MO v paccunTaTb MO ¢ HOBbIMY NapameTpamu.

Mpy HaXXaTUM Ha KHOMKy I3MeHUTb NnapameTpbl NPOVCXOANT aHa/I3 No3uLMK, KOTopasi BBEAeHa Nosb3oBaTesieM Ha Bkiaake Mosvuun u
3aABKU, 1 NPOUCXOANT BbI30B POPMbI, MO3BONSAIOLLEN N3MEHNUTb BXOAsLLME NapamMeTpbl pacyeta MO (puc. 5.2). MepBoHayasibHO B hopMe
M3MeHUTb NapameTpbl Npu BblGope dblouepca 0To6paxatoTcs napaMeTpbl, UCnobayeMble 6UpXeli B Tekylleli TOproBoil ceccumn ans
pacueta 'O (pacueTHasi LeHa (hblouepca 1 IMMUT ee ABWKEHNS).

21



®YHKLMOHMPOBaHWe NPorpaMmbl

Wzmenuts napametpe x

BasoBbiil AKTHE: DLIOYEPC ONUMOHHAA CEPHA: OnumoH:

RTS | | Rmsas | | wis3a9 ~| | RTs-3.19M290315CA80000 |
CodeMCS CalcFutPrice sso60,000 | 3950000 ysenulivolat @ 0 CalcOptPrice 14730000 | 14730,0000]
SubRiskStep 10000 1000,0 SubRisk 1 ! ExpiredDate  29.03.2019 | 29032019
SOMC g1ooopop | 1070000 Minstepprice 120 12,0 ExpClearingstC 0 0
SpotPrice 10114123 | O14L23 pealcalerrice  #sosg000 | 350500%0  yolatilityRisk  g.34999999 | 0:34999999]

MarketRisk 1 g11 0,11 MinStep 100 10,0 VolatilityRisk 5 5,000000001
" K 0,12 Mismatch
MarketRisk 2 2 : InterestRat
ar a1 msﬁUp 50000000 | 5% imero 018082197 | V8082191
MarketRisk 3 Expiration
= & 50000000 o 50,0
G i RiskDown
oncentration 999099 B o o0
Limit 1 0,1808218
TimeTo 1808219 | O c 10 0
Concentration 1000000 Expiration
e 1000000 wad D @D 0,0
Normalized 84284364
Risk Points N 10 Soot E 10 L0
5 a0 0,0
e
Percentage
COXPEHUTE W MSMEHWTE APYIWE NEPAMETPEI COXPEHUTS 1 PAcCUMTaTh M0 No HOBLIM MEPaMETPEM OTHeHa

Puc. 5.2. ®opma nsmeHeHusi napameTpoB Ans pacyetra ro

[lna n3meHeHns napameTpoB crefdyeT BbiopaTb 6a30BbIii akTUB, (hboUepc ¥ BUPTYaUlbHbIA hblovepc 13 COOTBETCTBYHIOLMX PacKpbiBato-
LLIMXCA CMMCKOB B BEPXHEl YyacTu okHa. OnvucaHne napameTpoB MHCTPYMEHTOB CM. Tabn. 4.2.

TekyLee 3Ha4eHe napameTpa 0To6pa>KaeTcs:| crnpasa OT HavMeHoBaHWA napameTpa. HoBoe 3HaveHue crefyer BBOAUTL B CBET/I0E€ OKOLL-
KO, 3aMEHNB UM NpeXxHee 3Ha4YeHne, KoTopoe Tyada NPoCcTaBNAETCA No yMOIYaHUIo.

Mo kHornke COXpaHUTb U U3MEHUTbL APYrue napaMmeTpbl MOXHO COXPaHUTL YXe NPOM3BeeHHbIE N3MEHEeHUsl N NPOBECTU Cliefytolime
no APYTMM WM MO 3TOMY Xe MHCTPYMEHTY.

KHonka CoxpaHuTtb u paccuntatb O No HOBbLIM NapamMeTpaM Mo3BO/IAET COXPaHUTL BBEAEHHbIE U3MEHEHUA 1 Npon3BecTun pacyet O,
He BbIX0As U3 (hopMbl USMEHEHUS NapaMeTPOB.

KHonka OTmeHa 3aKpbiBa€T OKHO U3MEHEHNA NapamMeTpoB 6e3 COoXpaHeHunsa nponssefeHHbIX U3MEHEHWIA.

5.5. BepHyTb napameTpbl

KHonka BepHyTb napameTpbl (BkNaaka Mosnummn n 3aaBKM) Npon3BOANUT NOBTOPHYHO 3aKkauky AaHHbIX ¢ cepeepa O, 06Hynss Bce npo-
n3BefieHHblE N3MEHEHUS B NapaMeTpax pacyeTa.

5.6. OuncTuTtb BCce

KHomnka OuMcTuTb Bee (Bkagka Mo3uumum u 3asiBKM) NpefHasHaueHa A/1st OYMCTKM Tabnuubl No3uLuii 1 3asBok. Bce fjaHHble, BBEAEHHbIe
B Tab/MLy, HauMHasi co CTPOKK 20 06HyNsIOTCS.
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INocnepoBaTenbHOCTb Aef/lCTBI/IVI nonb3oBarensa

'naBa 6. NMNocnepgoBaTesiIbHOCTb AENCTBUMN
nosnb3oBartens

1. OTKpbITb MOAYNb pacyeTa SpectralM.xls B npunoxeHun Microsoft Excel.

2. Ha Bknagke Mosuuumn n 3asasku Beect iMsa nonb3oBatens v Maponb, ecnn oHN He 3agaHbl. Mpy cMeHe Nosb3oBaTensa X MOXHO
COXpPaHUTb WTaTHbIMK CpeacTBamMun Excel.

3. YkasaTb [jaTy pacyeToB WU OCTaBUTb Nosie YKaxuTe aaTy pacueToB 'O nycTbiM. [MycToe nosne COOTBETCTBYET TeKyLMM JaTe 1 Bpe-
MeHU.

4. o KHoMKe 3anpocuTb MHCTPYMEHTbI 3aKayaTb CNpPaBoOYHUK MHCTPYMEHTOB ¢ cepBepa 0.

5. CchpopmmpoBath NopThesb Mo OfHOUMEHHOI KHOMKe. VM BBECTU MO3WLMM U 3asiBKW B OCHOBHYIO Tabnuuy Ha Bknagke Mo3vuuu m
3aABKMU.

6. MNMpowu3ssecTtu pacyeT MO no kHonke Paccunutatb NO.
7. MNpwn HeobxoaumocTy MonyYnMTL MaccuB PUCKOB MO OAHOMMEHHO KHOMKe Ha BKnaake MaccuB pUCKOB.

8. Mpun HeO6X0,D,VIMOCTVI nony4nTb HOBBIVA CNpaBO4YHNK NMHCTPYMEHTOB, BOCMNOJ/1b30BaBLUNCb KHOMKOM 3anpocmb WHCTPYMEHTbI.
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O6paboTka ownbok

FnaBa 7. O6padoTKa OLLNOOK

B cnyyae BO3HWKHOBEHMS NPOG/IEM MpPU YCTAHOBKE COEAMHEHWS C CEPBEPOM WM MPU 3anpoce UHCTPYMEHTOB Mo/b3oBaTesb nosyvaer
cooblLLeHne 06 oLnbKe.

B atom cnyyae Heo6xoAMMO NpPoBepuTb, paboTaeT /in ceTeBoe coefvHeHne. Hanbonee seposTHas npobnema - obpbiB ceTn. bonee ge-
TasIbHYH MH(OPMALMIO O BO3HUKLLEN OLLMGKE MOXHO NOCMOTPETHL B Jl0rax.

OwwmbkKn Npn pacyeTe obecneyeHns ckopee BCEro CBA3aHbl C HEKOPPEKTHbIM BBOAOM AaHHbIX:
* BBE[EH HemnpaBW/bHbI KOA MHCTPYMEHTA;

* B sYelikM C YACOBLIMU AAaHHLIMY BBEAEHA TEKCTOBas MH(DOpMAaLLMS;

* 3aBefleHOo 6osbLUEe KINEHTOB, YeM AOCTYMHO AJ15 AaHHOTo No/sb3oBaTess.

Mpu pacyete obecneyeHus, CTpOKa C I'IOSI/ILJMEVI UM 3as1BKOWA, Ha KOT0p0I7I npounsowna olmbka, noacee4vYnBaeTCA XesTblM LBETOM.
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CmeHa napons

naBa 8. CmeHa napons

Mpy NepBUYHOI perucTpauumn B cUcTeMe UK Npu c6poce CTaporo (YTepsiHHOro) Naposs yYacTHUKY BblAAETCS NIOTVH U OAHOPA30BbIi na-
porib, KOTOPbIN B TeUEHMe 7 AHEN YYaCTHUK AO/MKEH CMEHUTL HA NOCTOSIHHbIW, BOCMOMb30BaBLUUCH YTUIUTON [Ns1 CMEHbI Naponsi U3 auc-
TPUBYTUBA. YTUNWTA NONYYaET Ha BXOZ, CTapblii 1 HOBbIV Naposib NoMb30BaTeNsl, OTNPAB/SET UX HA CEPBEP, 1 NOJyYaeT OTBET 06 YCNeLUHoi
(UK HeT) cMeHe Napons Nosnb3oBaTesns. Mcnonb3yemblid yTUANTON NPOTOKON 06ECTEUMBAET 3aLMLLEHHYIO Nepejayy AaHHbIX, Naposb 1
NIOTVH NONb30BATENS B OTKPLITOM BUAE MO CETU HE NepefatoTcs.

YTunuta npeactasnsiet co6oli KOHCONIbHOE NPUTOXEHME C 3amyCKOM U3 KOMaHAHOV CTPOKM, UCMOSHAeMbIN (haiin change_password.exe.
Mpu 3anycke yTUAMTE MOTYT GbITb NepeAaHbl CreayoLLIMe napaMeTpbl:

--app_name nMA NpUnoxeHns. HeobasaTenbHbIli napameTp;

--local_pass naposb A/19 NOKasIbHOTO COeAVHeHUs ¢ poyTepoM. Heobsa3aTenbHblii napameTp;

--host ip-aapec poyTtepa. Heobsi3atenbHbIii NnapaMeTp, 3HaYeHre no ymonyaxumio 127.0.0.1;

--port nopTt poytepa. Heobsa3aTenbHblli napameTp. 3HaveHve no ymonyaxuio 4001;

--ini ini-chaiin ¢ HacTpoiikamu florMpoBaHnsl. Heobs3aTtenbHblii napameTp. Ecnu ini-dpaiin He 3adaH, pesynbrar onepauum

BbIBOAMTCS Ha KOHCO/Ib.
Mpumep cTpoku 3anycka:
C:\Moscow Exchange\SpectraIM\router\change_password.exe --port=4001
[ina cmeHbl Naponsa Heo6XoAMMO BbIMOMHNTL CReayoLye AeliCTBUS:
e 3anycTutb YTUUTY.
* B KOHCO/M BBECTM CTapbIii 1 HOBbIA NapPO/Ib.
* Haxartb Enter.

YTtunuta sosspattaet "0" B c/lydae yCrneLHoro BbIMo/HEHNA KOMaHAbl CMeHbI napons u 1" B c/iyyae Heyaauu.
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3aBeplueHne paboTsbl C NPorpaMmoi

'naBa 9. 3aBepLieHne padoThbl C
nporpamMmmou

3aBepLueHne NporpaMMbl OCYLLIECTB/ISIETCA MYTEM LUTATHOTO 3aKpbITUS NpunoxeHus Excel. Mepen, BbIXOLOM M3 Nporpammbl Ceayert co-
XpaHWTb BBEAEHHbIE N3MEHEHUS, MHa4Ye OHU ByayT NOTEPSIHbI.
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