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NcTopusi nameHeHuik

Jata

N3meHeHunAa

27.11.2012

M3mMeHeHwue onvcaHus Tabnuupl user_deal.

01.11.2012

[lobaBneHo onvcaHue AByx CO6bITUIA 418 Tabnuubl Sys_events.

30.10.2012

OGHOBNEHNE AOKYMEHTALMN:

* B pasgene "Metog FutChangeMoney - V3meHeHMe nMMuUTa Ha MOKYMKy cnoToB no bo"
[0MosiHeHo onvcaHne napametpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelueHne aByx 3aaBok" u "Metog OptMoveOrder -
MepemeLleHne AByX 3a8BOK" AONO/THEHO ONUcaHWe N0rnkn paboTbl kKomaHabl MoveOrder.

22.10.2012

OGHOB/EHME AOKYMEHTALM:

* BHeceHbl usmeHeHusi B pasgensl: "Monb3osarenn. Mpueaska nonb3oBatens K yYacTHUKY
Toprog", "CocTaB, ycTaHOBKa M HacTpoiika MO wno3 FORTS Plaza-2", "PekoMeHgaumun
no BKIOYEHWMIO paHTaiiMoB PTC B npuioxeHue nonb3oBaTens Npu pacnpocTpaHeHum
nosb3oBatesnbekoro MO CTOPOHHUM KOMMNaHWsAM", "BOCCTaHOBNEHME U NO3AHWIA BXOA".

* YpaneH pasgen "MHtepcpeiic TexHnyYeckoro ueHTpa .

10.02.12

O6GHOBNEHNA JOKYMEHTALUN:

* B pasgen "Ocob6eHHOCTN NCMosib30BaHus Wiio3a" obasneH NyHKT "KomaHabl".

» [o6asneH pasgen "MprocTaHoBKa TOProB AN pacluMpeHns TMMnTa KonebaHuii LeH caenok”.
* licnpasneHa owmnbKa B onmucaHnm hopMy bl pacyeTa LieHbl hbloyepca.

» OGHOBNEHO OMUcaHne NHCTaUI1IATOpAa W/iko3a.

09.02.2012

[o6aBneHo HOBOe none:

* login_from - J/lorvH nonb3oBarens, NOCTaBMBLLETO 3aABKY

B Tabnuubl:

« fut_rejected_orders - OTBeprHyTbie B KIMPUHT 3a5BKN

» opt_rejected_orders - OTBeprHyTbl€ B K/IMPVHT 3asBKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHast U CeCCUOHHas nHgopmaums

¢ FORTS_OPTINFO_REPL - OnumoHbI: cpaBoYyHas u CecCMoHHas nHcopmaums

24.01.2012

B Tabnuvuy orders noTOKOB:

* FORTS_FUTORDERBOOK_REPL - ®btoyepchbl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpes cTakaHa
fo06aBfieHbl creyroLme nons:

* init_moment - Bpems nosiBneHuns 3asBku

. init_amount - HayasnibHOe Konn4yecTBo B 3asiBke

23.01.2012

[lob6aBneHa Tabnvua cobbITWA Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - [leHbrv B KNUPWHrF

* FORTS_CLR_REPL - KnupuHrosas uHgopmauus

17.01.2012

B tabnuuy fut vcb notoka FORTS_FUTINFO_REPL po6asneHo none exch_pay_ spot_repo,
coaepxatlee 6upxesoii c6op no Peno

12.01.2012

[o6aBneH NOToK penmkaLuum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NepeAalTcs Bce AeicTBMS C 3asBKamy B
aHOHMMHOM BUae

02.11.2011

lC|'O6aBI'IeHbI HOBbl€ NMONA:

* Mone comment - KommeHTapuin Tpeligepa
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Aata N3meHeHus
 lMone ext_id - BHeLwHuii Homep
B Tabnmubl:
« fut_rejected_orders - OTBeprHyTbl€ B KNIVIPUHT 3asBK/
* opt_rejected_orders - OTBEPrHyTble B K/IMPUHT 3a5BKU
25.11.2011 [lo6aBneH pasgen "/icnonb3oBaHne TeCTOBbIX NMPUMEPOB".
7.11.2011 PeBusns gokymeHnta. [lopaboTaHbl pasgenbl "BeegeHve" u "OnucaHne TOProsoro Linio3a”.
[o6asneH pasgen "KpaTkuin 0630p cnuctembl FORTS".
20.10.2011 [Jlo6asneHbl cnegytoLme nons:
* Mone theor_price_limit - TeopeTuyeckas ueHa onyMoHa, paccunTaHHas UCX04A N3 KOTUPOBKM
oblovepca, orpaHNYEeHHON NMMUTOM
 lMone vm_real, cogepxallee TekyLlyto BM no onuyuoHam, paccuuTaHHyo NCXOAA U3 PbIHOYHOM
KOTMPOBKK onuuoHa theor_price. Mpu 3TUM, 3HayeHne B CTapoM Mosie VM paccyuTbIBaeTCA
MCX0AS U3 OrpaHnyYeHHOl KOTMPOBKK onuuoHa theor_price_limit.
[oo6asneHa Tabnuua cobbITUiA Sys_events B NOTOKW:
e FORTS_FUTTRADE_REPL -- ®btouepchbl: 3a8BKU U CAENKN
* FORTS_OPTTRADE_REPL - OnumroHbl: 3aBKM U COENKM
* FORTS_POS_REPL - ViHthopmaums 0 no3unuusx
* FORTS_PART_REPL - ViHthopmaumsi 0 cpeacteax n aiMMmrax
* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CECCUOHHas nHdopmaums
* FORTS_OPTINFO_REPL - OnumoHbI: cnpaBoYHas u ceCCMoHHas MHthopmaums
* FORTS_INFO_REPL - lononHuTenbHasi cnpaBovHasi MHopMaunst
4.10.2011 [lo6aBneHbl NOTOKM pennkaumn:
* FORTS_CLR_REPL - noTok, TpaHCAVPYIOLMIA KIMPUHIOBYKD MHGOPMauuio, B TOM 4yucne
nHbopmaums o céopax u BM Ha MOMEHT KNvpuHra, 3adiMKCUpOBaHHbIE 3HAYEHWSI KypCcoB
BaUTOT, UCMOJIb3yEMbIe [I/1 PACHETOB, a TaKKe pacyeTHbIe LieHbl KNMpuHra
* FORTS_MM_REPL - noTok, cogepxaliuii Hdpopmaumio 06 o6a3atenscteax MM B pexume
OH-naviH
M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii Ans NoaaepXku BO3MOXHOCTU MOHUTOPUHIa
BpPEeMeH MosIHOM 06paboTku, BKIOYas KaHan [0 Nofb3oBarens.
14.09.2011 VcnpasneHbl OLWMGKM B 3HAYEHUSIX MO YMOYaHMIO HEKOTOPbIX KOMaH4,: Ecnv napameTp siBnsieTcs
CTPOKOBbIM - €70 3Ha4YeHWe No yMO/IHaHUI0 6ePETCS B KaBbIYKK
15.04.2011 [lo6aBneHbl cnepyowme nons:
* none status Tabnuubl diler notoka FORTS_FUTINFO_REPL - nidopmaums no pasgenam P®
nbo®
* none status Tabnuubl investr notoka FORTS_FUTINFO_REPL - nHchopmauus no KIMeHTCKUM
pasgenam
* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3aaBkam
* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa
Mi3mMeHeHus B cucTteMe KoOMaHfbl:
* BaxHo: namenunca copmart komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B
Kavkayto 13 komaHg fobaeneH napameTp dont_check_money. ismeHnnmncs ngeHtudmkaropsi
KomaHg,. KomaHzbl ctaporo hopmara nofnepxusatotcs co CTapbiMy UaeHTUtKaTopamu.
» [ob6asneHa komaHaa FutExchangeBFMoney, npegHasHavyeHHas 415 BbINOSHEHNS NepeBo4oB
Mexay b® pasgenammn
28.03.2011 B Tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL po6asneHo none
buyback_amount, cogepxaltiee cymmy o6paTHOro Bbikyna Ass caenok Peno
24.03.2011 [o6asneH notok RTS_INDEXLOG_REPL, TpaHCAupyOLLWil UICTOPUIO U3MEHEHUSt uHAEeKcoB PTC
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Aata

N3meHeHus

01.02.2011

Ons komanabl FutChangeClientVcb nsameneH Tn napameTpa code_vch ¢ ¢4 Ha ¢25. HoBblii
dopMat KomaHabl MMeeT Kog cooblieHuss 33. Kog OTBETHOro coobOLleHust A1 KOMaH4bl He
N3MeEHUsICA.

B gokymeHTauuio ,D,O6aBl'IeH CnpaBO4YHMK KOAOB BO3BpPaTa KOMaHA4,.

27.01.2011

WcnpasneHa owwubka B AokymeHTaumu - napametp check_limit komang OptAddOrder u
OptMoveOrder 6b1/1 onncaH HEKOPPEKTHO. MNpaBusibHble 3HaYeHus napameTpa: 0 - He BbIMOAHATb
npoBepky, 1 - BbINO/HATL NMPOBEPKY.

24.12.2010

VcnpasneH psg OLWNGOK B MMEHOBaHUW nonei KOMaHf, a TakKXke 3Ha4yeHua no ymosiHaHuio
HEKOTOpPbIX KOMaHA:

* 3HauyeHve no ymonyaHuio napametpa ext_id gns komaHgpl FutDelUserOrders ycTaHOBAEHO B
0.

* 3HauyeHusa No ymonuyaHuio napameTpos comment, hedge, broker_to, ext_id, trust, date_exp ans
KomaHgbl FutAddMultiLegOrder ycTaHoBneHbl B O Uiy NycTyto CTPOKY B 3aBMCUMOCTM OT Tvna
Co006LLEeHus.

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

* 3HauyeHve no ymonvaHuio napametpa no_fut_discount gna komangsl FutChangeClientMoney
ycTaHosneHo B 0.

e 3HayeHve no ymon4yaHuio napamerpa limit_spot ana komaHgbl FutChangeBrokerVch
yCTaHOBNEHO B -1.

B otBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch
n OptChangeExpiration none Message ucnpaBneHO Ha message AN OOCTUXKEHUS
eIMHO06pa3ns ¢ OCTa/IbHbIMU KOMaHAAMM.

26.11.2010

M3ameHeH dhopmaT arpervpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price
NPYHUMAET Pas/INYHbIA CMbIC/T B 3aBUCMMOCTM OT 3HayeHusi npusHaka 0x1000 MHCTpymMeHTa
(none signs Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL): B criy4yae ycTaHOBK/
npusHaka none price COAEPXUT CTaBKy, MHAYE - CBOM-LiEHY.

15.10.2010

HoBble npu3HakM WHCTpyMeHTa (none signs Ta6nuubl  fut_sess_contents noToka
FORTS_FUTINFO_REPL):

* 0x800 - npusHak nHcTpymeHta RTS Money

* 0x1000 - Np13HaK OCHOBHO LieHbl fi/151 COCTaBHbIX MHCTPYMEHTOB (O - KOTUPYETCS B CBOM-LIEHE,
1 - KOTVpyeTCA B CTaBKe)

HoBoe 3HaueHne npr3Haka cocTaBHbIX MHCTPyMeHToB multileg_type (Tabnuupl fut_sess_contents
notoka FORTS_FUTINFO_REPL. [ina ceonos RTS Money npuHUMaeT 3HadyeHune 2.

HoBoe none B cTakaHax arperpoBaHHbIX KOTMPOBOK - price2. Vcnonb3yeTcsi Ans CBOMOB - B
JaHHoe none 3anucblBaeTcsi CBOMN-LieHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL u FORTS_OPTCOMMON_REPL po6asneHbl
3HaYeHUs LeH OTKPbITUA 1 3akpblTus (nons open_price u close_price).

B notok RTS_INDEX_REPL po6asneHbl 3HauyeHus kanutaamsauum n obbeEma Ans UHAEKCOB
(nons cap n volume).

07.07.2010

B Tabnuuy ¢ uHdopmauumein o ceccun session notoka FORTS_FUTINFO_REPL po6asneHa
nHhopmMaLmsa 06 HTepBasie NnepeHoca no3uuuii (nons pos_transfer_begin n pos_transfer_end)

[lo6aBneHbl Tabnmubl:

 fut_sess_settl B notok FORTS_FUTINFO_REPL c pacuyeTHbIMM LeHamMu 3a npoLueainii
KAMPVIHT

* opt_sess_settl B notok FORTS_OPTINFO_REPL cO 3HauyeHMsiMM BONATUIbHOCTU U
TEOPEeTNYECKO LieHbl ONLUMOHA HA MOMEHT KMPUHra

15.06.2010

VcnpaBneHa owwubka B onucaHum komaHabl FutAddMultiLegOrder: Tun napametpa isin_id
n3mMeHeH c25->i4

B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4
3ameHeHbl Ha nossa oblig_qty u fulfil_gty Tvna i8.




LWnto3 POPTC Plaza-2

Aata

N3meHeHus

31.05.2010

B tabnuupl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL po6asneHo
none step_price_curr.

B notokm FORTS_FUTCOMMON_REPL u FORTS_OPTCOMMON_REPL B Ta6nuuy
common fAob6aBneHbl NOMA A7 COBOKYMHOTO cnpoca u npeanoxeHus: orders_sell_qgty,
orders_sell_amount, orders_buy_qty, orders_buy amount.

17.05.2010

[lo6asneHa nHdopmauus 0 napaMmeTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params

[Joob6aBneHa nHopmaumsi 0 CTOMMOCTU Luara LieHbl MHCTPYMEHTa B BEHEPHUI KIMPUHT — none
step_price_clr Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B npom.
KIMPUWHT — none step_price_interclr Toli xxe Tabnuubl.

19.04.2010

M3MeHeHbI TUnbl MHOTVX NONEN, B YaCTHOCTY:

* 06bEM arperMpoBaHHbIX cTakaHoB d16.5 -> i8
* HanpasneHue 3asaBok i4 -> il

* MPU3HaKN NHCTPYMEHTOB (Signs) il -> i4

Tabnuua money clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B noTtok
FORTS_CLMONEY_REPL.

MepenmMeHoBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

» Tabnuua repo_deal -> multileg_deal

» komaHga FutAddRepo -> FutAddMultiLegOrder

Lo6aBneHbl:

» Tabnuua multileg_dict — cnpaBoYHMK CBA30K

» nons price_dir, multileg_type, legs_qty Tabnuuei fut_sess_contents

* MONA C UAEHTUUKATOPOM U LieHO cAenkn B Tabnuubl orders_log ibo4epcHYHo 1 OMNLMOHHY0
» nons fee_sell, fee_buy tabnuubl deal notoka FORTS_OPTTRADE_REPL

* notokmn FORTS_FUTORDERBOOK_REPL un FORTS_OPTORDERBOOK_REPL ¢
MHopMaLeii o TeKyLLEM COCTOSHUM CTakaHOB

* Tabnuua broker_params notoka FORTS_INFO_REPL

e Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHso!:

* none state Ta6nuubl opt_sess_contents

16.03.2010

M3meHeH onucaHue komaHabl FutAddRepo: < BMecTo napameTpa swap_price, Tenepb
“Cnonb3yeTcs napaMeTp repo_rate

24.02.2010

[o6asneHo:

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

* OnVICaHNe HOBbIX CTATyCOB 3a8BOK U CAENOK

e onucaHne komaHabl FutAddRepo

none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

e [o6aBneHo  onucaHue KOMaHz;: FutChangeBrokerVcb, FutChangeClientProhibit,
FutChangeMoney, OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

* VicnpaBneH pag OLINBOK B OMMcaHnm KOMaH[
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15.01.2010 * 3mMeHeHbI TUMNbl NAEHTUGNKATOPOB 3a8BOK U caenok (i4 -> i8)
* lI3MeHeHbl TUNbI CTATYCOB 3aBOK 1 caenok (i2 -> i4)

* VicnpaBneH psg oWUGOK B ONUCAHUM KOMaH[,

25.11.2009 VicnpaBsneH psg owmrb0K B ONMcaHUy KOMaHA,

03.11.2009 [lobaBneHa nogaepxka 3afaHvsa Kogos 6pokepoB Npy OTNpaBke COOOLLEeHMI
30.10.2009 [lo6aBneHbl KOMaHAb! yNpasneHns IMMMTaMmn KNMeHTos

10.08.2009 [o6asneHbl CNpaBoYHUKM UHCTPYMEHTOB MO OMuMoHam

15.07.2009 [lo6aBnieHo onvcaHne crnpaBoYHbIX MOTOKOB pen/ikaumm

17.06.2009 [o6aBneHo onucaHve kKoMaHz ynpaBneHus 3asiBkamu 45 oblo4yepcoB 1 OMNLMOHOB
27.03.2009 [o6asneHo onucaHve NOTOKOB pensvkaumm ‘common’

20.03.2009 MepBas Bepcus foKyMeHTa

BBegeHue

Ha3HaueHue AOKyMeHTa

Lienbio foKyMeHTa SIBNSIETCA OCBELLEHWE BCEro Kommnnekca nHdopmauuy, Heobxogumol nonb3oBaTensam npu
NpOeKTUPOBaHUN 1 paspaboTke NpPorpamMMHOro obecrneveHust 4na goctyna Ha pbiHkn FORTS n RTS Standard ¢
ncnonb3oBaHnem wnosa FORTS Plaza-2. B fokymMeHTe paccmaTpuBaioTcs cnegytoLye Bonpochl:

« O6LWWii 0630p cucTeMbl FORTS — TOProBble MHCTPYMEHTbI, YHaCTHUKY TOProB, TOProBble onepauyy, ynpasneHue
pvckaMu v IMMUTUPOBaHVE onepauwii, 0cOGeHHOCTU TOProB Ha pbiHkax RTS Standard u RTS Money u T.n.

« CocTtas, ycTaHoBKa 1 HacTpoiika MO w3 FORTS Plaza-2. MNprBoanTcs onvcaHve AeiicTBuiA Nosib3oBarens no
ycTaHoBKe W HacTpoiike MO, TpeboBaHWil K annapaTHoi 1 NPorpamMMHoOI MHbpacTpykTypam, a Takke AarTcs
o6Lme pekoMeHAaLUymn no NCnob30BaHNI0 NPOrPamMMHOro obecneyeHus.

» CocTas TpaHcmpyemoli nHdopmaumm. NMprMBoANTCA onucaHne NOTOKOB peniMkauuy v TpaHCIpyembIx Tabnuu,

« TMepeyeHb ynpaBnsAoLLMX KOMaHS,

« CrnpaBouyHble AaHHbIe.

Kpyr nonb3oBateneii

[aHHbIl JOKYMEHT npefHasHadyeH Ans OGM3Hec-aHa/IMTUKOB, CUCTEMHbIX AapXUTEKTOPOB W NPOrpaMMMCTOB,
Yy4acTBYHOLLMX B MPOEKTMPOBaHMUN 1 pa3paboTke NporpaMMHOro obecrneveHns gas foctyna Ha pbiHkn FORTS u
RTS Standard ¢ ncnonb3oaHvem wrto3a FORTS Plaza-2.

CokpatlieHus

B pamkax HacTOsILLEero AOKyMeHTa UCMO/b3YOTCA CeAyoLLMe COKpaLleHns:

TepmuH OnpepeneHue
BA Ba3oBblii aKkTuB
[510) Bpokepckas cupma (TOproBblii UsieH)
BM BapuaunoHHasa mapxa
ro [apaHTWitHOe obecneyeHne
KL, KnnpuHroBelii LieHTp
MM MapkeT-Maiikep
HKA HakoneHHbIN KyMoHHbIA J0X0[,
no MporpammHoe Ob6ecneyeHmne
Po PacueTHast corpma (KIMpUHIOBbI YeH)
TC ToproBsasi cucrema
LB LleHHas 6ymara
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KpaTkuit 0630p cucrtembl FORTS

CyObeKTbl (Y4aCTHMKN) TOPros

Cy6bekTbl (Y4aCTHWKM) TOProB 3TO:
¢ PacueTtHble upmbl (PP)
* Bpokepckne chupmbl (BP)

¢ KnueHtbl P® n 6@

PacueTHble upmbI

PacueTHble oMpMbl — 3TO OpraHu3auumn, HenoCPeACTBEHHO HECYLLMEe OTBETCTBEHHOCTb W MOKPbIBAOLLME PUCKU
CBOMX K/IMEHTOB 1 Cy66pOKEPOB.

PacueTHble hrpMbl MMEIT BO3MOXHOCTK:

» CoBepLuatb ce/ikn 0T CBOEro MMEHU 1 3a CBOIA CYET.

» CoBepLiatb CAe/K/ OT CBOET0 UMEHM 1 3a CHET 06CYXMBAEMbIX K/TMEHTOB.
* BecTu pacueTbl No coBepLUeHHbIM caenkam ¢ PTC Hanpamyto.

* O6CcnyxuBaTb KNIMEHTOB, B TOM Yncie U 6pokepckue rpMbl.

« KoHTponupoBaTb paboTy KNMEHTOB 1 6POKePCKUX OUPM B XO4e TOProB.
PacueTHble chmpMbl HECYT 065A3aTeNbLCTBa:

* UneHcTtBo B CeKummn CPOYHOIO pPbIHKA.

* JINueH3nsi GUPXEBOro NocpeHUKa, COBEPLLAIOLLEr0 TOBApHbIE (DbIOUEPCHbBIE 1 ONLUUOHHbIE CAEMKM B GUPXKEBOI
Topro.ne, BbigaHHas ®eaepasibHoii CNyX60i No (BUHAHCOBBLIM PbIHKaM.

* B3Hoc B CTpaxoBoii hoHS.

. FapaHTMﬁHoe obecneyeHne cob6CTBEHHbIX CAEeNnoK U cAesioK CBOUX K/TMEHTOB.
Bpokepckue hupmbl

B oT/IMuMe OT pacyeTHbIX thupM, 6pokepckme thpMbl HE PaCcCHUTBLIBAKOTCA MO ONepauysiM Hanpsimyto ¢ GUpxei,
a paccuuTbiBaKITCA CO CBOEN pacuyeTHOW MpMOiA, Anst GPOKepOB HET TPpebGoBaHWI MO HaIMYMIO JIMLEH3UIA U No
BHECeHUI0 cpeacTB B CTpaxoBoii (hoHA.

Bpokepckne hmpmbl UMEKT BO3MOXHOCTH:

« CoBepLuaTb CAEe/K/ 3a CBOWA CYET.

« CoBepLiaTb cAe/KN 3a CHET 06CNYXKMBAEMbIX KIIMEHTOB.

* BbICTaBNATb 3asBKM B TOProBOi CUCTEME C K/IMEHTCKOIrO TEpMUHana.
« KoHTponupoBaTb paboTy CBOMUX K/IMEHTOB B XOJ€e TOProB.
Bpokepckne mpmbl HECYT 06513aTeNbCTBA:

. rapaHTVIVIHOE obecneyeHne coH6CTBEHHbIX COEeNoK U CAesToK CBOUX K/TMEHTOB.

KnueHTtbI

Nio6oe topugmnyeckoe 1 UsnIecKoe ML MOXET NPUHUMATL yyacTue B Toprax Ha pblHKe blo4epcoB U OMLMOHOB
FORTS B ka4ecTBe k/imeHTa. [l/19 3T0ro Heo6X04MMO 3aK/HUMTL JOrOBOP HA TOProBOE 06CYXVBaHWE C 6pPOKePCKOi
dpMOI UV HEMOCPELACTBEHHO C pacyeTHOW chupMoli. BaxHbIM aTtpubyTom kveHTa cnyxut VIHH unan Homep
nacnoprta. MockosnbKy 3akoHoAaTeNbCTBO Poccuiickoli defepauumn 3anpeLiaeT cAenku, NpoAasLIOM 1 nokynarenem
B KOTOPbIX SIB/IAETCA O4HO NMLIO, MAEHTUMMKALMA OAHOTO NnLa, SBASIOWErocs KIMEHTOM HECKO/IbKMX GpoKepoB
NS ueneii He4oOMyLLEHUs KPOCC-CAenoK, NPOBOANTCS MMeHHO no VIHH nnn Homepy nacnopTa.

KOAI/IpOBKa B cucteme
YuyacTHVK/ TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBO/BHON CTPOKM BUAa:XXYYZZZ, rpge
e XX — Kof, pacyeTHO hrpMmbl
* YY — kop, 6pokepckoii onpMbl

e ZZ7Z — KOpf, KNneHTa
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Kog, 6pokepckoii ovpmbl 00 NpeaHa3HaueH A1 OTPAKEHUS COCTOSIHUS Camoli pacyeTHoW MpMbl.
Mpumep 1.

Q100 — koa ANs NpefcTaBeHns pacyeTHon cvpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kog KnueHta 000 npeAHasHayeH A5 OTPaXKEHWsI COCTOSIHWSI GPOKEPCKO oMpMBbl.

Mpumep 2.

Q1DU000 — kof Anst NpefCcTaB/IEHUSI COCTOSIHUSA IeHEXHbIX cpeacTB cy66pokepa DU pacueTHolt onpmbl Q1

PackpbiTue nHdopmayum 06 yyacTHUKax B cUcTeme

Cnuncok pacyeTHbIX U 6pokepckux dmpm goctyneH B Tabnuue diler notoka FORTS_FUTINFO_REPL. Cnucok
KNMEHTOB A0CTyNeH B Tabnuue investr notoka FORTS_FUTINFO_REPL. PackpbiTve nHopMaLum o KaMeHTax u
6pokepax orpaHnyeHo npasamMu Nosb3oBaresis, 3anpallnBatoLLero MHMopMaLmio.

Kpome TOro, B pas/inuHbix MOTOKax M Tabnuuax ecTb CCbIIKM Ha CEMWCUMBOSbHbIE KOAbl YHACTHUKOB WU Ha
YETbIPEXCUMBOJ/IbHbIE KOLbl GPOKEPOB.

Monb3oBaTtenu. anIBH3Ka nosib3oBartesid K y4aCTHUKY TOproe
Monb3oBartesib UKW JIOTUH B CUCTEME MOXET GbITb NPUBSI3aH K Pa3HbIM YPOBHSIM MEPAPXUN YHACTHUKOB:

* JlornH pacueTHol orpmbl. iMeeT BO3MOXHOCTb MpocMaTprBaTb MHhopMaumio 1 (Mpy HaIMYMmM TpaH3aKLMOHHbIX
npas) coBepLuaTb TOProBble onepalymn oT UMEeHN N060ro Gpokepa UM KNNeHTa AaHHON pacyeTHon upmbl, a
TakXe Bbi3blBaTb ONepauumn 41 yCTaHOBKN Pas/INyHbIX IMMWUTOB, Kak A5 KIMEHTOB, Tak 1 4518 Cy66poKepoB.

e JloruH 6pokepckoii rpMbl. VIMEET BO3MOXHOCTb NPOCMATpMBaTh MHCGOPMALMIO 1 COBEpLUaTb TOProBble
ornepauum OT MMEeHW BCEX KMEHTOB GpoKepa BHYTPU PacyHeTHOW (MpMbl, a TakkKe ycTaHaBIMBaTb /IMMUTLI
K/IMeHTaMm 3Toro Gpokepa.

 JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOPTOBbIE OMepaLuy 0T UMEHU KOHKPETHOMO K/IMEHTA BHYTPU
6poKepPCKOi hrpMbl 1 NPOCMAaTPUBATL UHAIOPMALIMIO MO 3TOMY K/TUEHTY.

B cxeme KAXXKAOTIO coobLieHns-komaHabl (CM. pasgen OnucaHve komaHa) ectb none ‘broker_code'. MpunoxeHue,
MCNONb3ytoLLiee NTOTMH YPOBHA pacyeTHON hupmbl, 0653aHO NpW OTNpaBke /060ro COo6LLEHNSA 3anoNHATL 3TO
nosie YeTbIPEXCUMBO/bHBIM KOAOM 6pokepa FORTS. MpunoxeHus, NCNosb3ytoLLue N0rviHbl YPoBHS 6Gpokepa nnv
K/IMEHTa, 3ano/HATbL 3TO NoJie He 06a3aHbl.

MHCTpPYyMEHTbI

WHcTpymeHThI B cucTeme FORTS MMelOT nepapxmyeckyto cTpykTypy. [janee npuBefeHo onucaHue MHCTPYMEHTOB,
HauMHasi C KOPHEBOTO YPOBHS MEPapXUMN.

Ba3oBble aKTUBbI

Ba3oBbIii akTMB MpefcTaBnsieT co60oi CYLHOCTb, K KOTOPOI NpMBS3bIBAETCA KOHKPETHbIV KOHTPaKT — aKupmio,
KOTOpYI0 Heobxogumo 6yaeT nepeaatb WM MOY4YWTb A/ UHCTPYMEHTOB (DOHAOBON Cekuuu, ToBap — AJist
VHCTPYMEHTOB TOBapPHOI CEKLMN UMW MHAEKC/KYPC BaUTOTBI/MHAMKATOP f/151 pacueTHbIX (hblodepcoB. Bas3oBblii akTuB
COAEPXUT aTpnbyThl, O6GLLME /151 BCEX MHCTPYMEHTOB, MPUBSI3aHHBIX K HEMY, & IMEHHO:

¢ HavmeHoBaHuve TOpFOBOVI cekynn.

« PasHoo6pasHble CTaBKM KOMUCCUI M NMPU3HaKK MCNOb30BaHUA CKaslbNMPOBaHUs NpU pacyete komuccuii. Ecnu
[Ns1 aKTMBa YCTaHOB/IEH MPU3HAK CKasIbMMPOBaHKS, TO KOMUCCKUS GepeTcst TOMbKO MO cAenkaMm B OTKpbITWe
no3uuui.

« Tun nocTasBKy NO KOHTpakTam (nogpobHee — cM. pasgen, MNMocTaska akTUBOB U 3KCMMPaLys OMNLMOHOB):
* MocTaBKa CO6CTBEHHO aKTUBA,
* MocTaBKa akTMBa NyTem CO34aHusi NO3ULUN Ha CNOT-PbIHKE;

. paC‘-IeTHbIVI TN — no nToram o6paLU,eva nepevncnAarTCa TO/IbKO AEHEeXHble cpeacTBa B pasmMepe pasHulbl
MeXay CTOMMOCTbH OTKPbITUA No3nunn n pacquHoﬁ LJ,eHOI7I akTumBea.

« Basnota Ang pacyeTta CTOMMOCTM LWara LueHbl. B HaCTOﬂLLlVIIZ MOMEHT MOXET NPUHNMAaTb 3Ha4YEeHNA:

* RUR — cTOMMOCTb Lara LeHbl ykasbiBaeTcsl B py6/isix 1, Kak NpaBuio, He MEHSIETCA B TeYeHWe BCEro cpoka
[eiicTBNA KOHTpakTa.

* USD — cToMmMOCTb Liara LieHbl ykasbiBaeTcsa B pybnsx, ¢ nepecyetom no kypcy LIB Ha MOMEHT OTKpbITMSA
TOProBoi ceccum. MNpu 3TOM CTOMMOCTb LIara LieHbl MEHSIETCS B HaYasie KaxX 4o TOpProBoi ceccuu.




LWnto3 POPTC Plaza-2

* USR — cToMmocCTb Lara LieHbl yka3blBaeTcs B py6/isix, C NepecyeToM no Kypcy fonnapa, paccuuTbiBaeMoro
no metoauke PTC: http://fs.rts.ru/files/5307

CTOMMOCTb LWara LeHbl U3MEHAETCA ABa pasa B fieHb — MPu KNUPUHre 1 Npu NpoOMeXyTOYHOM K/TMPUHTe.

« ®opma TOproB — C 3a/10roM uau 6e3. Mpu Toproe/ie ¢ 3a/10roM YacTb Aeno3uTa nog No3vLUui MOXHO BHOCUTb
nyTem nepegaun KL B 3a/10r akumii U Apyrux LUeHHbIX 6ymar 13 yTBepXAeHHOro cnmcka.

Ba3zoBblii aktme HE ABNAETCHA TOPFOBbIM MHCTpYMEHTOM.

MHdpopmaumsa 0 6a30BbIxX akTMBax cogepxutca B Tabnuue fut_veb notoka FORTS_FUTINFO_REPL.

PblovepcChbl
®bloUepCcHbIe KOHTPaKTbl — OCHOBHOW TVN TOProBbIX MHCTPYMEHTOB B cucTeme FORTS.

®bloyepcbl NPUBA3aHbl K KOHKPETHOMY 06a30BOMY aKTUBY. Kaxablii thblouepc WMeeT yHUKasbHble aTpubyTbl
CPOYHOCTU (AaThbl NOCTaBKM), /10Ta, LWara LieHbl U CTOMMOCTM Luara LeHbI.

[artbl nocTasku (*)b}oqepcos B TOpFOBOVI CncTteMme HasHav4arTCA C TpeXMeCAYHbIM MHTEepBas1IOM — CepeanHbl MapTa,
NIOHA, CeHTﬂﬁpﬂ, p,eKa6p9|. Ana kaxxaoro 6a30B0Oro akTiBa MOXET ObITb CO34aHO HECKOJ/1bKO TOpryembIxX (*)b}OLIepCOB
C pa3HbiMn gatamMmn UCMNOSHEHUA.

®bloyepchbl € pasHbIMU 4aTamn UCMOMHEHUA Ha OAWH U TOT e aKTUB MOTYT BXOAUTb B T.H. MEXMECSUHbIA UK
KaneHaapHblii cnpag. B aTom cryyae, npu pacyeTe pUCKOB YUMTLIBAETCS KOPPEssLMS LieH Ha Takue ghbloyepchbl
Mexay cob6oii U rapaHTUiiHoe o6ecneyeHne Noj No3uLyio, COCTOSILLYI0 U3 HECKOSbKUX (PbOUYEPCOB, BXOASALLMX B
CNp3 MOXET ObITb 3aTPE60BAHO MEHBLLE, YEM CyMMa 06ECNeUeHUi NoA, KaKayto OTAE/bHY0 NO3NLMIO.

dbrovepcsl 06bI4HO KOTUPYKOTCA B MYyHKTax LEHbI. OpHako ans (*)I:}O‘-IepCOB Ha NMPOUEHTHbIE CTaBKn U OG}'IVIraLI,I/IVI
LieHa yKkasblBaeTcs B BUAe CTaBku B NpoLeHTax rogosbiX. A1a (*)broqepcoa, TOpryembiX B NyHKTax LeHbl, ueHa B
py6l'|9-|X 3a KOHTPAaKT BbIYMNC/IAETCA KakK:

step_price

PriceRub = PricePoints * -
min_step

, rae

* PricePoints — LieHa B NyHKTax;

* step_price — CTOMMOCTb MUHVMASILHOTO Lara LeHbl;
* min_step — MWHWMabHbIN LWar LeHbl B MyHKTaX.

[N NPOLEHTHbIX (PbloYepCoB:

1 000 000
PriceRub =
PricePoints  \d
36500
,roe

* PricePoints — ueHa B MyHKTax;

¢ d — KO/IMYECTBO AHEl A0 UCTEYEHNS KOHTPaKTa.

[ins dbroyepcos ¢ BantoTon ctommocTu wara USR, 3anonHAI0TCS eLe Tpu AONOHUTENbHbIX MOS:
« CTOMMOCTb Luara LeHbl B ICXOAHO BastoTe (T.e. B gonnapax CLUA)

« CTOMMOCTb Lara LeHbl B py6nisix, 3adpmkcMpoBaHHas A5 NPOMEXYTOYHOIO KAMpUHra

« CTOMMOCTb Luara LeHbl B py6risix, 3adpmkcmpoBaHHas 415 KNnpuHra

Kaxkablil TOProBbIi UHCTPYMEHT NPV MOSIBAIEHUN B CUCTEME HEAOCTYMNEH /151 TOProB B BEUEPHIOK TOProBYHO CECCHIO,
1N HauMHaeT BObITb AOCTYNHLIM 4159 TOProB B BEYEPHIOKO TOPrOB/IH0 TOMIbKO CO BTOPOI TOProBoii ceccun (NogpobHee
0 TOProBbIX CECCUSAX CM. pasgen PacnvcaHue TOpros v kampuHra). O AOCTYNHOCTU UHCTPYMEHTA A1 TOProB/n B
BEUEPHIOK U/IM OCHOBHYHO TOProBblE CECCMN MOXHO Y3HaTb 13 Nons signs (NpusHakm) Tabnuuel fut_sess_contents.

MHdhopmaums o doblodepcax coaepxmnTcs B Tpex Tabnmuax ToproBoro nHtepgeiica:

¢ Motok FORTS_FUTINFO_REPL, Ttabnuua fut_sess_contents — ocHoBHas Tabnuua. CofepXuT Chnmcok
KOHTPaKTOB, HA3HAYEHHbIX B TOPr1 B AaHHOI TOProBOi ceccuw.

* MoTtok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ype3aHHyl MHopMaLumio 060 Bcex
(hblOYEPCHBIX KOHTPaKTax B TOProBOW CUCTEME, B TOM UWC/E HETOpPryembiX. TpaHcisuus 3Tol nHdopmaumm
Heobxoguma A5 paboTbl MOAY A pacyeTa BONaTUIbHOCTU U BAPUALMOHHOW MapXu Ha CTOPOHE K/IMeHTa.

* MoTtok FORTS_INFO_REPL, tabnuua futures_params — cogepxvT nHcopmaumio o cbrovepcax B chopmare,
HeobXo4MMOM AN 3arpy3kv ee B KIMEHTCKUIA Mogyb pacyeta puckos (ClientGO).
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OnuuoHbI

B HacTosAwwmii MOMeHT crcTema FORTS noagepXuBaeT aMeprikaHCKUE OMLUMOHbI Ha doblouepchl. ONUyOoHbI MOTyT
6bITb MapXX1PYeMOro TUNa, ¢ yrniaToii BapuaLyoHHO MapXy MeXy y4acTHUKaMm1 TOProB Ha OCHOBAHWW PacUeTHOI
LIeHbI, ONpeAensiemMoii ABaX bl B TOProBYH CECCUIO, Y MPEMUAIIBHOTO TUNA, C YN/1aToi NPEMUU NMOANMCUMKY OMLMOHA
B MOMEHT COBEPLUEHWS CAEMKN.

Mpun VICﬂOl'IHeHVIVI/SKCI'IVIpaLI,VIVI OonunoHa, Nosnumsa No onunoHy npeeppatlaeTcsd B N0O3nLKUI0 No (bbrotlepcy, K KOTOpOMY
npueAsaH AaHHbIVI OrnunoH.

OnuWOoHbI Takke Kak u cbbroqepcu UMET pasHble gaTbl UCMOMHEHUA. B oTinume ot cbbroqepcos, CyllecTByroT
"KOPOTKME" OMUMOHbI, C UCMOSIHEHNEM B CepeaunHe Grvxanwero KaneHgapHoro mecaua. Nosvumm Ha KopoTkue
ONUMOHbI NPKY NCNOJTHEHUK NepexoaAT B NO3nynm Ha TpeXMeCHLIHbIVI d)blO'-iepC.

[lns onuMoHOB B TOPrv Ha3Ha4YaeTcs HEKOTOPOe NOAMHOXECTBO CTPaiikoB, KOTOPOE NIEXUT B OKPECTHOCTY TEKYLLE
pacyeTHOM LieHbl hblouepca, K KOTOPOMY NPUBA3aH OMNLMOH, NO3TOMY, CMIUCOK ONUMOHOB, HAa3HAYEHHbLIX B TOPIY, B
o6Lem cnyyae Kaxablii feHb MOXET ObITb Pa3HbIM.

MHdhopmaumsa 06 onuuoHax coaepXxnTcs B AByX Tabnuuax TOproBoro nHtepdpeiica:

¢ Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — OCHOBHas Tabnuua. CogepXuT CnmMcok
KOHTPAaKTOB, HAa3HAYEHHbIX B TOPrv B JaHHOW TOProBoli ceccun.

¢ Motok FORTS_INFO_REPL, Tabnuua options_params — cogepXxut nHcopmaumio 06 onumoHax B dhopmare,
HeobXo4MMOM AN15 3arpy3kv ee B KIMEHTCKUIA Mogy b pacyeta puckos (ClientGO).

MHcTpymeHTbl RTS Standard n RTS Money

Cuctema FORTS nopaepxvBaeT TOPrM Ha CMOT U CPOYHOM pbIHKE, o6GecneuvBasi eauHbIA y4eT no3uumii un
MapXupoBaHue No BCel COBOKYMHOCTU WHCTPYMEHTOB. VIHCTPYMEHTbI CMOT-PbIHKA B TEXHWYECKOM MaHe O4eHb
NOXOXW Ha hbloYepChbl C KOPOTKNUM CPOKOM XKM3HUW, HO UMEIOT HEKOTOPbIE BaXKHbIE OT/INYUS.

Ha cnoT-pbiHKe MOXHO cOBepLuaTb orepauun C ykasaHveMm (OUKCUPOBAHHOIO Habopa JaT WUCMOSIHEHUS — OT
TeKyLLero ToproBoro AHA [0 HEKOTOPOW MakCUMaslbHOW faTbl, yCTaHOBIEHHON aAMUHUCTPATUMBHO. TeXHUYeCKu, Ans
NoAfEPXKMA Pas3/INYHbIX AAT WUCMOMHEeHUs, B CUCTEeMe 3aBOAMUTCS Habop MHCTPYMEHTOB C yKasaHueM Kaxgow 13
BO3MOXHbIX AaT ucnosHeHus. OgnH 13 aTUX NHCTPYMEHTOB HasHa4vaeTcs "rnasHbIM”. B HacTosLee Bpems, ana RTS
Standard rnaBHbIM SIBNSETCA MHCTPYMEHT CO CPOKOM MUCMonHeHns T+4, ans RTS Money — UHCTPYMEHT CO CPOKOM
ncnosiHeHns T+1. ToMbKO NO rNaBHOMY CNOT-UHCTPYMEHTY UAYT TOpru B 6e3aJpecHoM pexume. Mo ocTasibHbIM
VHCTPYMEHTaM BO3MOXHbI TONIbKO afpecHble caenku u caenkn PEMO. B €BA3M C Takum PeXVMOM TOProB., B OT/In4ne
OT (PblOYEPCOB, NMpK pacyeTe CyMMapHOro o6bema Topros BCe 06bEeMbI MO “He-I/1aBHbIM" CNOT-MHCTPYMEHTaM He
ny6nnKyloTCA OTAENbHO, a CKNaAblBaloTCca ¢ 06beMamMu "raBHOr0" MHCTPYMEHTA.

LNs VMHCTPYMEHTOB CMOT-pbiHKA CYLWECTBYIOT Crefytolme A0NoSHUTENbHble (N0 OTHOLIEHWIO K hblouepcam)
cBolicTBa:

« TpuW3HaK CNOT-VMHCTPYMEHTA (F/TAaBHOTO U/IN HE-T/TaBHOTO).

« CMeLleHvie JaTbl UCMOSTHEHUS OT TEKYLLEel TOProBOli CECCUM B PaBOUUX AHSIX.

« CcblfiKa Ha rnaBHblIii CNOT-MHCTPYMEHT /151 AaHHOTO 6a30BOr0 akTUBaA.

VHhopMaLmsi 0 CNOT-UHCTPYMEHTAX, Kak 1 0 hblodepcax, COAepXUTCS B Tpex Tabnmuax ToproBoro uHTepdeiica:

* MoTtok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHasa Tabnuua. CogepXuT CMCOK CroT-
WHCTPYMEHTaX, Ha3Ha4YeHHbIX B TOPrU B AaHHOI TOProBOi Ceccuw.

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepXxuT ype3aHHyl MHGOopMaLuuio 060 BCex
CMOT-VHCTPYMEHTaxX B TOProBOi cucTemMe, B TOM 4uC/e HETOPryembixX. TpaHCAAauus 3Toi umHdopmauum
HeobxogumMa A1 paboTbl MOAYNA pacyeTa BONATUIbHOCTY 1 BapMaLMOHHOW MapXun Ha CTOPOHE K/IMeHTa.

* MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepxuTt nHdopmayuio 06 MHCTpymeHTax B hoopmare,
HeobX04MMOM AN 3arpy3ku ee B KIMEHTCKUIA Mogy b pacyeta puckos (ClientGO).

CocTaBHble NHCTPYMEHTbI (CBS3KM)

Toprosasi cuctema FORTS noffepXusaeT COCTaBHble WHCTPYMEHTbI — WHCTPYMEHTBI, KOTOPblE COCTOAT U3
HEeCKO/IbKMX B3aMMOCBSI3aHHbIX YacTeli (aToMapHbIX WMHCTPYMEHTOB), YTO MO3BO/SET pPeasim30BbIBaTb LUMPOKO
MCMO/b3yEMYIO CTpaTErnio TOProBAM Ha PbIHKE, KOrAa Npu BbINOHEHUN CAEKM MO CBA3KE Y KNMEeHTa NOABNSAITCA
no3unLmMn No AByM nnv 6onee MHCTpyMeHTaMm. B HacToALMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
MHCTpyMeHTbl PEMO Ha RTS Standard, a Takxe BasltloTHble CBOMbI pbiHka RTS Money.

CnncoK NMeroLLIMXCS B CUCTEME COCTaBHbIX MHCTPYMEHTOB MOXHO NONy4nTb U3 Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL, nposepsas none multileg_type. 3anucu, co 3HavyeHWeM 3TOr0 Nons He pasBHbiM O,
OMMCLIBAKOT COCTaBHbIE UHCTPYMEHTbI.

[na nonyyeHus cocTaBHbIX 4YacTeil WHCTpPyMeHTa cneayeT nonb3oBatbes Tabnuueli multileg_dict notoka
FORTS_FUTINFO_REPL, B KOTOPOI1 A4/151 K&X0ro COCTaBHOIO MHCTPYMEHTA CYLLECTBYET ABe unu 6onee 3anvcei,
OnuMcbIBaKLLE OTAeNbHbIE YacTU Takoro MHcTpymeHTa (Puc. 1). 3anucu Ta6bnuubl multileg_dict ccbinatotes
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o6parHo B fut_sess_contents, T.k. COCTaBHble YaCTW MHCTPYMEHTOB B/SOTCS 06bIUHBIMU UHCTPYMEHTaMM TOProBoit
cUCTEMbI. [1N11 KaXXAOW COCTABHOM YacTU Takke ykasblBaeTcs KO3(MULMEHT, HA KOTOPbI YMHOXAeTcs 06bEM
UCXOAHOMN 3asiBKM AN NOMyYeHUst 06bEMA 3as1BKM N0 COCTABHOM YacTW. 3HaK 3TOro KoahuLMeHTa yKasbiBaeT
Ha HanpasfieHue 3asBKY MO COCTaB/sIOLEll — MOMOKMTENIbHOE 3HAYEHWe 03HAuYaeT, YTo cocTaB/soLwan Gyaet
HanpassnieHa B Ty e CTOPOHY, UTO 1 3asiBKa N0 COCTABHOMY UHCTPYMEHTY, OTpULIATe/IbHOE — B NPOTMBOMNO/IOXKHYHO
CTOPOHY.

PucyHok 1. CocTtaBHble UHCTPYMEHTbI

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

isin_id isin_id_leg gty_ratio

1200 500 1 /

—’{ 1200 515 A
1201 510 1 d

—"{ 1201 515 A

CocTaBHble UHCTPYMeHTbI PEMNO

CocTaBHble MHCTpyMeHTbl PEMNO Ha RTS Standard saBnsioTCSA AOCTATOYHO NPOCTLIMK, OHU BK/IHOYAIOT B cebs ABe
COCTaBnALWYMX: BAMKHWA CNOT-MHCTPYMEHT C Heja1ekoii AAaToi UCNOMHEHNS B OfHY CTOPOHY, U CMOT-UHCTPYMEHT
¢ 60onee fanbHeli AaToli NCNOMHEHWS B APYTYI0 CTOPOHY. VIHCTPYMEHTbI BXOAAT B CBA3KY B paBHON Jone fone.

Ha npvBeaeHHoiA Bbile cxeme (Puvc. 1) nokasaHbl ABa cocTaBHbIX MHCTPyMeHTa PEMO Ha RTS Standard, umetowye
isin_id 1200 n 1201. B Tabnuue multileg_dict gns Kaxaoro n3 aTux MHCTPYMEHTOB CyLLECTBYIOT MO [ABE 3anvcu,
Kaxgas U3 KOTopbIX onucbiBaeT yacTb PEIMO (mpsmyio u obpatHyto). HanpasneHune yactn PEIMO 3agaétcA
3HayeHmeM nons qty_ratio: "1" — ana npsamoin yactu, n "-1" — ans o6paTHOW.

BantoTHble SWAP-KOHTpPaKTbI

BantoTHble SWAP-KOHTPaKTbl C TEXHUYECKOW TOUKM 3PEHMUSI MOXOXM Ha cBas3ku PEMO, HO caenaHbl OHU Ha
WNHCTPYMEHTbI pbiHka RTS Money — 6a30BbIM aKTUBOM SIBISIIOTCA HE akumu, a Bantota. OCHOBHON 0COGEHHOCTbLIO
WHCTPYMEHTOB [aHHOr0 Tuna ABMSETCA MOPSALOK COPTUPOBKUA LieH B CTakaHax. Booblie Ansi cocTaBHbIX
WNHCTPYMEHTOB, B CU/ly 0COGEHHOCTE 613HEC-N0rMKN, BO3SMOXHbI Kak MPSAIMOA, Tak 1 06paTHbI NOpsA0K COPTUPOBKM
(3apaeTcs kak aTpubyT MHCTPYMeHTa, npu3Hak price_dir). Tak BOT Ansg SWAP-KOHTPaKTOB, XapakTepeH Kak pas
06paTHbIN NOPSA0K COPTUPOBKM LIEH B CTakaHax, MOTOMY YTO y HWX LEHOW CBSA3KU SBNSIETCA LieHa BTOPOI yactu
cfenk no SWAP-KOHTpakTy, HanpaBfieHHOWN B 06paTHY CTOPOHY.

MAEHTM(IJVIKaIJ,I/Iﬂ UHCTPYMEHTOB
B cucteme FORTS MHCTPYMEHT UMEET YeTbipe naeHTugmkaropa:
1. Mone isin_id — yHWKaNbHBbIA YNCNOBON MAEHTUIMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBOJIbHbIN MAEHTUIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KOpPOTKMiA CUMBO/bHbIV KOA, MHCTPYMEHTa A/151 UHDOPMALMOHHBIX CUCTEM.
4. MNone name — A/MHHOE "YenoBeKoUYTaeMoe" HarMeHOBaHNE UHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha uHAaekec PTC ¢ ucnonHeHuem B aekadpe 2010 ropa:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®boYepPCHbIN KOHTPaKT Ha nHaekc PTC ¢ ncnonHexnvem 15 gekabps 2010 r.

3HaueHue isin_id — nepBWYHbIA YHUKaNbHbIA MAEHTUMKATOP UHCTPYMEHTa B cucTeme. Bo Bcex CTpyKTypax
[aHHbIX, COIEPXALLNX CCbIIKY HA MHCTPYMEHT, UCMO/b3YeTCs UMEHHO 3TO 3HAYEHMe.
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Mone isin — OCHOBHOIi CUMBOJIbHbIN KO, KOHTpakTa. VIMEHHO 3TOT KOf, yKa3blBaeTCA B KOMaHAe Ha MOoCTaHOBKY
3aABKW. MapaHTMpyeTca YHUKaIbHOCTb U HEM3MEHHOCTbL BO BPEMEHU 3HaYEeHUSA isin.

Mone short_isin — ansTepHaTUBHBIA CUMBOJIbHBIA KO, KOHTpakTa. Bbino BBEAEHO ANA ynpolleHus paboTbl C
AaHHbIMM FORTS MypoBbIM MHOpMareHTcTBaM. B oTimume ot isin, short_isin y 0gHOr0 MHCTPyMEHTa MOXET
MEHATLCA C TeyeHneM BpeMeHW. Hanpumep, korga nHetpymeHT RTS Standard nonagaet Ha gaty ucnonHenuns T
+4 1 CTaHOBWTCA "rNaBHbIM" CNOT-VMHCTPYMEHTOM, ero short_isin ycTaHaB1BaeTcsa paBHbIM KOLy COOTBETCTBYIOLLIEN
akuuy Ha pbeike RTS Classica. Moxoxyum 06pasom nsmeHstotcs n atpubytel RTS Money, a Takke atpubyTsl B
MHCTpyMeHTax PEMO.

ToproBble onepayuu

3asaBKU — 06LME BO3MOXHOCTHU

3asiBka — 3TO NpuKa3 yyacTHMKa TOProB B TOPrOBYK CHUCTEMY Ha COBEPLUEHWE CAENKM MOKYMKA WK NPOAaKu
MHCTPYMEHTA NO onpefeneHHol LeHe. 3asiBka MOXET ObITb aipecHoii nim 6e3afpecHoi.

BesagpecHble 3as9BkM — 3TO 0ObIYHbIV BU 3a9BOK, KOTOPble BCTAIOT B OYepeb ¥ BUAHbI BCEM MO/b30BATENSAM,
OHM 0653aTeNlbHO y4yacTBYKOT B ayKLMOHE W CBOAATCA CO BCTPEYHbIMM 3asiBkamu. Ecnm y 3asBkum ecTb
KOHTPMNpeA/I0KEHNE C LEHON Nyylueid Wan paBHON LEHe 3asBKU, TO Takve 3asBKM CBOAATCA B CAESKY C LIEHOW
paBHOW LieHe 3as1BKM B KOHTPNpea/1okeHnn. YacTb 3a8Bku, KOTopas He cBenach B CAENKY OCTAETCS B BUAE 3aABKU,
C MEHbLUMM KOJIMYECTBOM MHCTPYMEHTA.

3asBKM ObIBalOT KOTMPOBOYHbIE, BCTpeuHble 1 3asBku Fill-or-Kill. KoTupoBoyHas 3asBka ocTaeTcs B ouyepenu
He3aBKCUMO OT TOr0, CBeN1ach /I OHa HYaCTWUYHO, NN He cBeNack coBceM. BCTpeuHas 3asBka, ecnv oHa He cBenach
B CAENKY, YAaSeTca U3 CUCTEMbI Noc/ie NpPoBefeHNs ayKumoHa. MNpu 4acTUYHOM CBefeHUM BCTPEYHOW 3asiBKy,
HecBefeHHasn ee yacTb Takke ynansercs. 3asaBku Fill-or-Kill — 3To BCTpeyHble 3asBKu, KOTOpble npeanonaraioT
TOMbKO NOJSIHOE UCMONHEHNe (CBeAeHVE B CAENKY).

C TOUKM 3pEHNS BPEMEHW XM3HW 3asBKV NOAPA3AENSAI0TCA Ha 00blYHbIE U MHOTOAHEBHbIE. Y 06bIYHbIX 3a51BOK AaTa
NCTEYEeHNs 3as9BKN He 3afaHa, Takue 3asBKu (HEUCNOMHEHHbIE) "XMBYT" A0 KOHLA TekyLeli Toprosoi ceccuun. Ans
MHOTOAHEBHbIX 3a5BOK yKasblBaeTcs fAara uctedeHns (AvanasoH gat — A0 roga). Takvme 3asBku aBTOMaTuyecku
nepeBbICTaBNSAIOTCA B C/IeAyOLLY0 TOPrOBYHO CECCUIo, Noy4Yas Npy 3TOM HOBbIVi HOMEP 1 CCbIIKY Ha HOMEp camoii
nepBoli BbICTABNEHHOW 3asBKW. [1pn NepeBbICTaBNEHUN AeNaroTcs NPOBEPKY HA HAIMYME VHCTPYMEHTA, KNNeHTa,
[0CTaTOuHOCTY CpefcTB. 3asBKu C UCTEKWel AaTo aBTOMAaTWYeCKM CHUMAlOTCS MOc/e 3aBepLUEHUs BeYepHei
ceccuu (ecnv oHa ecTb B 3TOT fA€eHb).

[na Hyxn pa3paboTunkoB B 3asiBKax NpeayCMOTPEHbI ABa AOMOSHATENbHbLIX aTpubyTa:
¢ nosie comment — cTpoka B 20 CUMBOJIOB;

e none ext_id — ueTbipex6aiiToBoe uucnio, KyAa npegnofnaraetcss BCTaBMATb WAEHTU(MKATOP 3asiBKM B
Mnosib30BaTe/NbCKOl cUcTeme.

3ameyaHue

YHUKaNbHOCTb 3HA4YeHWd [JOMOSHUTENbHLIX aTpubyToB 3asiBKM TOproeoit cuctemoint FORTS He
aHa/msmnpyertcs.

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

Tabnuua orders_log — 3TO UCTOpPUSI U3MEHEHWSI 3asIBOK, HA KaX0e M3MEHeHWsl Kaxaol 3asiBku foGaBnsieTcs
oTaenbHas 3anuck. Mo ymonuaHuto B Tabnuue orders_log coaepxuTcsi MHhopmaLysi TOMbKO Mo "CBOUM" 3asiBKaM.
Mog, cBOMMY 3asiBKaMW 34€Cb NOHUMAETCS:

e [lns norvHa KiMeHTa — 3TO 3aABKW TOJILKO 3TOTO K/IMEeHTA.
e [nsA norvHa B® nnn PO — 370 Bce 3asBKU KIMEHTOB 310N B® unn PO.
[JaHHble No cBOMM 3asiBKaM packpbIBatOTCA MOMHOCTBIO, BK/OYas CyxebHble 1 NoNb30BaTes/IbCkue noss.

Mpy XenaHuy nonb3oBaTe/lb MOXET MOANMCATLCS Ha MoslydeHue Bceli Tabnuupl orders_log. B aToM cnyyae oH
GyZieT NosyyaTh BCIO UCTOPUIO M3MEHEHUIA MO BCEM 3asiBKaM B cucTeme. [pu 3ToM No CBOVM 3asiBKaM OH MosyyaeTt
VHCOPMALMIO MOHOCTBIO, MO YYXUM — Ype3aHHYH 10 MUHUMYMAL.

BO3MOXHbI CrieflytoLime onepaumm Hag 3asiBkamu:
« [lo6aBneHve 3asiBKu.
¢ YpaneHve ogMHOYHOW 3asBKKM (MO koay 3asBku B cucteme FORTS).

« MepenBwxka 3asBku (onepauuss MoveOrder). MepefBikka 3asiBKM peasi3oBaHa kak napa onepauuii —
yfaneHue ctapoil 3asBku 1 go6asneHue HOBOW 3asBKu (C HOBbIM HOMepoM). COOTBETCTBEHHO MO/bL30BATESNO
B OTBETHOM CO006LLeHnn Ha onepauuio MoveOrder Bceraa Bo3BpallaeTcsi HOMep HOBOW 3asiBku. Onepauuu
MoveOrder B Tabnuue orders_log Bcerga cOOTBETCTBYET Kak MUHUMYM ABe 3anvcy — yaaneHue v o6aBneHve.
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OpHoil onepauveli MoveOrder MOXHO OJHOBPEMEHHO NepefBuHYTb fABe 3asaBku (MONE3HO AN MapkeT-
M3iikepoB), 4515 3Toro B MeTogax MoveOrder npegycMoTpeH Habop napametpos (order_id1, order_id2) ans asyx
3aaBOK. Mpn 3TOM camy MeToAbl ABNATCA YHUBEPCANIbHLIMU — eC/v ABUraeTcs ofHa 3asBka, 3amnosHsaTCA
napameTpbl TONbKO A5 order_id1.

MaccoBoe yganeHve cBoux 3asaBOK No 3agaHHbIM NoNb3oBaTenieM yc/iosusm. B kavectse yC}'IOBI/IVI MoryT 6bITb
3ajaHbl:

* HanpaBsneHue onepauuv — MoKyrnka, npogaxa.

» Tun 3asBKN — agpecHas, 6e3agpecHas.

* Kog knuneHTa.

» Kopg, 6a30Boro aktmea.

* ext_id — naeHTndgmnkaTop 3asBkM B NO/Ib30BATE/ILCKON cucTeMe.

* Kopg nHcTpymeHTa.

AppecHble 3a8BKU

caoenku

AfpecHas 3asiBKa — 3TO 3asBKa, afpecoBaHHass KOHKPETHOMY Nosib3oBaTesito. 10 cpaBHEHMNIO C 663a,ﬂ,pechlMVI
3TN 3aABKN MMEKT HEKOTOPbIE OrpaHNYeHnsa B BOSMOXHOCTU ynpaB/eHNA 3asdBKaMn U B BblﬁOpe KOHTpareHta:

« MNpu BbICTABNEHUM AAPECHOI 3asBKM B KAYeCTBE KOHTPAreHTa MOXHO yKasaTb TO/IbKO GpOKepcKyto dvpmy.
HeBO3MOXHbI aipecHble 3asBKM U CAEMKM MEXAY ABYMS NMPOU3BO/IbHLIMY TOPrOBbLIMM CUETAMM.

« [lnA onpefeneHus KOHTpareHTa B 3asiBKe ykasblBaeTcs Kog, KomnaHun-koHTpareHta B PTC (none broker_to). He
BCe Hpokepckre hrpMbl UMEIOT TaKoi KOf, COOTBETCTBEHHO, 3TUM dPMaM Hefb3s BbICTaBUTb afPECHYI0 3as1BKY.

» [na appecHbix 3a5BOK HeBO3MOXHa onepauus MoveOrder. MOXHO TONbKO BPYYHYH yAaIUTb U BbICTABUTL HOBYIO
3asBKY.

e ALpecHble 3asBK/ CBOAATCA B CAENKY NPW YCNOBMW TOYHOIO COBMAEHUA B HUX LEHbl Y ob6bema 3asBKu.
YacTtuyHoe ceefieHne 3asBOK HEBO3MOXHO.

Cpenku B TOProBoOii CUCTEME 3aK/THYatOTCs MOC/e MOCTAHOBKM 3asBOK B Clyyae, ec/v LieHa B 3asiBKe OfHOro
Hanpas/eHns No MHCTPYMEHTY Y0B/IETBOPSIET LieHe 3asiBKM APYroro Hanpas/ieHUs Mo TOMY e MHCTPYMeHTY. LieHoli
CAENKN cuUMTaeTCs LieHa 3asiBKW, BbICTABMEHHON paHblue. Caenkn 6biBaloT afpecHble U Ge3agpecHble. MHorve
aTpnbyThbl CAENOK SKBUBAIEHTHLI aTprbyTam 3asaBoK. CAesKu He U3MEHSIIOTCA W HE YAaNATCA U3 CUCTEMDI.

MHdopmauma o caenkax cogepxutca B Tabnuuax deal notokoB FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL. VHdopMauns 060 Bcex caenkax B CUCTEME pasfaeTcss BCEM MOMb30BaTesnisM, C
YUYETOM CrleAytoLmx NpaBua (UILTPALMUK: NOMb30BaTe/b MoslyvyaeT NpUBaTHYH WUHGOPMaLM0 TOSbKO MO CBOiA
yacTu caenku (nokynatens unv npogasua). Ecnu nons3oBatenem sisnsetrca b® nnm PO n caenka coBeplueHa ee
KnneHTamu, To Nosib30BaTe/1b NoslyvyaeT NpuBaTHyo VIHCbOpMaLl,VIIO no o6emm yactam caoenku.

MOMVMO YNCTO TOProBbIX CAENOK B Ta6I'II/ILle deal coaepxxatcsa AoNO/IHUTENTbHbIE 3anncKn, KOTopble B OPNANYECKOM
CMbICNe caenkamm He ABNAKTCA, HO OTpaXaloT HEKOTOPbIe onepalnn B cCUCTeMe, MeHAKLLME NO3NLMK yYaCTHUKA.
K Takum onepawmsam oTHOCATCA:

« TNocTaBKa aKTUBOB NpY 3aBEPLLEHUN 06PALLEHNSt MHCTPYMEHTA.
e SKCnupauus OnLMOHOB.
 3aKpbITVie NO3ULMK, ECIN KNIMEHT HE BHEC TpeGyemoe oGecneyeHue.

[JaHHble cenky Has3blBalOTCA TEXHUYECKUMU. OTINYUTL TOProBble CAEMKM OT TEXHUYECKUX MOXHO MO 3HAYEeHUo
noneii status_sell u status_buy Ttabnuubl deal (nogpo6bHee — cm. pasgen Tunbl cAeNoK, opMUpyeMblie npu
WCMNOJTHEHNN N UCTEUYEHWUM (PbOYEPCOB U OMLIMOHOB).

Oco6eHHOCTU TOProBnun Ha pbiHKax RTS Standard u RTS Money

Cuctema FORTS nogaepxvBaeT TOPrM Ha CNOT U CPOYHOM pbIHKE, O6GecneuvBasi eAuHbIA y4eT no3uuuii un
MapXupoBaHne No BCel COBOKYMHOCTU WHCTPYMEHTOB. VIHCTPYMEHTbI CMOT-PbIHKA B TEXHWYECKOM M1aHe O4eHb
MOXOXW Ha hbioYepChbl C KOPOTKUM CPOKOM XKMU3HW.

Ha cnoT-pbiHKe MOXHO coBepLuaTb orepaumn C ykasaHvem (OUKCUPOBAHHOTO Habopa JaT UCMOSIHEHUS — OT
TeKyLLero ToproBoro AHA [0 HEKOTOPOW MakCUMaslbHOW faTbl, yCTaHOBIEHHON aAMWHUCTPATUMBHO. TeXHUYecku, Ans
NoAfEPXKMA Pa3/IMyHbIX AAT UCMOMHEeHUs, B CUCTEeMe 3aBOAMUTCS Habop MHCTPYMEHTOB C yKasaHueM Kaxgow 13
BO3MOXHbIX AaT ucnosHeHus. OAaunH 13 aTUX NHCTPYMEHTOB HasHavaeTcs "rnasHbIM”. B HacToswee Bpems, ana RTS
Standard rnaBHbIM SIBNSETCA MHCTPYMEHT CO CPOKOM MUcMonHeHns T+4, ana RTS Money — UHCTPYMEHT CO CPOKOM
ucnonHenns T+1. [NaBHble CNOT-MHTPYMEHTbI B Tabnuue fut_sess_contents (opt_sess_contents) nomevarotcs
cneunasibHbIM NPU3HAKOM.
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Mo rnaBHOMY CMOT-MHCTPYMEHTY TOprM MOryT UATW B 6e3afpecHoM pexume. o OCTasibHbIM MHCTPYMEHTaMm
BO3MOXHbI TOMIbKO afpecHble caenkun n caenkn PEMO.

Bpokep Ha pbiHke RTS Standard MOXeT BbICTaBUTb CBOEMY K/IMEHTY (MM KMEHT cam cebe) orpaHnYeHnst Ha
nokynky akuuii RTS Standard, B Buge cymmbl geHer. Vinu xe orpaHuyeHus Ha npogaxy akuuii RTS Standard, B
BUIE KOIMYECTBA akuuii B /10Tax, KOTOPOE MOXHO NpoAaTh 3a OfHY TOProBylo ceccuio. Mpu JOCTKEHUU 3TOro
orpaHuyeHns Nonb3oBaTesio BblAaeTcs owmnbka, 1 3asBka He BbICTaBISETCS.

AHaNornyHble orpaHMyeHmns ecTb U Ha pbiHke RTS Money.

Oco6eHHOCTHN TOproBe/in cBA3KamMu

Toprosas cuctema FORTS nogfepxusaeT COCTaBHble UHCTPYMEHTbI (CBSA3KM) — WUHCTPYMEHTbI, KOTOPblEe COCTOAT
13 HECKO/MbKMX B3aMMOCBSI3aHHbIX YacTel (aTOMapHbIX UHCTPYMEHTOB), YTO NO3BOMSET Peasn30BbIBaTh LUMPOKO
MCMO/b3yEMYIO CTpaTernio TOProBAv Ha pbIHKE, KOrAa npu BbINOMHEHUN CAESKM MO CBA3KE Y KNIMEeHTa NoABNSAITCA
no3unLMn No AByM nnv 6o1ee MHCTpyMeHTaM. B HacTOALMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
MHCTpyMeHTbl PENMO Ha RTS Standard, a Takxe BasltloTHble CBOMbI pbiHKa RTS Money.

OCHOBHble 0CO6EHHOCTN TOProB/IN CBA3KaMU:
 TMopsiAOK COPTMPOBKM LiEH B CTakaHax MOXeT ObITb pas/iMyHbIM (MPSAMOI UM 06paTHBbIN).

e [py BbLICTABIEHUN 3as8BKW MO CBA3KE Y K/AMEHTa BO3HUKalOT obs3atenscTBa Mo ABYyM  Unun 6onee
aroMapHbIM MHCTPYMEHTaM, c/ieaoBartesibHO, pacyeT obecneueHus nopg Takyk nosnuuio 6yp,eT nponseBoanTbCA
COOTBETCTBYHOLNM 06pa30|\/|.

e [1na CBA30K HEBO3MOXHbI ONepaLmy NepessukKiA 1 MaccoBOro yaasieHusi 3asBOK.

NMocTtaBKa aKTUBOB U 3Kcnupauusi onunoHoOB

MocTaBKa Ha pbiHKax RTS Standard u RTS Money

MocTaBka — 370 NpoLesypa 06MeHa akTUBaMu Mexy NokynaTeneM 1 NpoaasLIOM M0 UHCTPYMEHTaM TEKYLLEro AHS
(T+0). B npouecce NocTaBKM akLUM UK HANTWYHAS Ba/lloTa CO CHETOB NPOAaBLAa NepEBOAATCS Ha cueTa nokynarens,
a ieHeXxHble cpeficTBa B 06PaTHOM Hanpas/eHMM — CO CUETOB MOKyNaTens Ha cueTa npogasLa.

MocTtaska Ha pbiHkax RTS Standard n RTS Money npoucxogut B nepuog, ¢ 17.00 go 18.45 MOCKOBCKOrO BPEMEHW.
[lononHuTenbHO B WabnoHe TOProBoi ceccuy NpesycMoTPeHbl ABa MOMeHTa BpeMeHu (Toukn X) — 16.00 n 16.30
(Mck), onpeaensiowmx BOSMOXHOCTb NPOBeAEHNS CAenok No nHecTpymeHtam T+0. [lo 16.00 TekyLero TOprosoro
[OHSA paspelleHbl Nobble agpecHble CAENKM No MHcTpymeHTam T+0. B nepuog ¢ 16.00 go 16.30 Takve caenku
paspeLLeHbl TONIbKO MeXay KNneHTaMm of4Horo 6pokepa. 3T0T Nepuog HasblBaeTCs BPEMEHEM Ha NepPeHOC No3nLMii
6pokepamu 1 NpefHa3HayveH 415 Toro, 4Tobbl Gpokep MOr rapaHTUPOBAHHO 3aKPbITb BCE NO3ULMK CBOMX KIMEHTOB,
N0 KOTOPbIM NOCTaBKa HEBO3MOXHA M3nN4eckn (Hanpumep, y KIMeHTa He 3aperncTpupoBaHbl pacyeTHbIE CHETA).
lMepeHoC No3nLmMii ocyLLecTBAsSIeTCS OhCeTHbIMK caenkamu, KoTopble B Tabnuue deal nomeyvarotcs cneymasibHbIM
npu3HakoMm B nonsix status_sell n status_buy (nogpobHee — cm. pasgen Tunbl cAenok, opMupyembie npu
MCMOSTHEHUN U UCTEYEHNM (hboYEepPCOB 1 ONuMoHoB). B 16.30 ntoroeble no3uumn hukcupyrotes 1 B 17.00 HaumHatoT
paccunTbiBaTbCA.

MocTaBka C TEXHUYECKol Toukn  IMpy ucnonHeHun no3vuum B cucteMe FORTS dopmupyeTcs TexHuuveckast

3peHus caenka C LEHOW, paBHON pacyeTHON LeHe WHCTpyMeHTa, W obpaTtHas
MO HanpaBfEeHUIO K HamnpaBfEHW0 OTKPbITOW no3vumn. KoHTpareHToMm Mo
caenke Bcerga asngetrca KU PTC. B pesynbrare nosviums yxoguT B HOJb,
obecneyeHne, 3ape3epsupoBaHHOEe Mo 3Ty NO3uUMIO, BbICBOGOXAAETCH, NO
clilefike cnucbiBaeTcs cbop B COOTBETCTBMM C Tapudamn 6upxu. Takas
TEeXHUYecKasn caenka B Tabnuue deal nomeyaercs cneumanbHbIM NPU3HAKoOM B
nonsx status_sell n status_buy.

Onepauuu npu HenocTaeke B cnyyae HEUCMOMHEHWs1 YYaCTHUKOM 06si3aTernibCTB MO NocTaBke (HexBaTka
aKTVBOB) NMOCTaBKa OCYLUECTB/sieTcs 3a cyeT aktmBoB KL, PTC wnn goHopa,
a HEWUCTO/HEHHbIE MO3ULMKM y4YacTHWKA MEPEHOCSTCA CcAefkamu peno no
CcreayoLemy anropuTMmy:

* YYyacCTHWK NoMeyaeTcs Kak "HEeUCMNONTHUBLLNIA".

* HeuncnonHeHHas NoO3vUMS 3aKkpblBaeTCA MPOTUBOMOMIOXKHOW caenkoii T+0,
3aK/I04EHHOI MexXay AaHHbIM yyacTHKoM 1 KL, PTC nnv goHopom (1-a yacTb
caenkn PENO).

* OfHOBpPEMEHHO dhopMupyeTca cgenka € ucnosiHeHmem T+1, obpatHas
nepBoii, Mexzay TEMU Xe KOHTpareHTamu (2- yactb caenkm PEMO).

e 1-9 1 2-9 cAenkn HyMepyrTCs Kak YacTu ofHO 1 Toil xe caenku PEMO, n
nomeuvatorcs B Tabnmue deal cneunanbHbIM NPU3HAKOM B Mossix status_sell n
status_buy.
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MNMocTaBKa NO q)broqepcaM
B paspese noctasku tbloyepchbl ObIBAKOT TPEX TUMOB:

» PacueTHble (obtodepchbl (oblodepcbl Ha WHAMKATOPbI)) — MO UTOram 06palleHUst NepeuncnsiioTcs TOMbKO
[EeHeXHble CpefcTBa B pasmepe pasHulbl Mexay CTOMMOCTbIO OTKPLITWSI MO3WLUM UM TeKyLieil pacyeTHoi
LeHoli akTvBa. MocTaBka OHOPMIISIETCA TEXHUYECKOW CAE/KOW 3aKpbiTsi No3uuum, kotopasi B Tabnuue deal
nomeyaeTcs cneLasnbHbIM NPU3HAKoM B nonsx status_sell v status_buy (nogpo6Hee — cm. pasgen Tunbl CAenok,
thopmurpyemMble Npy UCNOSIHEHUM U UCTEYEHNUU (DBIOYEPCOB 1 ONLYOHOB).

« ToBapHble doblovepchbl (hblovepchbl Ha peasibHble aKTVUBbI) — N0 UTOraM 0bpaLleHns NepeuncnaioTcs CO6CTBEHHO
aKTUBbI U ileHeXHble cpeacTBa. NocTaBka 0OPMIISETCS TEXHUYECKON CAEMKON 3aKpbITUS No3uuun, kKoTopas B
Tabnuue deal nomeyaeTcs cneumanbHbIM NPU3HaKoM B nonsx status_sell n status_buy.

e ®bloyepchbl Ha akUMM — Npu NocTaeke No3vuUKMs No blouepcy NpeBpaLLaeTcsi B NMO3ULMI0 N0 UHCTPYMEHTY RTS
Standard co ctaHgapTHOW Aatoii ncnonHexus (T+4). NMocTaBka 0hOPMASETCS TEXHUUECKOW CAENKON 3aKpbITUst
Nno3ULMM Ha CPOYHOM PbIHKE W CAENKOM OTKPbITUA NO3WUMKU Ha cnoTte, KoTopble B Tabnvue deal nomevarotcs
crneumasbHbIM NPU3HAKoM B nonsx status_sell u status_buy.

Akcnupauyus onyMoHoB

B HacTosiuit MOMeHT cuctema FORTS nogaepxvBaeT amepukaHCK1e onuMoHbl Ha dhblouepchl. Mpy akcnpaumm
OMnLMOHa, NMO3MLVSI MO ONLMOHY NPeBpaLLaeTcs B NO3MLMIO MO hbloYepcy ¢ LeHO, paBHOli CTpaliky 3KCpUpyemoro
OnuUMOHa. IKCMMPALIMS OMLMOHOB OCYLLEECTB/ISIETCS B K/TMPUHIOBYHO CECCUI0. TEXHUUECKM IKCNMpaLms 0popMIsieTcs
CAENKOii 3aKpbITUA MO3NLMK MO OMLMOHY U CAEMKO OTKPLITMS NO3ULMKM Mo thbiodepcy, KoTopble B Tabnuue deal
MoMeYatoTcs cneLvaibHbIM NPU3HAKOM B nonsx status_sell u status_buy (nogpo6Hee — cM. pasgen Tunbl CAENOK,
chopMMpyemble NPV UCMOMTHEHUM 1 UCTEYEHUN (DbIOYEPCOB 1 OMLVMIOHOB).

3Kcnypaums onuMoHOB BO3MOXHA B ABYX PEXUMAX:

» [locpouHasi, BbINOMHAEMas Mo 3asBKe yyacTHUKa. [okynatenb MOXeT B /11060l MOMEHT NpeabsABUTL NPoAaBLy
Tpeb6oBaHve 06 MCNOMHEHUN OMNLMOHA, Noc/aB C cucTeMy 3asBKy 06 akcnupauumn (nogpobHee — cm. pasgen
MeTog OptChangeExpiration — 3asBky Ha 3KCnNUpaumio OMuUMOHOB). 3asBKM Ha 3KCnuMpaumio cobupatotcs B
TeyeHue BCeli TOProBoli Ceccuu, HO UCMOMHATCS ABa pasa B AeHb — B NPOMEXYTOUHbIA KAIMPUHT U B BEHEPHUI
K/IMPUHT.

- ABTOMaTMyeckasi, B [JeHb 3aBeplUeHVsi 06palleHus OonuuoHa. Beuyepom nocnefHero [HA o6pauleHus,
MapXupyemble OMUMOHBI, HAXOASLMECS B feHbrax 6osee YyeM Ha 1 (OblouepCHbI NMMMUT (PaccCUMTaHHbIA B
TeKyLLEM K/IUPUHTE), 3KCMIMPUPYIOTCSI aBTOMaTUYeCkn. 3TO NPpaBu/io NPeBasIMpYeT Haz NpasBuiamy aKkcrmpauuu,
BBEZEHHbIMW YYaCTHUKaMM.

Tunbl caenok, hopMupyemMble NpyU UCNOSTHEHUU U UCTEUEHUU (PbIOYEPCOB U
OMNUMOHOB

BuToBas macka npusHakos Tabnuubl deal notokoe FORTS_FUTTRADE_REPL un FORTS_OPTTRADE_REPL
(nons status_buy un status_sell):

e Ox4: 1 — BHecucTeMHas caenka (HepblHouHas LieHa); 0 — npocTast caenka (LeHa, 6nm3kas K pbIHOUHOI).
e 0x20: 1 — caenka UCMOMHEHNs ONUMOHA; O — He CAerKa NCMOTHEHUST OMNLMOHA.

e 0x80: 1 — MHAMKATOP WCTEYEHUS BPEMEHU AEeNCTBUS MHCTPyMeHTa (4NnA (dbio4epcoB — WUCNOSHEHWE, ANA
OMUMOHOB — UCTeueHune). [NMogaepxusBaeTcs 418 COXpaHeHNs COBMECTUMOCTY.

* 0x8000: 1 — caenka T+0 no nepeHocy no3uuun; 0 — He caenka T+0 No NnepeHocy No3nLUK.

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

* 0x40000: 1 —Ha6op caenok; 0 — He Habop caenok.

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

¢ 0x1000000: 1 — caenka noctasky Yepe3 RTS Standard; 0 — He caenka noctasku Yyepe3 RTS Standard.
« 0x2000000: 1 — cgenka, chopmmnpoBaHHast BHE TOProB.

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

* 0x8000000: 1 — cBaska; 0 — He cBA3Ka.

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

* 0x40000000: 1 — cpenka ucnosnHeHus chbtouepca unuM MHcTpymeHtTa RTS Standard (kpome wcnonHeHws
obrovepca vepes RTS Standard); O — He caenka UCNOSTHEHMS.

[ns ypo6etBa paboThl 63k-0hrcoB UHGOpMauus B Plaza-2 wnio3ax 1 oTyeTax CUHXPOHM3MpoBaHa. [na aToro B
otuetax f04_XXYY.dbf, f04cIXXYYZZZ.dbf, 004_XXYY.dbf, 004cIXXYYZZZ.dbf ucnonb3yetcs none signs. 31o none
NOCTPOEHO Ha OCHOBe 6UTOBOI Macku B Plaza-2.
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Tunbl caenok, popmmpyemMble Npu UCNOSIHEHUN N UCTEYEHUU (hbIOYEPCOB 1 OMNLMOHOB, NEPEUNCIEHBI B CieaytoLLei

Tabnuue:

Tun onepauun

Cpenka 3aKpbiTus

Cpenka OTKpPbITUA

[Qarta u Bpems, Korga

ABNAETCA caen KOMA.

B wn3ax u oTyeTax

» HOpugnueckn sBnsetcs
cLienko.

nosvumm nosuuum cAenkKy nosBATCs
B OTUeTe U Wo3e
MocTaBka akuwuii, | B LIK03ax 6yget|Het B wmo3e ¢ Havyana
TOpryembIxX Ha pbiHke RTS| HeHyneBo id, a B YTPEHHeln ceccun B [AeHb
Standard oTyeTax id oypet nocTaBku
paBHbIM O.
B oTyeTe nocne
LleHa caenku crnefylowero  Be4YepHero
oKpyrnsieTcs c KNMpvHra
TOYHOCTbIO A0 5 3HaKoB
nocne 3ansTon.
TexHunyeckas caenka
HOPUANYECKM He
ABNAETCA CAENKOM.
B wmo3ax u ortyerax
B 6uToBoIi mMacke:
npu3Haku Ox4
(BHECKCTEMHASA cherka),
0x80 (ncteueHmne
BpEeMeHMN nevictensa
NHCTPYMEHTA),
0x40000000 (coenka
MCMNOMHeHUs chblovepca).
McnonHeHne  chblouepcale B Lu03ax bypet|s B L03ax 6yget|Mocne BeyepHero
yepes RTS Standard HeHynesoli id, a B| HeHynesoii id, a B|knMpuHra B OeHb
oTyeTax id bypeTr| oTuyeTax id 6yAeT | IcnonHeHus dblovepca
paBHbiM 0. paBHbIM 0.
LieHa coenku [+ LleHa caenkun
oKpyrnsieTcs c| okpyrnsercs c
TOYHOCTbIO [O| TO4YHOCTbIO A0 5 3HakoB
MWHUMasbHOTo wara| nocne 3anAToii. O6bem
LieHbI. coenkn Ha CraHgapTe
B uncre Oymar paBeH
TexHunyeckasn caenka Oﬁ'beMy CbbeLlepCHOVI
ropnan4eckm He|  nposuummn B uncne bymar.

ABNAETCA caen KOMA.

B wnwo3ax U ortyetax
B 6uToBOI Macke:

B  6GuTOBOIA macke:

npusHaku Ox4|s B wmo3ax u oryerax

(BHeCcuUcTEMHan cpenka),| B 6uTOBOI macke:

0x80 (ucTeyeHne | npu3HaKM 0x4

BpPEMEHMN feiicTBuA|  (BHecUCTeMHas caenka),

NHCTPYMEHTA), 0x80 (ncteueHune

0x1000000 (coenka| BpemeHun faeiictaus

noctaekn uepes RTS| WHCTpymMeEHTa),

Standard). 0x1000000 (coenka

nocraeknm 4epes RTS
Standard).

VMcnonHeHne  chblovepcale B L03ax 6ypet|Het YTPOM B [i€Hb UCMOSTHEHNS
TpaguLIMOHHBLIM CNOCO60M HeHyneBoih id, a B

oTyeTax id 6ypet

pasHbIM O.

Liena caenkn

oKpyrnsertcs c

TOYHOCTbIO o

MWHUMaNbHOro wara

LieHbl.

TexHuueckas chenka

ropuanYecKm He
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Tun onepauyuun

Cpaenka 3akpbIiTus

Cpaenka oTkpbITUSA

JAata n Bpems, Korga

nosnuyum nosnuyum CAle/IKN NOABATCA
B OTYeTe n Wniose
npusHaku 0x4
(BHecucTEMHaAsA caenka),
0x80 (ncteyeHune
BpeMeHun faeiicTua
NHCTPYMEHTA),
0x40000000 (coenka
MCNONHeHUs hbloyepca).
McnonHeHne pacyeTHoro|e B Lno3ax 6ypnet |Het Beuepom B AeHb
hbtouepca HeHyneBol id, a B UCMOJTHEHNA doblovepca
oTyeTax id 6ynet
paBHbIM 0.
LieHa caenkun
OKpyrnsieTcs c

TOYHOCTbIO A0 5 3Haka
nocse 3ansiToi.

TexHnyeckas
ropuanyecku
ABNSAETCH CAENKON.

caenka
He

B wnw3ax un otyetax

VcnonHeHve onunoHa

B 6uTOBOI macke:
NpU3HaKu 0x4
(BHECHUCTEMHANA caenka),
0x80 (ncTeueHue
BpeEMeHN AevicTeuAa
WHCTPYMEHTA),

0x40000000 (coenka
MCMosiHeHNs chbtovepca).
B Lu03ax 6ypet
HEHyNeBOWA id. B
oTyeTax id 6ynet
paeibiM 0  (coenka

B BEYEPHEM K/IMPUHre),
HeHyneBoW id (cgenka B
NPOMK/NPUHTE).

LleHa caenku paBHa 0.

TexHuyeckasn
opuanNYecKm
SIBMISIETCS CAE/KOM.

caenka
He

B wnw3ax u oTtyetax

B LI03ax 6ypet
HeHyneso/ id, a B
oTyeTax id 6ynet
pasHbIM O.

LleHa caenkn

oKpyrnsiercsi c
TOYHOCTbIO [0 5 3Haka
nocse 3ansiToi.

lOpuanueckn siBnsietcst
cLlenkoi.

B wnw3ax un otyeTtax

B 6uTOoBOI Macke:
npusHaku Ox4
(BHECKCTEMHASA caenka),
0x20 (coenka

MCMO/THEHUS ONLMOHA).

Cpenku NCNoSIHEHUA
OMNLMOHOB reHepUpPYHTCS:

* B npomMKavpuHre
* B BeyepHeM KnupuiHre

B 3aBMCUMOCTH oT
BPEMEHM nogaun 3asBKu
Ha WCMOJSIHEHVE OnLMOoHa
(reHepauus B 6amxanem
KAVpuHre)

VcTeyueHmne onumoHa

B 6utoBsoli mMacke:
npusHaku 0x4
(BHECHCTEMHASA chenka),
0x20 (caenka
MCMOSTHEHUS ONLMOHA).
B LU03ax oypet
HeHynesoli id, a B
oTyeTax id 6ynet
pasHbIM O.

LleHa caenku pasHa 0.

TexHuyeckasn
ropuanYeckm
SABMISIETCS CAE/KOM.

caenka
He

B wnw3ax u otyetax
B 6uTOBOI macke:
npusHaku 0x4
(BHECKCTEMHASA caenka),
0x80 (ncteueHune
BpeMeHun neincteus
WHCTPYMEHTA),

Het

Beuepom B AeHb
MCMNONHEeHUs dbloyepca
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Tun onepauyuun Cpaenka 3akpbIiTus

nosuuumn

Cpaenka oTkpbITUSA
nosnuum

JAata n Bpems, Korga
cAenKn NosBATCSA
B OT4YeTe U Wise

0x800000 (coenka
NCTEYEHNS OMLIMOHA).

Toprosble CAENKM OTPAXATCS C/eAyoLwM 06pasoMm:

Onepauuu B Xofie TOPros

NHdopmauusa no onepaymsam

Cpoenka Mo (blovyepcy Ha akuMM Ha OCHOBaHUW
afpecHoil 3asBKu

B wto3ax v oTyeTax 6yAeT YHWUKasIbHbIA HEHYNEBOM
id.

LleHa cpaenku okpyrnsietcs  c
MUHUMa/IBHOTO Lara LieHbl.

TOYHOCTBIO 10

HOpuanueckun SBNSETCS CAESKOIA.

B wnio3ax n oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTemHas caenka), 0x4000000 (agpecHasn
chenka).

Cpenka no (blovepcy Ha akuuMm Ha OCHOBaHUW
6e3afpecHoli 3asBKM

B wnto3ax 1 otyeTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LleHa cpaenkun OKpyrnserca C
MWHUMaJ/IbHOTO Liara LieHsbl.

TOUHOCTBIO A0

HOpuAanyeckun SIBNSETCS CAENKOIA.

B wn3ax u otyetax B GUTOBOI Macke: 3Ha4YeHue BO
BCeX NepeyncneHHbIx 6utax paBHO HynHO.

Cpoenka no OnuMoHy Ha cbbroqepcu Ha akuunm Ha
OCHOBaHMn ap,peCHoﬁ 3asiBKnN

B wnio3ax n otyetax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LieHa cAenku OKpyrnsieTcs C
MWHMMasIBHOTO Lara LieHbl.

TOYHOCTbO A0

HOpuanyeckn SBNseTca CAenKoi.

B wo3ax u oTyeTax B OGMUTOBOIW Macke: MpPU3HaKu
0x4 (BHecucTeMHas cgesnka), 0x4000000 (agpecHas
caenka).

Cpoenka no onuuMoHy Ha bloYepcbl Ha akuum Ha
OCHOBaHUN 6e3aapecHoi 3asBKN

B wnto3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

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

TOYHOCTbLIO A0

FOpuanuecku aBNsieTcs cAenKoii.

B wnto3ax un otyetax B GUTOBOI Macke: 3HaYeHne BO
BCEX NEePEUNCIEHHbIX BUTAaX PaBHO HYIO.

Cpenka no nepeHocy nNO3vLMKM MeXAy KameHTamu
onHoro 6pokepa T+0

B wto3ax v oTyeTax 6yAeT YHVUKasIbHbIA HEHYNEBOM
id.

LleHa cpenkn oKpyrnifieTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansTon.

HOpuanueckun SBNSAETCS CAESKOIA.

B wnio3ax 1 oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTeMHas caenka), 0x8000 (caenka T+0 no
nepeHocy nosuuum), 0x4000000 (agpecHas caenka).

TexHuyeckas cAenka Ha OCHOBaHUM 1 YacTu afpecHol
3asaBkn Peno

B wnto3ax n otyeTax OyAeT YHVKasIbHbIA HEHYNeBoW
id.

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

HOpuanueckun SIBNSETCS CAENKOIA.
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Onepauuun B Xxoae TOpPros

NHdopmaymsa no onepaymsam

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

TexHuyeckas cAenka Ha OCHOBaHUW 2 YacTu afpecHol
3asaBkn Peno

B wno3ax n otyeTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

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

HOpuanyeckn SBNseTca CAesKoi.

B wo3ax u oTyeTax B OGMUTOBOIW Macke: MpU3HaKu
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHuyeckas cpenka Ha oOcHoBaHumM 1

6e3agpecHoit 3asBkM Peno

vyactn

B wnio3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsercs ¢ TOYHOCTbI A0 5 3HaKa
nocse 3ansiToii.

HOpuanuecku He ABNSiETCA CAEMNKOIA.

B wn3ax v otyetax B OMTOBOW Macke: MpuU3Haku
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHuyeckas cAenka Ha OCHOBaHUM 2 YacTu afpecHol
3asaBku Peno

B wto3ax v oTyeTax 6yAeT YHUKasIbHbIA HEHYNEBOM
id.

LleHa cpenkn okpyrnsietca ¢ TOYHOCTbI A0 5 3Haka
nocne 3ansTon.

HOpuanuecku He ABNSiETCA CAEMKOIA.

B wni3ax n oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHnueckasi caenka Ha OCHOBaHMM 1 yacTu afipecHoi
napHoli 3asBKK

B Wwnto3ax v oTyeTax 6yAeT YHWKasbHbIA HEHYNEBOM
id.

LleHa caernku OKpyrnifeTcss ¢ TOYHOCTLIO A0 5 3Haka
nocne 3ansaToi.

HOpuanueckun SBNSETCS CAESKOIA.

B wnto3ax 1 otyeTax B 6UTOBOI Macke: npu3Haku 0x4
(BHecucTemHasa cpenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHnueckas cAenka Ha OCHOBaHWMM 2 YyacTu afpecHoi
napHoii 3as1BKu

B wnio3ax n otyeTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

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

HOpuanyeckn SBNseTca CAesKoi.

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

TexHuyeckas cpaenka Ha oOcHoBaHuM 1

6e3a4pecHO NapHO 3as1BKM

vyactm

B wnio3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

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

FOpuanuecku aBnsieTcs caesKoii.

B wnto3ax n otyetax B 6UTOBOI Macke: npm3Haku 0x4
(BHecucTemHasa cgenka), 0x40000 (Habop caenok),
0x8000000 (cBsa3Ka).

19




LWnto3 POPTC Plaza-2

Onepauuun B Xxoae TOpPros NHdopmaymsa no onepaymsam

TexHuyeckas cAenka Ha OCHOBaHUM 2 YacTu afpecHoli|¢ B wwto3ax u otyetax GyAeT YHUKa/bHbI HeHyeBol
napHoii 3as1BKn id.

» LleHa cZenkn oKpyrnsieTcs ¢ TOYHOCTbI A0 5 3Haka
nocse 3ansiToil.

* HOpuanyeckmn aBnseTcs CAEKONM.
* B Wo3ax 1 oTyeTax B GUTOBOW Macke: npusHakm 0x4

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

PacnucaHue TOpProB v KJIMpuHra

PacnucaHue ToproB. ToproBble ceccuu

Topru B cucteme FORTS oCyLLECTB/ISAOTCA B paMKax TOProBoi ceccuun. ToproBasi CECCUsi B CUCTEME He CBsi3aHa
C KaNleH4apHbIMK CyTKamMy 1 BK/IOHYAET B Ce6S:

¢ BeuepHIo0 TOProByto ceccuio — AN peanbHbIX Topros anutea ¢ 19.00 go 23.50 o MOCKOBCKOMY BpeMeHM.

« [lHEBHY!0 TOProByto CECCU0 — A1 peasibHbIX TOpros anuTcs ¢ 10.00 fo 18.45 cnepytolmx KasieH4apHbIX CYTOK.
B npegfienax ofHOM TOProBoi ceccun 06paLLaloTCcs O4HN U Te Xe TOProBble MHCTPYMEHTbI U MPUMEHSIIOTCS OfHU U Te
Xe napameTtpbl 4519 pacyeta obecneyeHus. CyLecTByeT TexHnyeckas BOSMOXHOCTb BBECTV YTPEHHIO TOProBYtO
Ceccuio [10 Hauasia JHEBHbIX TOProB, KOTOpas Noka He UCMOo/b3YEeTCsA. B npomexyTkax Mex iy TOpProBbIMn CECCUAMM

NPOU3BOAUTCA PSA BaXKHENLWNX ANns cuctemMbl FORTS onepauuii, Takux Kak KAMPUHT, UCTEYEHNE CPOKa AeincTBus
KOHTPAKTOB, reHepauus 1 paccbisika OTYETOB U T.N.

MpoMeXyTouHbIi KNUPUHT

BHYTpW [HEBHOW TOProBoOi Ceccuu CyLIeCTByeT nepepbiB, KOTOPbIA B peasibHoi cucteme FORTS pgnutca c

14.00 o 14.03 no MOCKOBCKOMY BPEMEHU, B TEUYEHME KOTOPOro MPOXOAUT MPOMEXYTOUHAs KNMPUHTOBas CECCUs

(MPOMEXYTOUHbBIN KAUPWHT). MPOMEeXyTouHass KIMPUHIOBAas CeCccust HyxHa fA/1a Toro, 4Tobbl 3admkcupoBaTtb

B CepefiMHe [HA HOBble pacyeTHble LeHbl M0 WHCTPYMEHTaM W MNepeyncnivTb BapuauyoHHYI0 Mapxy Mexay

yyacTHVUKaMu KNNpUHra.

B npomeXyTOouHbI KIMPUHT U3MEHSAIOTCA:

¢ PacyeTHble LEeHbl WMHCTPYMEHTOB, MO KOTOPbIM OblVM TOProBble onepauun B NEpUof BEYEPHUX TOPros U
nepBoii NOMOBUHbI AHEBHbIX TOProB. CTapble U HOBblE PacyYeTHbIE LiEHbI OTOOPAKAOTCS B CneLyasibHbIX MOsX
Tabnuy, fut_sess_contents n opt_sess_contents, notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
COOTBETCTBEHHO.

* CB06GOAHble CpeAcTBa KIMEHTOB NOCNE pacyeTa WM NepeyvciieHnss BapuauyoHHON Mapxu. MepeuncneHHas
BapuaLMoHHas MapXa oTobpaxaercs B cneLmasibHbix nonsx tTabnuupl part notoka FORTS_PART_REPL.

B NPOMEXYTOUHbIA KMPUHT HE N3MEHSOTCS:
e Pasmep IMMUTOB NO MHCTPYMEHTAM.

* CocTaB TOProBbIX MHCTPYMEHTOB. YAasieHne cTapblX UHCTPYMEHTOB U ,u,oﬁaBneHme HOBbIX OCYLLECTBNAETCA B
OCHOBHYH KMPWUHIoBYy0 Ceccuto.

OCHOBHOVW KNUPUHT

OCHOBHOI4 KTMPUHT NPOBOAMTCA N0 OKOHYaHWK TOProBoii ceccum B nepmog, ¢ 18.45 1o 19.00 MOCKOBCKOTO BPEMEHW.
B npoviecce kvMpuHra BbINoIHAETCA:

« PacueT v (ouKcauysi pacyeTHbIX LieH MHCTPYMEHTOB MO UToraM BCeil ToproBoii ceccui
 PacueT v nepeuvcrieHe BapuaLoOHHOW MapXu Mexay y4acTHUKamm.

e YpaneHue TOProBbIX WHCTPYMEHTOB, C WCTEKLIVMM CPOKOM O6palleHusi, n [o6aB/eHNe HOBbIX TOProBbIX
WNHCTPYMEHTOB.

e OGHOBNEHVE WHOPMAaLMM O KIWEHTax, OPOKEPCKMX W pacyeTHbIX MpMax nyTeM yfasieHus CcTapoW
NHOPMALIMKN 1 3aKauKM HOBbIX JaHHbIX U3 KIIMPUHTa.

[Mocne 0CHOBHOrO KNMpUHIa Npon3BoANTCA reHepaLmns 1 paccblsika OTYETOB NO UToram TeKyLLleI7I TOpFOBOVI ceccun.
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OCO06EeHHOCTU NoOBeAEeHUA PasHbIX CYLHOCTE B CUCTEME NMPU Ha3HA4YeHUN HOBOIA
TOProBoii ceccumn

CnpaBoYHasi U CeCCMOHHasi UHthopMauus

Mpu HasHaYeHWN HOBOW TOProBOW Ceccuy AaHHble U3 CNPaBOYHbIX TabnuL, B KOTOPbLIX CyLLEeCTBYET NpuBs3Ka K
HOMepy Ceccuy 3akaunBatoTCA BHOBb M3 K/IMPUHIA C yka3aHeM HOBOro HoMepa TOprosoli ceccuun. B cnpaBoyHble
Tabnuupbl, B KOTOPbIX HET NPUBS3KM K HOMEpPY Ceccuu, NpUchbinaeTcs Habop M3MeHeHWl, TO ecTb A06aBNATCA
HOBblE 3anvcy, MoABMBLUMECA A5 HOBOW TOProBOW Ceccun, W y[ansdlTcs 3anucu Ans 06bekToB, KOTOPbIX
He [O0MKHO 6biTb B HOBOW TOProBoli ceccun.CnpaBoyHble Tabnuubl — 3TO Tabnuubl, NPUXoAsLMe B MOTOKax
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. UTorom Bcex 3TUX U3MEHEHUIA siBNsieTcA Ao06GaBneHue B
Tabnuuy session 3anncu ¢ HOBbLIM HOMEPOM CeCccUm.

[eHbru v nosuumn

Mpy cMeHe TOProBoii ceccrMmn MHhopMaums 0 CPeAcTBax, IMMUTaxX U NO3ULMAX KTMEHTOB OOGHOBNSIETCA B pEXUME
NPUMEHEHNs1 OGHOB/MEHUIA, TO €CTb MEHSIIOTCS TO/IbKO Te 3anucy, B KOTOPbIX BO BPEMS KMpWHra peasibHo
npousownn usmeHeHus (notokm FORTS_PART_REPL n FORTS_POS_REPL, notok FORTS_INFO_REPL,
Tabnuupl diler_params u client_params).

3asaBKu u caenku

OcHoBHas ToproBas uWHdopmauus (notokm FORTS_FUTTRADE_REPL un FORTS_OPTTRADE_REPL)
COXpaHseTCs, T.e. [0 HOYM TeKyLlero AHS B penmkauuy AOCTYMHbl 3asBKU U CAENKW, caenaHHble Ao 19.00 B
TeKyLLyt0 TOProByt0 CECCHIO.

Mpy cmeHe TOProBOW Ceccun MPOMCXOAUT aBTOMAaTUYeCKOe nepeBbiCTaB/ieHne MHOFOAHEBHbIX 3asBOK, AaTa
NCTEYEHNS KOTOPbIX eLLe He HacTynuaa, NnyTeM yaasneHus cTapoli 3asBky 1 Ao6aBneHNst HOBOM (C HOBbIM HOMEPOM).
YuutbiBas, 4To B pensvky B Tabnuuy orders_log nHcpopmaumsa 06 aTom He npefaeTcs, KNneHTckasa cucteMa Ao/mkHa
6bITb YCTPOEHa cregytowmum obpasom. Mpy o6HapyXeHVM HOBOrO HoMepa TOProBol ceccun B Tabnumue session,
K/IMEHTCKas cuctema [o/xHa "3abbiTh" 060 BCeX 3asBKax, KOTOpble Y Hee COXpaHWUNWCb B MamsTh A0 3TOro, U
"cnywarb" pennvky Ha npeaMeT NOosAB/IEHUS HOBbIX 3asBOK, C yKa3aHWeM HOBOrO HOMepa TOProBoil CECCUuw.

NHCTpyMeHTbI

Mpu cMeHe TOProBOW ceccun NPOMCXOAMT yAasleHUe TOProBbIX MHCTPYMEHTOB, C UCTEKLLMM CPOKOM OGpalleHus,
1 pobasneHne HOBbIX TOPrOBbIX WHCTPYMEHTOB. CyllecTByeT Npasuio — HOBbIMU WHCTPYMEHTaMW Hesb3s
ToprosaTb B BEYEPHIOI TOProByto ceccuto (¢ 19.00 fo 23.50), npy 3TOM faHHble UHCTPYMEHTbI MPUCYTCTBYIOT B
cucTeme, vHbopMaums No HAUM NpUXoauT B pennuke. B Tabnuuax fut_sess_contents u opt_sess_contents Takue
MHCTPYMEHTbI NOMeYeHb! cnelynasnibHbIM NPU3HaKoM.

MoTokmn pennukauyuun

Ha rpaHuue ToprosbIxX ceccuii NoTokn pennnkaunum moryTt ObITb LUTATHBIM o6pa30M 3aKpbITbl 1 NEPEOTKPbLITbI 3aHOBO
cepeepamm TOpFOBOVI CUCTEMbI, NPU 3TOM MO HEKOTOPbLIM MOTOKaM MOXET NpuATHN yBeaoM/IeHne 0 CMeHe HoMepa
XN3HN CXEeMbl.

B HaCTOALUMIA MOMEHT, 6€3 CMEHbI HOMEpa XXM3HU MOTYT NEePEeOTKPLIBATLCS CEAYHOLLME NOTOKM:

¢ [OTOKM C 06LUMM PbIHOYHBIMU AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
e [MOTOK C TeKyLMMK 3HaYeHuaAMK BonatuibHocT FORTS_VOLAT_REPL.

* [1OTOK C TEKYLLMMUN 3Ha4YEHMSAMU BapunaunoHHoli mapxm FORTS_VM_REPL.

MOTOKM, KOTOpbIE HE NEPEOTKPbLIBAIOTCS:

 TloTokM co cnpaBoyHoii nHcpopmaumeit FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.
 [loTokuM ¢ Toprosoii uHcpopmaumein FORTS _FUTTRADE_REPL n FORTS_OPTTRADE_REPL.

* [MoTtoku co cpe3amu ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
 TOTOKM arpermpoBaHHbIX CTakaHoB.

- MoTokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

* [NoTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

¢ Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

Mcnonb3oBaHue MmexaHn3ma CVIHXpOCOﬁbITI/IVI Ansa nonyvyeHnsa KOHCUCTEHTHOIo COCToAHUA AaHHbIX
B cucteme

Ecnn gna pa3pa6aTb|BaeM0|7| CUCTEMbI KPUTUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOEe
COCTOsAAHME BCeX AaHHbIX B TOpFOBOIZ CUCTEME Ha HEKOTOopble «BaXHble» MOMEHTbl BpEMEHN, TO Takasd cuctemMa
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[0/MKHA MCNO/b30BaTb MEXaHU3M CUHXPOCOOLITWIA, fOCTYNHbI HaunHas ¢ Bepcun 3.8.2 cuctembl FORTS. B 3.8.2
AN CUHXPOHMU3ALMMN [OCTYMHbI CNeaytoLne COCTOSAHNS TOPrOBON CUCTEMBI:

¢ [laHHble 4719 HOBOW TOProBOW CECCUM 3aKadaHbl U paccumTaHbl
¢ [laHHble Nocne NPOMK/IMPYHIa nepepaccymTaHbl

« [laHHble NOC/Ie OCHOBHOIO K/IMPWHra nepepaccUYnTaHbl

¢ Hauano npomexyTo4yHOro KNnpuHra

¢ Hauano 0CHOBHOro KNnpuHra

[NA yBEeAOM/EHNs] BHELLUHUX CUCTEM O HACTYM/IEHWWM ONpefeieHHOT0 COCTOSIHWSI TOProBOW CUCTEMbI, B MOTOKM
pennukauuv go6aBnsieTca HoBas Tabnuua sys_events cnegyolero oopmara:

Mone Tvn OnucaxHvne

repllD i8 CnyxebHoe none  noAcCUCTEMbI
pennvkauum

replRev i8 CnyxebHoe none  NOACUCTEMBI
penavkauun

replAct i8 CnyxebHoe mnone  NOACUCTEMBI
pennavkauun

event_id i8 YHUKabHbIN naeHTudukarop
€o6bITUA

sess_id i4 MaeHTuchmkaTop TOprosoii ceccum

event_type i4 Tun cobbITua

message c64 TekcToBoe onvcaHve

Tabnuua fo6aBnseTcs B CnegytoLye NoToku penukaumi:
« FORTS_FUTTRADE_REPL

« FORTS_OPTTRADE_REPL

+ FORTS_INFO_REPL

« FORTS_PART_REPL

+ FORTS_POS_REPL

¢ FORTS_FUTINFO_REPL

« FORTS_OPTINFO_REPL

MpaBuna CUHXPOHM3aLUUN AaHHbLIX Cneayowme - Npu HacTynneHuu rno6asbHOro cobbITns B TOpI'OBOVI cucreme,
nocne reHepaynun BCeX AaHHbIX NO 3TOMY CO6bLITIO BCEMM nogcuncremamun TOpFOBOVI CnCTemMnl, B Taﬁfll/ILl,bI
Sys_events BCTaB/AeTCcs 3anncb C O4HUM U TEM Xe event_id, c event_type, COOTBETCTBYIOLLUM TUNY co6bITNSA:

« [laHHble 4119 HOBOW ceccuu roToBbl (event_type = 1)
 [laHHble NOCNe NPOMKIMPUHIA FOTOBbI (event_type = 2)
 [laHHble MOC/Ie OCHOBHOTO K/IMPUHIa roToBbl (event_type = 3)
« Hauano npomexyTouHoro knvpuHra (event_type = 4)

» Hauano ocHoBHoro knunpuHra (event_type = 5)

BHelWHsAs cucTema, MOXET nofnucarbcs Ha nosnydyeHne Tabnuubl COBbITUIA BO BCEX UHTEPECHLIX el MoTokax
pennvkauum 1 NonyyYnTb yBeAoM/IEHWE O TOM, KOrga fAaHHble roToBbl. Bo Bcex MoTokax pennvkaumu 3anucu B
Sys_events, OTHOCSILMEeCs K 04HOMY COObITMIO B TOProBOi cucTeMe ByayT MMETb OAMHAKOBbLIM event_id. B monsix
sess_id 1 message BblgaeTcsl pacluMpeHHas MHopmaums — HOMep HOBOWM WM TeKyLeil TOProBoW ceccumn u
TeKcToBOe coobLeHre. Obpaliaem 0c060e BHMMaHe Ha TOHKOCTU:

* He rapaHTupyeTcsl MAEHTUYHOCTb 3HAYeHUi cnyxe6HbIX noneii repliD, replRev B pasHbix NOTOKax pensikauumn
[N151 OZIHOTO 1 TOTO Xe Cco6bITvsi. OPUEeHTMPOBATLCSA CTOUT TOJLKO Ha event_id.

¢ YBeflOM/IEHME B SYS_events npuxoaut MOC/IE Bcex fAaHHblX, B 4aCTHOCTM 3TO O3HA4aeT, yTo B pexume
nony4yeHusa gaHHbIX on-line BHeLWHAS cuctema nony4ynT CHa4dasia CaMu HOBblE flaHHble, HanpumMmep, UHCTPYMEHTbI,
Ha3Ha4eHHble B HOBYH) CECCUKO U/TN NepeHeceHHble B HOBYHO CECCUI0 MHOToAHEBHbIE 3asBKN, a yXe NoToM —
yBeOM/IEHNE B SYS_events.

PacnucaHue UrpoBbIX U TECTOBbIX TOProB

MomMuMo peasnbHol ToproBoi cucteMbl FORTS, cyLecTByeT UrpoBasi CMCTEMa U TECTOBASA CUCTEMa /18 BHELLHWX
pa3paboTUnKoB.
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PacnucaHve pa6oTbl UrPOBOIA CUCTEMBI:

* BeuepHssa Toprosas ceccus: 19:15 — 22:00.

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

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

¢ [MpomknupuHr: 14:00 — 14:03.

¢ [MocTaBka 1 Toukm X ans nocrtaeku: 16:00 — 16:30.
PacnucaHvie paboTbl TECTOBOW CUCTEMBI /151 BHELLHMX Pa3paboTyMKOB:
* BeuepHsas Toprosas ceccusi: 15:30 — 23:50.

¢ YTpeHHsa Toprosas ceccus: 07:00 — 07:15.

* OcHoBHas Toproas ceccus: 07:15 — 14:45.

¢ [poMKanpuHr: 12:00 — 12:05.

e Touku X gna noctasku: 13:00, 13:15.

MocTaBka: 13:30 — 14:00.

YnpaBneHne puckamm n IMMUTNPOBaHUE TOProBbIX onepau,vu‘/'l

FapaHTuiiHoe o6ecneyeHne

PeanusoBaHHasa B FORTS Cuctema Ynpaenenust Puckamy no3BosisieT B MakCYMasibHOW CTENEHN CHU3UTb PUCK
HeuncnosiHeHns 0653aTeNbCTB U OCYLECTBIATh HENPEPLIBHYHO OLIEHKY YPOBHS PbIHOYHOTO pUCKa NO3ULUIA KaXKaoro
yyacTHrKa. F4poM cucTeMbl SBASIETCA aNropuTM pacuyéTta rapaHTuiiHoro obecnedvenus (initial margin, ganee o)
nof OTKPbITblE NO3ULMW YHACTHUKOB TOPrOB.

OpHoii 13 KToueBbIX ocobeHHocTeli CucTembl YnpaeneHusi Puckamm FORTS siBNsSieTCSt MCNOMb30BaHUE OHMaiiH
pacuéta obecneyeHusi Mog 3asiBKM W Mo3vLyK, MPOU3BOAMMOIO B pamKax TOProBoii TpaH3akuuu. lMpu Takom
NoAX0Ae NOSIBMIEHNE B CUCTEME HEOBECTEUEHHBIX 3asIBOK U CAE/TOK MPaKTUYeCKN UCK/TYAETCS, T.K. JOCTATOYHOCTb
o6ecrneyeHVsi NPOBEPSIETCS 0 TOTO, KaK 3asiBKa NosiB/ISETCS B CUCTEME.

[pyroin BaxkHO ocobeHHOCTbIO CucTembl Ynpaenenust Puckamm FORTS saBnseTcs TpexypoBHeBas cuctema
pacyeta. BHyTpM CUCTEMbI YHaCTHUKM TOProB MOAPa3Ae/ATCA Ha TPU KaTreropuu:

e PacueTHasa dwpma. PacueTHble UpPMbl  SIBASIOTCS  OpraHv3auusimMi, HernocpeAcTBEHHO  HECYLUMMM
OTBETCTBEHHOCTb W MOKPbIBAKOLME PUCKM CBOUX K/IMEHTOB U CyGOpPOKEpOB. PacueTHble (upMbl HecyT
06s13aTenbCTBa:

* UneHcTBO B CeKLMM CPOYHOTO PbIHKA.

* JInueH3nsa GupxeBoro NocpeaHVKa, CoBepLUatoLLErO TOBAPHbIE (PbOYEPCHBIE 1 OMNLMOHHBIE CAENKN B BUPXEBOIA
TOoproesie, BblgaHHas deaepanbHol Cry60i No OUHAHCOBbLIM PbIHKAM.

» B3Hoc B CTpaxoBoii thoHg,
+ TapaHTuiiHOe obecneyeHne COGCTBEHHbIX CAEMOK U CAE/T0K CBOUX K/TMEHTOB U Cy66poKepoB.

» Bpokepckas upmMa. B oT/Mume oT pacueTHbIX hrpM, Gpokepckue prpMbl He PacCUUTLIBAIOTCSA MO onepauysm
HanpsiMylo ¢ GUPXKER, a PacCUNTLIBAIOTCA CO CBOE pacueTHoli oMpMoit, A/ GPOKEPOB HeT TpeGoBaHWii No
Ha/IMUMIO NIULIEH3UIA 1 NO BHeceHUo cpefcTB B CTpaxoBoi poHA. Bpokepckue hMpMbl HecyT o6siaTenscTea
rapaHTUiHOro o6ecneyeHnst CO6CTBEHHbIX CAEMOK U CAEMNOK CBOVX K/TUEHTOB.

¢ «KnuneHT. Jlloboe topuamyeckoe v husnyeckoe NnL0 MOXET NPUHUMATL yYacThe B Toprax Ha pblHKe hbioyepcoB u
onumoHoB FORTS B kauecTBe knneHTa. [11s 3Toro Heo6xoAMMO 3aK/I4nTh AOr0BOP HAa TOProBOe 06C/yXMBaHe
¢ 6pokepcKoit hMPMOIi UM HENOCPELACTBEHHO C PACYETHON (PMPMOiA. KNMEHT coBepLLaeT Bce AECTBUA B Toprax
OT UMeHu cBoeit B® nnm Po.

B COOTBETCTBUYM C pea/IN30BaHHbLIM NOAX0A0M rapaHTuiiHoe o6ecneyeHre 1 pUCKN PacCUNTLIBAIOTCS Ha BCEX TPEX
YPOBHSIX OTAE/bHO: OTAE/bHO PUCKK MO pacyeTHolt ompme, pUCkU No BceM GpokepckuM orpmam P® 1 pucku no
BCEM K/IMEHTAM. JTO SIBNAETCS YHUKA/bHbIM C/ly4aeM B MUPOBOi NPaKTUKe, 1 TapaHTUPYET, YTO TOProBble IUMUTSI,
BbICTAB/EHHbIE HA KIMEHTA, HUKorAa He GyayT UM NPeBbILLEHbI.

ToproBble NTIMMUTbI

ToproBble MMUTLI P® n B® — 3T0 AieHexXHbIe CPeACcTBa, pasmeLleHHble aTuMy P® 1 b® Ha CBOMX TOProBbIX CHETax
B KL| PTC. [leHexHble cpeacTBa B® — 310 cymma [ileHeXHbIX CPeACcTB BCeX KNMeHToB b®. [leHexHble cpefcTea
P® — 370 cymma AeHexHbIX cpeacTB Bcex ee b®, Bkouasa AeHbrn camoii PO. PO moxeT nepeBoanTb B TeHeHne
TOProB AeHbIM Mexay cBoumu B 1 HenocpeAcTBEHHO co60ii. Mpu 3TOM CymMapHOe KONMYEeCTBO AeHer y PO He
MeHseTcs.
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ToproBble IMMUTbI UCMOMb3YHTCS A1 PE3ePBMPOBAHUSA OTPULLATE/bHOM BapraLMOHHOK MapXu, CnncaHusi C6opos,
cnucaHus/3aunceHns npemMum, pesepeuposanus MO.

[JeHexHble cpefcTBa K/IMEHTOB He MOCTYNaloT U3 KAupuHra. OHW yCTaHaBNMBAIOTCS B paMKax TOProBoli cucteme
camoii B® unn PO. Takue AeHexHble CPeficTBa Ha3blBAOTCSA TOProBbIM IMMUTOM K/IMEHTOB. ECN Y KUEHTA ecTb
JIMUT AeHEeXHbIX CPeACTB, TO NPY NOCTAHOBKE 3as1BKU TakvM K/IMEHTOM OCYLLECTBSETCS NPOBEPKa AOCTaTOYHOCTH
CPEeACTB Y 3TOr0 KAMeHTa. Ecm nuMnTa AeHexHbIX CPEeACTB HET, TO Takasi NpoBepKa He ocyLLecTBAseTcs. B aTom
cyyae ocyLLecTBsieTcA NpoBepKa AOCTaTOYHOCTM CPeACTB To/MbKo Y B® 1 ee P®. B 06LeM cyyae 3asiBka MOXET
6bITb BbICTAB/IEHA TOMLKO, €C/M Y BCEX TPEX YPOBHEN: KneHTa, B®, P®, OCTATOUHO AEHEXHbIX CPEACTB.

B TC cyLLecTBYIOT eHeXHble CpeAcTBa TOMbKO ABYX BUAOB — AEeHbIV U 3a10rv. 3aorn — a1o LIB nnv BanioTa,
koTopble KL, PTC cornaceH npuHuMaTh B kauecTBe obecnedeHus. JeHbrn 1 3a510rm B 06ecneyeHne npuH1MaoTcst
B HEPaBHbIX JONAX. [l0/1 3a/10r0B HE MOXET NpeBbiwaTh 50% OT 06LLeli CyMMbI AEHEXHbIX CPEACTB.

[ns ynpaeneHusi TOProBbIMM IMMUTaMK KIMEHTOB ucnonbdyetcs Metog FutChangeClientMoney — M3meHeHne
KIIMEHTCKUX MmnTOB. OH 06ecneyrBaeT cieaytolime BO3MOXHOCTU:

* YcTaHoBKa/M3MeHeHvelyganeHve ToproBbIX IMMUTOB (OTAENBHO ANS AEHET U 3a/1070B).

« Ycunenve/ocnabneHve Tpe6oBaHU K rapaHTWiiHOMy o6ecnedyeHuio KvMeHTa NyTeM BBOAA CrheLuasibHOro
Ko3thhuLMEHTa, Ha KOTOPbI YMHOXAETCs cymmapHoe MO kaMeHTa npu NocTaHoBKe 3asBku. MpoBepka Ha
[OCTATOYHOCTb CPEACTB BYAET OCYLLECTBSTLCS C YYETOM 3TOT0 KOI(hULMEHTA.

« ABTOMaTWYeCKuii yueT pesynsTaToB TOProB KIUEHTA B IMMUTAX B CEAyHoLLeli ToproBoii ceccuu.

[na ynpaBneHus TOproBbiMM nuMuTamn 6Gpokepckux cupm ucnonb3yetcs Metog FutChangeBFMoney —
N3meHeHve nuMuToB 6poKepcknx hrpm OH NO3BO/AET TOMbKO YCTAHOBUTL UV U3MEHUTL TOPTOBbIE SIMMUTBI.

[ononHutenbHoe NMMUTUPOBaHUe onepauuii Ha pbiHkax RTS Standard n RTS

Money

B pamkax 061X TOProBbIX IMMUTOB KNIMEHTOB U B MOXHO BbIAENNUTL OTAE/BHO IMMUTLI HA NPOBEAEHME OnepaLuii
Ha pbiHKkax RTS Standard n RTS Money. Bpokep MOXeT BbICTaBUTb CBOEMY K/TMEHTY (Win PO 6pokepy) orpaHnyeHnst
Ha nokynky akuuii RTS Standard (BantoTbl Ha RTS Money), B BUAe CYyMMbl A€HET, KOTOPY MOXHO MOTpaTuTb 3a
OfiHYy TOPrOBYH CECCUIO. VNN e orpaHnyeHns Ha NpoAaXy akuwii, B BUAE KOMMYeCTBa akuuii B 10Tax, KoTopoe
MOXHO NPOAATbL 3a 0fiHY TOProBYH ceccuto. MNpu JOCTUXEHWUM 3TOTO OrPaHNYEHUs NONb30BATE/HO BblAETCS OLIMOKa,
1 3as1BKa He BbICTaBNSETCS.

[ns ynpaBneHns numutamm Ha pbiHkax RTS Standard n RTS Money B wWo3e nNpegycMOTpeHbl cneaytowime
MeToabl:

« Mertog FutChangeClientMoney — M3MeHeHWe KIMEHTCKMX IMMUTOB (OrpaHnyeHus no AeHbram).
* Mertog FutChangeMoney — VI3MeHeHue nimmuta Ha nokyrnky cnotos no b® (orpaHuyeHns no geHbram).

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

¢ Metog FutChangeBrokerVcb — W3meHeHve napamMeTpoB 6pokepckoli ¢mpmbl MO 6a30BbIM  akTvBam
(orpaHnyeHns no akumsim).

OrpaHn4yeHust Ha TOpProBble onepauun u oTKpbITUE I103I/ILI,I/II7I ANnA K1INeHToB

Cuctema FORTS npegocTaBnseT BO3MOXHOCTb BBOAUTb JAOMNOSHUTENbHbIE OrPaHNYEHNSI HA NPOBEEHNE TOPrOBbIX
onepauuii KIMEHTOM, KOTOpble B cucTeme (hOPMY/IMPYIOTCA Kak 3anpetbl. MOXHO MO KOHKPETHOMY K/IMEHTY
(Mo Bcem knMeHTam), MHCTPYMEHTY (N0 BCEM WHCTPYMeHTaM) unn 6a3oBOMy akTuBy (Mo BceM BA) 3anpetutb
OTKpbIBATb MO3WLMM W BbICTABNATb 3asBKW. [l BbINOMHEHUS TaknxX AeCTBWIA B LWI03e NpeaycMOTPEHbI
meToapl: Metog FutChangeClientProhibit — V13MeHeHMe KNMeHTCKMX orpaHnyeHvini ons dblovepcoB u Metog,
OptChangeClientProhibit — I3meHeHne KIMEHTCKNX OrpaHnYeHnii 415 ONLUMOHOB.

MNprocTaHOBKa TOPros A4NA pacliMpeHns NMMUTa KonebaHuii LeH caenok

MpuocTaHoBKka TOProB A7 paclUMpeHVs nuMuTa KonebaHuii LeH CAenoK OCYLUEeCTBSETCA B COOTBETCTBUM
¢ "MMonoxeHnem 0 nopsgke YCTAHOBMNEHWS W U3MEHEHUs NMMWUTOB KonebaHwii LeH cAenok u o npoueaype
NPUHYAUTENBHOTO 3aKpbiTus Mo3nunin” (Mpunoxexne d5 k MpaBuiam ocyLecTBAEHNS KTMPUHTOBON AeATENbHOCTH

Ha PbIHKE LEHHbIX ByMar, CPOYHOM PbIHKE Y BaSTOTHOM PbIHKE).
C TeXHMYECKOI TOUKM 3pPEHVs NPY NPUOCTaHOBKE TOProB B cucteMe FORTS npou3BoasTes credytolye AeicTBus:

e MpuU HacTynfieHun yCnoBWiA s NPUOCTAHOBKMA TOPFrOB MO KakOMy-1M60 6a30BOMY akTuBy, TOpPrM MO 3TOMY
6a30BOMY aKTWBY NMPUOCTAHAB/IMBAIOTCS.

e AZMUHWCTpATOpamy TOProB PaCCUUTLIBAKOTCSA HOBbIE PacLUMPEHHbIe IMMUTbI KonebaHuii LeH.

« Mpon3BoguTca nepecyeT obecnedyeHnss MO BCEM MO3ULMAM MO 3TOMy 6a30BOMY akTvBy (Mpy paclumMpeHuun
NIMMWTOB 0GecneyYeHne yBennumnBaeTcs).

24



LWnto3 POPTC Plaza-2

« [locne 3aBeplueHNs pacyeTa obecneyeHuns TOprn elle HeKoTopoe BpemMA He BO306OHOBNSAKTCS, YTOObI natb
BO3MOXXHOCTb y4YaCTHUKaM yaa/lnTb 3asdBKU.

* BosobHoBneHne TOPros B HOpMas/ibHOM peXxnme.

[JaHHble feiicTBMA CONPOBOXAAIOTCS PACCHINIKON aAMUHNCTPATOPaMmM TOProB COOTBETCTBYIOLLMX yBEAOMAEHWIA (CM.
Tabnuuy sys_messages notoka FORTS_FUTINFO_REPL):

 MpefynpexaeHne 0 TOM, YTO €C/U LeHbl HE M3MEHATCs, TO uYepe3 onpejesieHHoe Bpems npousoiger
MPUOCTaHOBKA TOPrOB MO TAKOMY-TO MHCTPYMEHTY.

* YBefioM/IEHME O TOM, YTO NPNOCTaHOBKa TOProB peasibHO NPoun3BeaeHa.
¢ YBEefOM/IEHME O TOM, YTO obecneyeHne nepecymnTaHo, MOXHO yaasiATb 3aABKW.

* YBefoMmsieHne o BO306HOB/IEHNM TOpPros.

OnuncaHue TOProBoro Lwans3a

CocrtaB, yctaHOBKa 1 HacTtpoiika MO wnto3 FORTS Plaza-2

CocTaB
Lnto3 FORTS Plaza-2 BknoyaeT B cebs criefytoLime nporpaMMHble KOMNOHeHTbI (Puc. 2):
* Mogyns P2MQRouter. laHHblii MOAynb 06ecneynBaer:
» YctaHoBky TCP-coeguHeHwuii c cepBepamu 6upxm PTC.
 lMpuem/oTnpaBky P2-coobLueHuii.

¢ lWndpaumio nHgopMauumn, oTNpaBasemMylo yH4acTHUKOM, U Aelmdpaumio nHgopMauumn, NpuHUMaemyo ot
BrpXK.

* AyTeHTUpVKaLWMIO YUaCTHUKA B CETU BUPXN.

* bubnuoteka COM-o6bektoB P2ClientGate. Bubnuoteka sBnaserca  oUUMaIbHbIMU - MPOrPaMMHbIM
MHTepdoelicom, npeAocTaBnsieMbIM CTOPOHHWM KOMMAHWSAM A4S CO34aHWsA NPOrpaMMHOr0  o6ecneyeHus,
pa6oTatoLLero Ha hoHA0BOM pbiHke PTC. [laHHbI MHTepdhelic o6ecneunBaeT BO3MOXHOCTb CO34aHS U OTCbIIKMN
6u3sHec-coobLleHnii B TC, a Takke NonyvyeHus: pbIHOYHOW MHOPMaLmn 13 Hee (pennnkauus AaHHbIX).

BubnnoTteka nocTaBnseTca B AByX BapuaHTax, NoA4epX1BatoLLMX pasHble NoTokoBble Mogenn COM:
» daiin P2ClientGate.dll cogepxuT 06beKTbI, nogaepxmsatoLie STA-mogens COM.
» daiin P2ClientGateMTA.dIl cogepxut 06bekTbl, nogaepxusanowe MTA-mogens COM.

Tawke P2ClientGate BbinyckaeTcs Ans 32x paspsafHbIX v 64x paspsagHbix cuctem Windows.

PucyHok 2. LLino3 FORTS Plaza-2. CoctaB

P2ClientGate

|

|

| Pama
| Router
|

|

Client
Programm

Tpe6oBaHuA K annapaTHO 1 NPOrpaMMHON UH(ppaCTPYKTypam

AnnaparHble Tpe6oBaHUs

Tpeb6oBaH/A K annapaTHOMy 06ecneyeHuno BapbMpYHTCA B 3aBMCUMOCTM OT criocoba MCnosib30BaHUs LLo3a
Plaza-2.

MuHUMasbHble TpeGoBaHWsS K KOMMbIOTEpY A1l MHAMBUAYANLHOTO NIOTMHA ¢ 06paboTKoli AaHHbIX B namsTn 6e3
COXpaHeHWs Ha AnCK:

« [poueccop Core 2 duo ¢ yactoToii 1 [Ty, nnu Beiwe

« OnepartvBHas NamsiTb He MeHbLue 2 [6, ans 64-6utHbix OC 46
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« OnepaumoHHas cuctema Windows XP, Vista, Windows 7. [lonycTuMbl kak 32-6UTHble, Tak U 64-6UTHbIE BepcUn
oC

MuHUMasbHble TpeGoBaHWSl K KOMMbIOTEpY A5 GPOKEPCKOro /lorMHa ¢ 06paboTKol AaHHbIX B namsat 6e3
COXpaHeHWs Ha AnCK:

¢ 2-X NPOLLeCCOpPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepumn 53XX UM aHanornyHbIx npoleccopax ot AMD (2
dhmsmnyecknx npoueccopa, KOMYECTBO a4ep OT 2-X 1 6osbLue)

« OnepaTvBHas NamsiTb He MeHbLue 24 6
« OTgenbHbIi koHTponnep SAS. Kak muuumym 2 avcka B RAID1. ga pasgena 30 '6

* OnepaymoHHas cuctema Windows Server 2003, Windows Server 2008, Windows Vista, Windows7 JonycTumbl
Kak 32-61THble, Tak 1 64-6uTHble Bepcun OC

MuHUMasbHbIE TPebOoBaHMA K KOMMbIOTEPY A4J15 GPOKEPCKOro 1ormHa c 06paboTKo AaHHbIX C COXPaHEHVEM Ha ANCK:

e 2-X NpoLeCCOpHbI cepep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHanornyHbIx npoueccopax ot AMD (2
hm3nyeckmx npoueccopa, KoMYeCcTBO saep oT 2-X 1 6osbLue)

« OnepaTvBHas namsaTb He MeHbLle 4 ['6

e OTAenbHbIl KOHTposiiep SAS ¢ peXxmMMoM KelurpoBaHus 3anucu write-back. Kak Mubumym 4 gucka B RAID10.
[Ba pasgena 30 6

« OnepaumnoHHas cuctema Windows Server 2003, Windows Server 2008, Windows Vista, Windows7 JonycTumbl
Kak 32-6uTHble, TakK 1 64-6UTHble Bepcun OC
MporpamMmmHble TpeGoBaHUA
LLnto3oBoe MO noaaepxuBaeT cregytoLime Bepcum onepauoHHbIX CUCTEM:
¢ [ecktonHble OC: Windows XP, Windows Vista, Windows 7
« CepBepHble OC: Windows Server 2003, Windows Server 2008
[onyctumsl kak 32-x Tak 1 64-x 6uTHble Bepcum OC.

[na paspab6oTku MO MOXET MCNOMb30BaTLCSA N060I A3bIK NPOrPaMMUPOBaHUS C NOAAEPXKKOW TexHoorun COM,
Hanpumep C++, A3blkn Ha TexHonorum .NET, Delphi v T.0.

YcTaHOBKA

3abepnTe HOBYH BepcuMi0 LWAO3a C cepBepa paspabotumkoB ftp://ftp.rts.ru/pub/FORTS/Plaza2/. Nwms
MHCTanAUnoHHoro paiina — P2_ClientGatex.xx.x_32.exe (P2_ClientGatex.xx.x_64.exe), rge X.XX.X — Homep
Bepcun MO, Hanpumep 1.10.8.

3anyctute nonydveHHblli  dpaiin  P2_ClientGatex.xx.x_32.exe ((P2_ClientGatex.xx.x_64.exe)). YcTaHoBKa
Npou3BOAMTCA C NOMOLLBIO MacTepa yCTaHOBKM.

PucyHok 3. MacTtep yctaHOBKU. Ha4yasio ycTaHOBKU

te installation ll

NoSpo noxanoeaTe B NporpamMMy ycTaHoekd P2FonsGate installation.
MacTep nomoxeT yctaHoeuTe P2FonsGate installation Ha Baw
KOMMEHITER.

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

18 NpoOoMmKEHMA CTAHOEKK HaskMWTe "danee", ons Bex00a Wz
MNPOrparMel YCTEHOBKM HaskM|TE "OTHMEHE".

BHKIMARKIE: MporparMHoe oGecnedeHye FallMILeHT JAKOHEMH O
SEWMTE BETOPCKMX NPAEE.

Oanea> | OTMeHs
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Haxmute kHonky "[anee" ana npofo/mKeHNs YCTaHOBKM.

PucyHok 4. MacTep ycTtaHOBKU. BbIGOp anpeKkTopumn ans yctaHOBKU

MacTtep yctaHoeuT PEFonsGate installation B ykasaHHEIR HUXe kaTanor.

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

Bkl MoxeTE OTKE3ETECA 0T YoTaHoekM P2FortsGate installation
HaskaTieM kHonkK "OTreHa" And BEx008 M3 NPOorpartMel YCTEHOBKK.

’—KaTanor YCTEHOBKM

CAProgram Files\PZFORTSGate Og=zop... |

Wise Installation Wizard®

<Hazan Hanee » OTHMEHa |

Bbi6GeprTe AMPEKTOPUIO AN YCTAHOBKM M HaXXMUTE KHOMKY "[anee", 4yTobbl akTMBMPOBATb CleAyoLWwuii Wwar.
[lnpekTopus ycTaHOBKW A0/MKHA ObITb pacnonoxeHa B COOTBETCTBUM C afMUHUCTPATUBHLIMU PEKOMEHAALMAMU.

Moxasnyiicta, o6paTnute BHUMaHVE HA HEOGXOAMMOCTL KOPPEKTHO peructpauuy 6UGIMoTek ¢ BEpHbIMU NyTAMU B
c/lyuae, ecnv y Bac eCTb HECKO/IbKO Nanok ¢ yCTaHOBEHHLIMW AUCTPUBYTUBAMI Pa3HbIX BEPCHIA.

PucyHok 5. MacTtep yctaHOBKWU. BbIGOp agpecoB ans nogknoveHns

8 P2FortsGate ins Z il

(® Production-cucTemMa, MOCkoBckue cepeepa PTC

(~ Production-cuctema, cepeepa PTC e CaHkt-TleTepsypre
" Production-cucTema, cepeepa SWpxM CaHkT-TeTepsypr
( TecToBsd cMCTEME AN PaspasoTUMKDE

" Mrpoeas cloTema

[~ Zanate ceOM NapareTpsl COSAMHEHS

HBCTaH.ﬂapTHbIE! HECTROHEA MOORTHYEHHE.

T g OATHEIA AHHE THpERTHEIFA AHH 1
|194.24?.133.25:4DD1 |194.24?.133.20:4DD1
THREERTHEIFA MHHE 2 THREERTHEIFA AHHEK 3

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

Wise Installation Wizard®

< Back Cancel |

BbibepuTe TC, K KOTOpPOI Heobxoaumo nogkityatees (production, TecToBasi, urposasi 1 T.n.), WU BBeAUTE CBOU
napameTpsbl 418 COeguHeHns ¢ cepBepamun 6upxu. MNocne ycTaHOBKM COOTBETCTBYHOLLME NapaMeTpbl COeAUHEHNS
nponucelBatoTca B ini-chaiine moayna P2MQRouter.

[insa BbIGOpa NpasBusibHbIX aApPecoB NOAKIYEHUS HEOOXOANMO NMPOKOHCYIBTUPOBATLCA C BalMM BPOKepOM W/uin
cnyx60ii TexHuyeckoii noaaepxku PTC, Ten. (495) 733-95-07, help@rts.ru.

HaxmunTe kHonky "[Aanee”, 4Tobbl aKTUBMPOBATL CNEAYOLLNI LWar.
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PucyHok 6. Mactep yctaHOBKWU. BbIGOp TUNa ycTaHOBKN

BbIBEPHTE KOMIMOHEHTLI ANA YCTAHOBKW

[v Poytep

[v Busnuoteku Mnazw-2

[~ OokyMeHTaLMA U NpHMepEl

Wise Installation WizardR

< Back Cancel

BbibepunTe TN yCTaHOBKM, ONpPeAensitowuii coctaB ycTaHaB/IMBaEMbIX NPOrpaMMHbIX KOMMOHEHTOB. [ yCTaHOBKM
TO/IbKO TPAHCMOPTHOI YacTu cnepyeT BbIGUpaTh TUN yCTaHOBKM "PoyTep", 415 yCTaHOBKM NOSIHOTO AUCTPUbYTMBaA
(BKNKOYAS KIMEHTCKME LLK030Bble 6BUBNNOTEKN) cneayeT Bbibnpatb onuum "Poytep” n "Bubnunotekn Mnasbl-2", ans
YCTaHOBKM cpefbl UCNOHEHMA — onuuio "Brubnnotekun Mnasbl-2".

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

PucyHok 7. MacTtep yctaHOBKU. BBOA, nnornHa v napons

BEEAMTE NOrAH M MAFPCIE

N7 YyenewHoR YoTaHoEKM NPOrpaMMHoro o5ecnadeHMs
HEOEX0OMMD SEAATE KOPPEKTHOE MMA NONES0BaTENA W
napok.

norkH

USERI

MAPOME

e

Wise Installation WizardR

< Back Cancel

BeeauTe f10rMH 1M naponb 418 Aoctyna B ToproByto cuctemy FORTS. Mocne ycTaHOBKM BBeLEHHble 3HAYeHUs
nponuceiBatoTcst B ini-cpaiine moayns P2MQRouter, # MCMoNb3ylTCs UM NpuU 3anycke, AN aBTOMaTU4ecKoi
ayTeHTUdMKaumn B cetn PTC. O6patute BHMMAHUE Ha TO, YTO JIOTMHbLI U NAPONM OT GOEBbIX NOAK/IHYEHUN,
TECTOBbIX U UTPOBLIX — PasHble.

3amMeuyaHue

HacTosiTenlbHbIM 06pa3oM He PEKOMEHAYETCA MEHSITb JIOTUH W Naposib HENOCPEACTBEHHO B ini-chaiine
poyTepa. Ecnu Heo6xo4MMo CMEHWUTb /TIOMMH/Naposb, CneayeT nepeycTaHoBUTb L3,

HaxmunTe kHonky "[Aanee”, 4To6bl aKTMBMPOBATL CrEAYOLLNI Lar.
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PucyHok 8. MacTtep yctaHoBKU. Pernctpauus poyrtepa kak cepsuc OC

SapervcTpupoeate PEMORouter kak cepemc Windows ?
MpunosxkeHue P2MORouter.exe aENAETCA GE30BEIM MOOYNEM
CUCTEMEl 06MEHE ConBWeHUaMM PTC.

Ecnu npunoxkeHuwe He BY0eT 3aperdcT fMpOBEHD KK CERBUE U HE
fYyAeT 2aNYCKaTLCA SETOMATHYECKH NpKW cTapTe OC Bl MOXeTe
3EMNYCTHTE B0 BRYYHYH CNOMOWEH KOMBHAHOrD dafna
star_router.crmd

[~ Zapervctpuposate P2MORouter kak cepevc Windaws

Wise Installation WizardR

< Back Cancel

Mpy Heo6xoAMMOCTMN yCTaHOBUTL poyTep kak cepsuc OC Windows BbICTaBuTe YEKOOKC U HaXXMUTE KHOMKY "[anee”,
4TOObI aKTVBMPOBATb CeAYHOLWWiA Lar.

PucyHok 9. MacTtep ycTaHOBKU. 3anyCK yCTaHOBKU

88 PoFortsGate ing ' x|

MacTep roToe HadaTe YyoTaHoeky P2FartsGate installation.

HaskruTe "Nanee" Ana HaYaNa YcTaHoEKKW MW "Hazan" ana
NOETORHOMD NPOCMOTRE AME0 BEOAA HEDSX0AMMOM MHBOPMALMK.

Wise Installation WizardR

<Hazan Hanee » OTHMEHa

HaxmuTte kHonky "[Janee", 4Tobbl HaYaTb YCTAHOBKY.
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PucyHok 10. MacTtep ycTaHOBKU. 3aBeplueHUe YCTaHOBKU

MpunoweHue P2FortsGate installation Seino ycnewHo
YCTAHOENEHO.

B cnydae, ecnM cozaaHKWe ApLIKE Ha paSodeM CTONE He
TREGYETCA, CAEAYET YERETE NOMETKY HEMNPOTHE NYHKTA
"MoMECTHUTE ARBIK HA pES0YKEA cTon".

3ENYCTHTE NPHADKEHHE MOXHD Uepes cekuui P2_ClientGate B
MeHH "TTyck".

< Hazan ToToeo > OTMEHE

Haxmute KHonky "MoToBo" AN1A 3aBepLUeHns npoLecca yCTaHOBKU.

PacnpepeneHHble KOHUrypauum

MpunoxeHne nonb3oBatenss ¢ P2ClientGate u mogyns P2MQRouter MOryT (pyHKLMOHMPOBATb Ha pasHbiX
KoMMbloTepax. [nsi pasHeceHus poyTepa U KIMEHTCKUX MPUIOXKEHWIA HA pasHble KOMMbIOTEPBLI B CETW Gpokepa
cnepfyeT yCTaHOBUTL poyTep U3 AUCTPMOYTUBA HA KOMMbLIOTEP, C KOTOPOro 6yAeT OCYLecTBAATLCS AOCTYN B CETb
PTC, yctaHoBuTb P2ClientGate U3 guctpmbyTuBa Ha KOMMbIOTEp, rae 6yaeT paboTaTb NpUIoXKeHUe Nosb3oBaTens,
1 caenarb cregytoLye HacTPoiku:

« Co CTOPOHbI K/TneHTa:

* YcTaHOBWTb CBOICTBA Host, Port B 3HaYeHNs1, COOTBETCTBYHOLLME YCTAHOBKE poyTepa B Balleli KopnopaTuBHOI
cetu.

* MNpaBuUbHO yCcTaHOBUTL CBOMCTBO Password — nokanbHbI naponb npunoxenns AppName Ha poyTepe.
Mpy coegnHeHnn NpUIOXeHUA 1 poyTepa BHe NpefesioB O4HOIo KoMMbloTepa, TpebyeTcs 3afasarb Naposb
NOKasIbHOro coeayHeHuns. Maposb NOKasIbHOro COEAUHEHNS 1 Naponb AN18 ayTeHTUUKaLMmn NpuIoXKeHns B
ceTn Plaza-2 — 310 pasHble Bewwm! Henb3s ux nyrtarb.

* Co CTOpOHbI poyTepa:
B ini-cpaiine poytepa B cekumm [AS:Local] nponucats cTpoky <AppName>=<local password>. [ne AppName
1 local Password — nMsi MPUIOXEHWSI U €ro I0KasIbHbI Naposb — A0/MKHLI COOTBETCTBOBATL Napamerpam,

nepeanaBaeMbIiM KTMEHTCKUM NMPUNOXEHNEM.

[Ons cokpblTusi napons B ini-goaliie  poyTepa MOXHO BOCMO/b30BaTbCS  YTWIMTON KOMaHOHOM  CTPOKK
P2MQLocPwdsUtil.exe, 4OCTyNHO B AUCTPMOYTMBE LL/H03a UK 1S 3arpysku ¢ ftp-cepsepa PTC. YTUANTY MOXHO
3anyckatb B ByX pexumax:

* MpocTo wudppauus napons. KomaHaHas cTpoka:
P2MQLocPwdsUtil.exe<clear_password>

Mpn BbINO/IHEHWM 3TOW KOMaHAbl B CTaHAAPTHbIA BbIBOA NWLLETCA 3awMpPOBaHHOE 3HAYeHWe napons
<clear_password>, KOTOpoe 3aTeM MOXHO BpPY4HYyK BCTaBWUTb B (paiin client_router.ini B onvcaHHyto Bbille
CeKumio.

 Lndppaums napons c 3anuckio B ini-cpalin. KomaHaHas cTpoka:
P2MQLocPwdsUtil.exe<clear_password>/i<AppName>/sAS:Local/fclient_router.ini

Mpy BbINONHEHWUN 3TON KOMaHAbl B thaiin client_router.ini B cekumio [AS:Local] nuweTtcsa kntou <AppName> co
3HaueHneM B BMAE 3amgpoBaHHOro napons <clear_password>.

3ameyaHue

I'Ip06enos Mexay Knnodamu KOMaH,CI,HOI‘/‘I CTPOKM 1 3Ha4YEeHUAMN NnapamMmeTpoB 6bITb HE AO0JTKHO.
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O6ecneueHue OTKa30yCTOI7I‘-Il/I BOCTU

[N noBblWeHUsi 0TKa30yCTOMYMBOCTU MOJSIb30BAaTENbCKUX cucTemM hoHAoBas 6upxa PTC pekomeHayeT
yCTaHaBNMBaTb Ayb6nupylowme kaHasibl CBSA3M C Oupxel, MMeTb ABa J/IOTMHA A0S W/3a, C OAMHAKOBbIM
Habopom npas, U, COOTBETCTBEHHO, 3aMnycKaTb OAHOBPEMEHHO [Ba M0/1b30BaTEeNIbCKNX MPUNOXKEHNS, KOTOpPbIE byayT
noslyyaTb OAVHAKOBbIE JaHHbIE, C BO3MOXHOCTbLIO NEPEK/TYEHNS MEXAY HUMK Npu COOSIX.

PekomeHgaumu no paspa6oTke

PekomeHAauUM No BK/IOUEHUIO paHTalimoB PTC B npuioxeHue nosb3oBartens npu
pacnpocTpaHeHuun Nosnb3oBaTe/IbCKoro MO CTOPOHHUM KOMMAHUAM

Ha6bop calinoB, KkoTOpblli  KOMMpyeTcA B KaTaslof  YCTAHOBKM  WI3a B pexume  “Tonbko
6unbnuotekn" (P2ClientGate.dll, P2DBSQLite3.dll, P2Sys.dll n T.n.), a Takke CXeMbl AaHHbIX U COOBLLEHWIA,
HaxofsLmecs B Katasore Scheme, A0/MKHbI KONMPOBATLCA NOMb30BATENIEM U3 KaTasiora YCTaHOBKU B Katasior co
CBOMM NPUIOXKEHNEM N PACNPOCTPAHATCA BMECTE C HUM.

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

Mcnonb3oBaHWe TECTOBbLIX NPpUMeEpPOB

Mo agpecy ftp://ftp.rts.ru/pub/FORTS/test/Plaza2/P2Samples/ HaxogATca TMNOBbIE MPUMEpPbLI KOAa, KOTOPbIE MOTyT
NoMOoYb NM0JIb30BaTEN0 B pa3paboTke COGCTBEHHOMO asiropMTMa paboThbl ¢ NpoTokosiom Plaza-2.

Kpartkoe onucaHue npumMepos:

« AsyncSend — npumMep OTNpasky COOB6LLEHNA-3as1BKN C MOMOLLbI0 acHXpoHHOTro API. HanvcaH Ha C#.

BaseClient — npumep nonyyeHus Tpex nNoTokoB  persivkaumm  FORTS_FUTAGGR20_REPL,
FORTS_FUTTRADE_REPL n FORTS_FUTCOMMON_REPL B "6a30BoM" pexume. HanucaH Ha C#.

BaselessClient — npumep nonyuyenus notoka pennvkaumm FORTS _FUTAGGR20 _REPL B "6e36a3zoBom"
pexume. HanucaH Ha C#.

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

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

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

* P2AddOrderConsole — npumep nonyuyexus notoka FORTS_FUTINFO_REPL B "6a30B0M" pexume, 1 oTnpasku
co06LLeHnA-3asBkN. HanucaH Ha MS Visual C++ 2005 ¢ ucnons3oaHvem 6nbnuoteku ATL.

SimpleSend.js — npocToii NpUMep CUHXPOHHOI OTNpPaBKK coobLLeHNsA Ha JavaScript.

3ameyaHue

BHumaHve! YkasaHHble npumepbl He npeAHasHayveHbl 4719 KONMPOBaHWA U UCMNOMb30BaHNA B pa60Te
C [iaHHbIMW, OT/IMYHLIMW OT TECTOBbIX. ICNoNb30oBaHNE 3TUX MPUMEPOB A/1A paGOTbI C peasibHbiMU
NOrMHamMu Kateropnieckm sanpetieHo.

CocTaB TpaHcMpyemoii nHcpopmayum

B faHHOM pasgene onucbiBaeTcsA cocTaB MHhopmaumn, TpaHcMpyemoii B winto3e Plaza-2.
Bce TpaHcnvpyemble faHHble pasfeneHbl Ha cneaytoLye nornieckme rpynmol:

» CnpasoyHas nHgopmauus

« Toprosas nHopmaums

* VHdopmaums ans BOCCTaHOBEHUS

* VHdopmMauma o cpeacTeax U imMuTax

* KnupuHrosas nHdopmauus

* NHdopmauusa 06 nHaekcax n kypcax

* BcnomoraresnbHble VIHCbOpMaLJ'VIOHHbIe MNOTOKKU

CnpaBoyHas nHcpopmayus

CnpaBouHast UHopMaLUs COAEPXMT CrieflytoLime AaHHble:
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* PacnucaHue n ctartyc TOprosbIx ceccuii

VHchopmaumss 0 BpemeHu MpoBeAeHWs TOProBOi Ceccun M eé€ COCTaBMSLWMX, TakmxX Kak NMpPOMEXyTOUHbI
K/IMPUHT, BEUYEPHSIA ceccusa AOCTYNHbI B Tabnuue session notoka FORTS _FUTINFO_REPL . B aT0i1 e Tabnuue
yKa3blBaeTCs cTaryc CecCcum, YTO NO3BOJISIET OTC/IEXMUBATL U3MEHEHUA PEXNMa CECCUN.

¢ CnpaBOYHWKN NHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B TOProByt0 CECCUI0 (PblOYEPCHBbIE MHCTPYMEHTbI U MHCTPYMeHTbl PTC CtaHgapT AOCTYMHbI B
Tabnumue fut_sess_contents notoka FORTS_FUTINFO_REPL. CocTaBHbIe MHCTPYMEHTbI, Takve kak Peno, Takke
nepeyncneHbl B 310 Tabnuue. ONUMOHHbIE NMHCTPYMEHTLI TPAHC/IMPYIOTCA B Tabnuvue opt_sess_contents notoka
FORTS_OPTINFO_REPL. CnpaBo4yHuK 6a30BbIX aKTMBOB (hbHOUEPCOB NpeacTasneH Tabnuueii fut_vch notoka
FORTS_FUTINFO_REPL.

YKa3saHHble CNpaBoYHUKM MOTYT 06HOBNATLCS B Xxoge TOpFOBOVI ceccun, Hanpumep, B pesysibtate NpUuoCTaHOBKN
TOPros No Kakomy 6o MHCTPYMEHTY WU/ BO BpeMA onepaunn paclumpeHnsa TIMMNUTOB LiEH.

» CnpaBoYHVKM (OUPM 1 K/TUEHTOB

TpaHcnvpytotcs B Tabnuuax diler n investr notoka FORTS_FUTINFO_REPL. B gaHHbIX CpaBoYHMKax AOCTYMHbI
VCKNIOYNTENBHO CBEAEHNS O KNIMEHTAxX CBOeW inpMbl.

« CnpaBo4HWK o6nurayumii

O6nuraumn onucbiBatoTcs Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoYHVMK napaMeTpos
obnuraumii fut_bond_registry, cnpaBoyHuK MHCTpymeHTOB obnuraumii fut_bond_isin, HKA Ha patbl Bbinnat
kynoHos fut_bond_nkd, pa3mepb! BbiniaT HOMVHaIbHON cToMMocTh obnurauum fut_bond_nominal.

* KoathdhmumeHTbl napameTpuyeckoii KprBoi BONaTUILHOCTY /18 ONLYOHOB
TpaHcnupytoTcs B Tabnumue volat_coeff notoka FORTS_MISCINFO_REPL.

[N ocyWecTBNEHVs onepauuii Ha pbiHKax ToproBoii cucteMbl FORTS cucTeMa nosib30BaTesns foMKHa Nosyyatb
B peXuMe OH-f1aliH no kpaiiHeli Mepe cregyolye cnpaBoYHble AaHHbIe:

« PacnucaHune ceccuii (session)

« CnpaBo4YHUK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)
TOpI'OBaﬂ MH(bOpMaLI,I/IFI

ToproBasi MHhopMaLys BKOYAET B cebsi:

e ArpervpoBaHHble CTakaHbl

®OpMUPYIOTCA HA OCHOBE CUCTEMHbLIX 3asiBOK MOJb30BaTesieli nyTeM CyMMUpOBaHWsi 06bEMa A8 KaXKaoro
VHCTPYMEHTA, LEHOBOrO YPOBHSI M HanpaBfeHusi 3asiBku. OGHOBASOTCA B pexume OH-naliH 1 sBnsioTcs
OCHOBHbIM CMOCOGOM MOMYYEHUST MHCHOPMALIMM O TEKYLLMX LieHax U 06bEMax. Monb3oBaTeslb MOXET BblGpaTh
Xenaemyto rny6uHy cTakaHa u3 BapuaHTtoB 5, 20 1nm 50 KOTUPOBOK B KaXKA0OM W3 HanpaBneHWii; faHHbIA BbIGop
OCYLLECTBASIETCS NPU KOHUTYPUPOBaHNUU IOTUHA U HE MOXET GbITb M3MEHEH B X0 TOProBoii ceccuu.

CTakaHbl TPaHC/IMPYIOTCA HECKO/ILKMMU NOTOKaMU pennvkauuu Plaza-2:

» Ons dbtovepcos, nHctpymeHtoB PTC CtaHgapT, MHCTpyMmeHToB Peno - notokn FORTS_FUTAGGR5_REPL,
FORTS_FUTAGGR20_REPL n FORTS_FUTAGGR50_REPL

e [nAa OnunoHoB - NOTOKM FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL "
FORTS_OPTAGGR50_REPL

¢ OO6LEepbIHOYHbIE MOoKa3aTenm

B cocTaBe 06LepbIHOYHBIX NOKa3aTesieli TpaHC/IMpPYyeTCs Takas MHhopMaLMs Kak Nyyllne 3asBKy Ha NOKymnKy 1
npofaxy, LieHbl OTKPbITUS, 3aKPbITUS, TEKYLLME pacyeTHble LieHbl 1 T.N. JaHHasa nHopmMaums TpaHcvpyeTtcs B
coctase notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL gns thbto4epcos 1 OnunoHoB
COOTBETCTBEHHO.

» XKypHan 3as1BoK Nonb30Batesis (a Takke - NOMHbI XypHasT 3as1BOK TOProBO CUCTEMbI)

B ypHase 3a8B0K Nonb30BaTesis TpaHC/IMPYETCs BCA UCTOPMS onepawymii no 3asBkam nosb3osarens. XXypHasbl
3a5BOK M0/Ib30BaTeNs AoCTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL gnsi cobtoyepcos u
nHcTpymenToB PTC Ctangapr, tabnuue orders_log notoka FORTS_OPTTRADE_REPL a1 onuvoHoB, a Takke
B Tabnmue multileg_orders_log notoka FORTS_FUTTRADE_REPL ans 3asaBok No MHcTpymeHTam Peno Ha PTC
CraHgapr.

B cnyuae, ecnv nonb3oBaresib Npu KOHUIypaumm ormHa ykasas onuuio “TMosHbIi XypHan 3asBok”, B AaHHbIX
Tabnuue/notoke, MOMMMO CBOMX 3asiBOK, NOMb30BaTeNb OyAeT Mmony4yaTb MOMHbLIA XypHa BCex onepauuin ¢
3as1BKaMun Ha pblHKE B @HOHUMU3MPOBaHHOM BUAE.
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 XXypHan czienok nonb3osarens

CoOepX1T CNMCOK BCEX COBEPLUEHHbIX MOMb30BaTENEM 3a TeKyLlyl Ceccuio caenok. XXypHasbl caenok
nosnb3oBartens AOCTynHbl B Tabnuuax user_deal notoka FORTS_FUTTRADE_REPL gns dbtouepcoB u
nHcTpymeHToB PTC Ctagapt v Tabnuue user_deal notoka FORTS_OPTTRADE_REPL ansi onuyoHoB.

* >KypHan cAenok TOproBoii CUCTEMBI

CofepXnT CMUCOK BCEX CAEeNOoK, COBEPLUEHHbIX BCEMW MNOMb30BaTeNiAMM 3a TeKyLyl ceccuioo. [aHHble
CAENOK YyXux nonb3oBaTeneii NnpeAcTaBneHbl B aHOHMU3NPOBAHHOM BuAe. YXypHasibl CAeNoK Nonb3oBaTens
poctynHbl B Tabnuuax deal notoka FORTS_FUTTRADE_REPL pgns gblouepcoB M MHCTpymMeHToB PTC
Crtapapt, notoka FORTS_OPTTRADE_REPL pansa onuuMoHoB, a Takke B Tabnuue multileg_deals notoka
FORTS_FUTTRADE_REPL ansa cgenok no nHctpymeHtam Peno Ha PTC CtaHgaprT.

NHdopmayma gna BocCTaHOBNEHUS

Ona obecnedyeHnsi BO3MOXHOCTU 6bICTPOrO BOCCTAHOB/IEHWSI MOyYEHUs TOPTOBO MHpOpMaLMKM nocse noTepu
coeanHeHus ¢ PTC, paBHO Kak 1 4/l peaiusauym cLeHapysi No3A4Hero noAkIoYeHnst K 61upxe, B COCTaBe Lo3a
Plaza-2 ocylecTBSETCS TPAHCISALMS NEPUOANUECKUX CPE30B TEKYLLIMX CTAKaHOB B HearpernpoBaHHoM Buae. 3To
NO3BOJISIET MO/YYUTb AKTYasSIbHOE COCTOSIHUE CBOMX 3asiBOK (@ B C/lydyae MOAK/OUYEHHOM onuum "ToNHbIN XypHasn
3asBOK" - BCEX 3asIBOK B CUCTEME) HA TEKYLLWIA MOMEHT BpeMeHMN.

Cpesbl aKTUBHbIX 3aBOK  TpaHCUpykTCs c NepuoanNYHOCTbHO 1 MUHYyTa B noTokax
FORTS_FUTORDERBOOK_REPL ons hblovepcoB " WNHCTPYMEHTOB PTC-cTaHgapt "
FORTS_OPTORDERBOOK_REPL ans onuuoHoB. [na 3asBOK Peno B HacTosilee BPeEMs He NpefycMOTPEeHb!
noAo6HbIe NOTOKM B CUITY TOTO, YTO 06BLEM TPaHCMPyeMoli MHEhopMaLLMK MO TaKUM MHCTPYMeHTaM MaJsl v No3BonseT
OCYLLECTBMIATb BOCCTAHOB/IEHUE C UCMNO/Mb30BaHMEM NOTOKOB C TOProBoOi MHdopMaLuei.

MHQ)OpM&U.VIﬂ O cpeacTBax nu aimMmutax
BknoyaeT cnegytowme faHHble:
* VHdopmauysa 0 nosmumsax

TpaHcnvpyeTcs B BUAE BPeEMEHHbIX cpe3oB B notoke FORTS_POS_REPL. [na kaxgoro 3HavyeHus nosnuun
[0CTyneH naeHTudmkaTop nocneaHeii caenkum, BolweaHel B pacyeT 3anvcy no no3vumm.

. VIanopmau,Mﬂ 0 cpeacTBax U INMMUTax KJINEHTOB

TpaHcnvpyeTcs B Bue BpeMeHHbIX cpe3oB B notoke FORTS_PART_REPL. 4nf KaX40ro 3Ha4eHUsi KITMEeHTCKOro
cuyeTa yKasaHbl pasmepbl CPeACTB (Kak [eHer, Tak U 3a/10f0B) Ha Havyaslo TOProBoii ceccuu, TekyLlume v pesepsl
CpeAcTs.

¢ WHdpopmaumsa o numutax kiameHtoB Ha PTC CtaHgapT

CofepXvT NumnTbl Ha npodaxy Ha PTC CTaHgapT B paspese Kof kiveHTa-6a30Bblli akTuB. TpaHcivpyeTcs
B Tabnuuax broker_params (gns 6pokepckux cwmpm) u client_params (408 KAWHTCKAX CYETOB) MOTOKa
FORTS_INFO_REPL.

KnupuHroBas quoopmau,mn
KnvpuHroBasi MHhopMaLusi, TpaHC/IMpyeMast B COCTaBe Wwito3a Plaza-2 Bk/oYaeT criedytolye faHHbIe:
» PacyeTHble LeHbl KAMpUHIa

dopMUpyOTC B MOMEHT MNpoBefieHNss BeyepHero kaupuHra. JocTynHbl B Tabnuue fut sess_settl notoka
FORTS_FUTINFO_REPL. Tabnuua ¢ pacyeTHbIMW LigHaMW BK/IOYAET TakkKe WHCTPYMEHTbI, CPOK AelCTBUS
KOTOPbIX 3aKOHYMCS, YTO MO3BOMISIET UCMO/Mb30BaTh AaHHY0 Tabnuuy A18 MosydeHUs NpasuibHbIX LieH No
KOTOpbIM ByfeT npon3sefeHa nocraska.

¢ BM NpoMeXyTO4HOro K/IMpuHra

BapuaunoHHas mapxa npoMeXxyTOY4HOro KAvMpuHra fAocTynHa B Tabnuue fut_intercl_info  notoka
FORTS_FUTINFO_REPL ans cblouepcoB 1 nHCTpymeHToB PTC-CTtaHgapT v Tabnuvue opt_intercl_info notoka
FORTS_OPTINFO_REPL gns onuvoHos.

¢ OT4yeT 0 nocTtaske

CoOepXnT CBeAeHNs O MOCTaB/IEHHbIX M HEMOCTaB/IEHHbIX akTVBaxX B pa3pese KNEeHT-UHCTPYMeHT. OTyer
pocTyneH B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL .

. PEECprI OTBEPrHYTbIX B KTMPUHT 3aABOK

MepeuncnsaoT 3asBkW, NepeBbICTaB/eHWe KOTOPbIX B KIUPUHT He 6bl10 MPOM3BEAEHO MO NPUYKHE
HexBaTkn cpeactea. PeecTp ans dblodepcoB TpaHcaupyetcs B Tabnuue fut rejected_orders noToka
FORTS_FUTINFO_REPL
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« CpefcTBa K/IMEHTOB N0 pesy/kratam KmpuHra

BkntoyatoT B cebsa MHhopMaLuio 0 CyMMe CPeACcTB Ha cyeTax, ABWKEHUM Mo cyeTaMm, cbopax, cymmapHom MO n
BM Ha MOMeHT knupuHra. TpaHcavpytotca B notoke FORTS_CLMONEY_REPL.

¢ 3asBKM Ha UCMOSHEHWE OMLUOHOB

NHdopmayuma 06 nHaekcax u Kypcax
B cocTaBe faHHOI rpynne NpucyTcTBYeT criefytolias nHpopMaums:
¢ Tekywme 3HayeHns nHaekcos PTC

Bkntoyaet TekyLme 3HadyeHunsa nigekcos PTC, PTC2, PTC-CrtaHgapT, a Takke oTpac/ieBbIX MHAEKCOB. 3HaYeHns
B AAHHOW Tabnuue 06HOBASKTCA C NEPMOANYHOCTLIO 15 cekyHA. B cocTtaB MHGopmauum 06 nHaekcax BXoguT
3HaueHune kypca USD, ¢ ncnonb3oBaHneM KOTOPOro 6bi1 Mpov3BeAeH pacyeT nHaekca. JaHHble TpaHC/IMpyTcs
B notoke RTS_INDEX_REPL.

¢ 3HayeHus Kypcos BaslOT

CofepxaT 3HayeHWs KypcoB Ba/lOT, MCMOMb3yeMble B TOProBOi cucteme A8 06paboTKM KOHTPAKTOB,
paccunTbiBaEMbIX B BaslloTe, OT/IMYHON OT pybneil. B HacToAwwmiAi MOMEHT TpaHCAMpyeTca  Kypc
€MHCTBEHHOI BastoTHOM napbl USD/RUB. 3HaueHusi KypcoB BasllOT JOCTYNHbI B Tabnuue usd_online notoka
FORTS_FUTINFO_REPL.

BcnomorartenbHble I/IHd)OpMaLI.I/IOHHbIe NMOTOKU
B faHHyto rpynny oTHeceHbl MH(OPMALMOHHbIE NOTOKW, NPEAOCTaBAAOLME AONOMHUTENbHbIE (DYHKLMN:
e TeKylMe 3HauYeHNs BapnaLOHHOW MapXu

TpaHcnvpytoTca B notoke FORTS_VM_REPL B paspese no3vuuii KIMEHTOB. [aHHbI NOTOK MOXET
TpaHCNMpoBaTbCA Kak W3 LieHTpaslbHOTo pacyeTHOro cepsepa Ha ctopoHe PTC ¢ uHTepBasioM nepecyeta
1 MuHyTa, Tak M C JIOK&/IbHOTO CepBuCa pacyeTa BapuauMoOHHON MapXu, YCTAHOBMIEHHOTO Ha MalluHe
nosb30Batesns, MHTepBasibl NepecyeTa Ha KOTOPOM MOTYT 6bITb YCTAHOB/EHBI NO/Ib30BaTENIEM B COOTBETCTBYE C
COOGCTBEHHbIMM MPeANoYTEHNAMM.

e Tekylme 3Ha4eHNs BOSIaTUIbHOCTU 1 TEOPETUYECKME LieHbI 4151 ONLVOHOB

TpaHcnvpytotcsa B notoke FORTS_VOLAT_REPL . JaHHbI NOTOK MOXET TPaHCMPOBATLCSH Kak U3 LeHTpasibHOro
pacyeTHOro cepsepa Ha cTopoHe PTC ¢ nHTepBasioM nepecyeta 1 MUHYTa, Tak 1 C JIOKaIbHOIO cepsurca pacyeTta
BO/1ATU/IbHOCTY, YCTAHOBMEHHOTO Ha MallvHe MoMib30BaTeNs, UHTEPBasIbl NepecyeTa Ha KOTOPOM MOryT 6biTb
yCTaHOB/IEHbI NO/Ib30BaTe/IeM B COOTBETCTBME C COOCTBEHHBIMU NPEANOUTEHNAMMU.

OCO06GEeHHOCTU UCNONMb30BaHUA LW/IH03a

KomaHabl

Kaxxgas komaHAa naeHTutmumpyeTcs Tnom CoobLLEeHs.

BbI30B KOMaH/bl peann3yeTcs BbIMOIHEHUEM CNEAYIOLNX AENCTBUIA:

* 3anonHeHune nonei coobLLeHNs NnapaMeTpamMm KOMaHabl.

* 3anonHeHne cnyebHbIX Nonen (kateropus 1 TUN COOBLLEHNS, Y3€N Ha3HaYeHs):
* MNone P2_Category 3anonHsercsa 3HadeHmem "FORTS_MSG".
* Mone P2_Type 3anofiHAETCA TUMOM COOOLLEHUS.

+ 3HauyeHue cBoiicTBa DestAddr coobLeHnst ycTaHaBnMBaeTcsi paBHbIM agpecy cepeuca FORTS_SRV (aaHHoe
3HaveHune cnegyeT nonyyatb, UCMOMb3YS BbI30B MeToga ResolveService("FORTS_SRV") coeguHeHus).

« OTnpaBka coo6LeHNs.
« TMonyyeHve n pas3bop OTBETHOTO COOGLLEHNS.

B cnyyae owmbkn B focTaBke M 06paboTke COOGLLEHNA HA CUCTEMHOM YPOBHE, KOA K/IMEHTa MOXET MOy4uTb
60 OWNBKY NpU BbINOAHEHUN DYHKLMK OTNPaBK/ CoOobLLEeHMs (HEHYeBOI KoA Bo3BpaTa B oyHKUmMsAX Send nam
SendAsync), 1M60 0TBETHOE COO0OLLEHVE CreLMabHOrO TUna “"cucteMHas ownbka'":

Mone Tun OnucaHue
code i4 Ko Bo3Bpara
message c255 TekcT coobLeHus.
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O6patuTte BHUMaHWE, 4YTO COOOLLEHME “CUCTEMHas OLIMOKA" MOXeT 6biTb OTMpaB/eHO B OTBET Ha Js06oe
COo06LLEeHNe BU3HEC-TTOTUK.

BoccTaHOBNEeHMEe M NO34HUIT BXOp,

Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL npegHa3HaueHbl [/1 CUCTEM,
noslyyatoLLmx XypHan 3aaBok orders_log B pexume 6e36a30BOro KNneHTa pennkukaunn. Ecnm gaHHblie 0 3asiBkax
He XPaHATCS KAMEHTCKOW cMcTeMOl unu B pesynbrate c60s 3TU AaHHble Gblav NOTepsiHbl, TO Npegnonaraercs
cnepyoWmii Nopaaok paboThl NPUIOXKEHMUS, NO3BOMAIOWMIA M36exXaTb MOSHOM Mepe3akaykn 60/bLIOA Tabnuubl
orders_log:

¢ npunoxexune otkpbisaeT NoTok FORTS_FUTORDERBOOK_REPL B pexxnme REMOTE_SNAPSHOT. OTkpbiBaTh
Hafo obe Tabnuubl — orders u info

MoyYnTb JaHHble B Tabnuue orders U CoXpaHUTb UX BO BHYTPEHHWE CTPYKTYPbI

¢ focsie Bbixoda B OHNaliH (M 3akpbiTusa notoka) FORTS_FUTORDERBOOK_REPL, Heobxoaymo npounTartb
3HaueHune logRev 13 Tabnuuel info. Tabnuua info Bcerga MeeT TONbKO 0AHY 3anucChb.

* VMHMUMaNn3npoBatb 06bekT ans notoka FORTS_FUTTRADE_REPL, cospgath 06bekT TableSet co cxemold,
yCTaHOBUTb AN Tabnuubl orders_log MakcMManbHbIi pEBMXEH BbI3OBOM

TableSet.set_rev(“orders_log”, logRev)

¢ OTKpbITb NoTok FORTS_FUTTRADE_REPL B 6e36a30B0M pexvme A1 paboTbl

3ameyaHue

Mcnonb3oBaTb 3TOT MEXaHW3M MOXHO TO/IbKO A1 6e36a30BOro KneHTa, NoToMy YTO 6a30Bbli KTMEHT
BCEra YvTaeT AaHHble 0 MakCMMaslbHOM peBuxeHe n3 b1, ykasaHHOW B CTPOKE COeAMHEHMSI.

He ponyckaetcsi pa6ota ¢ notokom FORTS FUTTRADE_REPL/FORTS_OPTTRADE_REPL 6e3 koppekTHol
obpaboTkn nocrnegHero  peswxeHa. 1O nonb3osartens, MHOTOKPATHO  MepeoTKpbiBatollee  NOTOK
FORTS_FUTTRADE_REPL/FORTS_OPTTRADE_REPL, 6e3 coxpaHeHWsi HOMepa >XW3HW W nocnegHero
NoNy4eHHOro peBmKeHa (C Hy/1IeBbIM PEBMKEHOM) He ByaeT AOoMNYLLEHO K Topram no utoram ceptudmKalmm.

KOHTPO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC FORTS peiicTByeT cuctemMa OrpaHUYEHUS aHOMaJ/IbHOM aKTUBHOCTW K/IMEHTCKUX NpunoxeHuiti. OHa He
Nno3BO/IAET NPUIOKEHWIO Nonb3osatens (ogHoMy forvHy B cucteMe FORTS) npucblnars 605ee 0roBOpeHHoro B
3asBKe Ha NOAK/MIOYEHNE KONMYECTBA COOOLLEHUI B eAMHULY BPeMeHU. B HacToAwwmMii MOMEHT MOXHO NOMY4UTb
norvH B cuctemy FORTS c orpaHuyeHrnem 30 unu 150 ToproBbix onepauuii B cekyHay. K ToprobiM onepauusim
OTHOCSITCA BCe KOMaHAb! yrnpasieHuns 3asBkaMu. KonmuecTBo HETOProBbIX (BCEX OCTasIbHbIX) onepauuii A1 nto6oro
Tvna nornHa orpaHnyeHo 500 B cekyHAy.

Mpyv NpEBbILIEHNN IMMUTA COOBLLEHNIA, CUCTEMa KOHTPOSt He TpaHC/MPYeT cooblueHne B aapo TC, a nocbinaer
nosb30BaTesnio CoobLLEHNE-0TBET C yBeJOMIEHMEM 06 oTkaze B o6cnyxvBaHuu, P2_Type = 99 cnepywoleii

CTPYKTYpBbI:

Mone Tvn OnucaHve

gueue_size i4 KonmuectBo coo6WeHniA B ouepegnm  ANs AaHHOMO
nonb3osartens

penalty_remain i4 Bpema B munaucekyHgax, M0 MPOLIECTBUM KOTOPOro
6yAeT ycrnewHo NpUHATO cneayllee cooblleHne oT 3Toro
nonb3oBartens

message cl28 TekcT coobLueHns 06 oLmnbke

O6pallaem BHUMaHWE Ha [1Ba HI0aHca:

1. Pa3vep ouepeam 3a UCTEKLLYH CEKYHY oLeHrBaeTcs npu npreme KAXKAOIO coobLeHns. DTO 3HAUUT, YTO ecnn
nosib3oBareslb MOCTOAHHO MPUCLINAET 3aMpoCkl C YACTOTOM, 60/bLUe, YeM eMy pa3peLLeHo, TO ero Coo6LLeHNA
nepecrarT obpabaTbiBaTbCs BoobOLLe.

2. CoobLieHne-oTKas ¢ TMnoM 99 MoXeT 6bITb MOC/IAHO B OTBET Ha J1060€e coobLleHne Nosib30BaTeNs.

MoHUTOPUHT latency co CTOPOHbI K/TNeHTa

[Ns LeHTpPaIM30BaHHOrO MOHUTOPVHIA BPEMEH BbICTaB/IEHUS 3asiBOK U 3a4E€PXEK B PaCNpPOCTPAHEHUN AaHHbIX,
B P2ClientGate cyuwiecTByeT (pyHKLMOHa/IbHOCTL aBTOMATMYECKOl MPOCTAHOBKM METKU BPEMEHU B UCXOAALLMX
COOGLLEHNAX U NOCNeaylowero aHam3a pasHulbl BO BPEMEHW Mexay TeKyWyM MOMEHTOM Mpu npuxoge
OTBETA Ha KOMaHgy WM Mpuxoge 3anucu Mo PeniMku 1 WCXOA4HOW METKOW BpPeMeHW, NpPOCTaBfieHHOW npwu
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ontnpaske. P2ClentGate HakaniMBaeT cpesbl CTATUCTUHECKOW MHAOpMaLMK Mo 3a4epXkam, KOTopble JOCTYMHbI
ONA CUUTBIBAHUA W aHan3a LeHTPasIM30BaHHON cucTeMoli MoHMTOpuHra PTC. BaxHoe 3amevaHve. [ns
paboTocnoco6HOCTM 3TOr0 (PyHKUMOHana Tpebyerca yctaHoBuTb MO Plaza2 n ucnonb3osaTb BEpPCUM CXEM
coobuleHunii, cooTeetcTBytome cucteme FORTS 3.8.2 u HoBee. OT/IMUUTE/bHBIM MPU3HAKOM HOBbLIX CXEM
COOBLUEHWI C NOAAEPXKKOW LLeHTPaIM30BaHHOTO MOHUTOPWHIA SIB/IAKOTCS CTPOKM

LocalTimeField=<umsa nons>

B ONUCAHNAX COOBLLEHWIA.

icnonb3oBaHKe HOBbIX CXEM COOGLLEHNMIA CO CTapbiMU GUHAPHBIMU MogyNsiMU Plaza2 npuBeaeT k npoGrnemam.

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

[MoToK coaepxuT Ta6ﬂMubI XypHana N3MEHEHWI COBCTBEHHbIX 3a5BOK 1 Caenok.

3amMeuyaHue

O6patute BHMMaHWe, 4To Tabnuua orders_log COAEPXWUT TOMbKO 3asBKU BbICTAB/IEHHbIE «CBOEN»
6GpoKepckoli hMpMOIi UM BHECUCTEMHbIE 3asiBKW, afpecoBaHHble cBoeli chupme. 3asBku Apyrux
CbVIpM MOXHO nony4yatb TO/1IbKO B arpermposaHHOM BuAE B MNOTOKE arpernpoBaHHbIX 3asdBOK. CAEJ‘IKVI
nepeaarnTcs BCe (M «CBOU» U «UyXME»), C IUNbTpaLmeit aHHbIX O «4YXXOi» CTOPOHe
B Tabnuue user_deal nepegatoTcsi TO/IbKO CBOM cAesku. Vcnonb3oBaHue 3Toi Tabnmupbl MOXET GbITb MNOSIE3HO AJ1st
6bICTPOro cTapTa NPUIoKeHNs

Cxema fgaHHbIX
Tabnuupl:
¢ orders_log - XXypHan 3asB0K
¢ deal - XXypHan caenok
« multileg_orders_log - XXypHan 3a8B0K no cBa3kam
« multileg_deal - XXypHan caenok no cesiskam
« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB
« sys_events - Tabnuua co6bITHi

Ta6nuua orders_log: XXypHan 3asiBOK

Ta6nuuya 1. Nona ta6nuybl orders_log

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum
replAct i8 Cnyxe6Hoe nose NoAcuMCcTeMbI pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 MaeHTudomkaTop TOprosoli ceccum
client_code c7 Ko knneHta

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKM
status i4 CraTtyc 3asBku

action i1 [lleiicTBre ¢ 3anBKoi

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KoNMyecTBO B 3asiBKe
comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpr3HaK xemxeBoi 3asBKN

36



LWnto3 POPTC Plaza-2

Mone Tun Onucaxve

trust i1 [Mpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns

ext_id i4 BHeLUHWiA Homep

login_from c20 JlorvH nonb3oBaTtens, NoCTaBUBLLETO 3asBKY
broker_to c7 Kog FORTS chupmbl-agpecata BHECUCTEMHOW 3asiBKU
broker_to_rts c7 Ko RTS dhmpMbl-aipecaTta BHECUCTEMHO 3as1BKU
date_exp t [llata ucteueHus 3aaBku

id_ordl i8 Homep nepBoii 3a8BKu

broker_from_rts c7 Kog PTC knneHTa - BnagenbLa 3asiBku

id_deal i8 NaeHTUdmkaTop cAenku no faHHoW 3anucm xypHana 3asBoK
deal_price d16.5 LleHa 3ak/1H04eHHOI caenkm

local_stamp t JNokasibHoe BpeMs nonb3oBaTens

MpumeyaHus:

« [lone status npegcraBnsieT coboii 6GUTOBYIO Macky

0x01

0x02

0x04

0x1000

0x100000

0x200000

0x400000

0x20000000

0x00080000

KotuposouHas
BcTtpeuHas

BHecuctemHas

3anunce ABnseTcs I'IOC}'Ie,EI,HeVI B TpaH3aKunmn

3anuce IBNSIeTCs pe3y/ikTaTtoM onepauui nepemeLLeHmns 3asBkm

3anucb ABNAETCA pe3y/ibTatom onepauun yaaneHusa 3asasku

3anuce sIBNsieTcs pe3y/iLTaTtoM rpynnoBoro yaaneHus

MNpu3Hak yaaneHna octatka 3asaBKU Mo NPUYMHE KPOCC-CAESKN

3asska Fill-or-kill

« TMone action onuckIBaeT aeiicTere, NPouU3oLLELLEe C 3asBKON

0 3aaBka yganeHa

1 3asiBKa fo6aBneHa

2 3asBKa cBefeHa B cAenky

Ta6nuua deal: )KXypHan cgenok

Ta6nuua 2. Nona Taénuubl deal

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcuMcTeMbl pennkawmm
id_deal i8 Homep caenkn

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA
price d16.5 LleHa

amount i4 O6beM, KON-BO eANHUL, MHCTPYMEHTa
moment t Bpewms 3aknioueHns caenkm

code_sell c7 Kop npogasua

code_buy c7 Kop, nokynatens

id_ord_sell i8 Homep 3asBkM npogasLa

ext_id_sell i4 BHeLHWiA HOMep 13 3a8BKM NpogasLa
comment_sell c20 KoMmeHTapwii 13 3asBkv npogasua
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Mone Tun Onucaxve

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

status_sell i4 Cratyc cenku co CTOpPOHbI NpoAasLa

id_ord_buy i8 Homep 3asBkuM nokynarens

ext_id_buy i4 BHeLHWA Homep U3 3asiBKM NoKynaTens

comment_buy c20 KommeHTapuii U3 3asaBku nokynarens

trust_buy i1 MpusHak Y (£OBepuUTENbHOIO YyNpasfieHus)) W3 3asBku
nokynarensi

status_buy i4 Cratyc cenkv co CTOPOHbI Nokynartens

pos i4 Kos1-BO MO3WLWIA MO MHCTPYMEHTY Ha PbIHKE MOC/E CAEeMNKN

nosystem i1 Mpu3HaK BHECUCTEMHOI cLenkun

id_repo i8 Homep apyroii yactu caenku PEMNO

hedge_sell i1 Mpu3HaK XemKeBoi cAenkn co CTOPOHbI NpoaaBLa

hedge_buy i1 Mpu3HakK xe4KeBOoI CAE/KN CO CTOPOHbI MOKynaTens

fee_sell d26.2 C6op no caenke npogasua

fee_buy d26.2 C6op no caesnke nokynarens

login_sell c20 JNloruH nonb3oBartens npogasua

login_buy c20 JlormH nonb3oBaTens nokynaress

code_rts_sell c7 Kog PTC npogasua

code_rts_buy c7 Kog PTC nokynarens

id_deal_multileg i8 Homep caenku no ceaske

MpumeyaHus:

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

CBOUX caenok

* Mons status_sell u status_buy aBns0TCS GUTOBLIMU Mackamu, ONpeaensoLyMm creayowme 3Ha4YeHms:

0x20

0x80
0x8000
0x20000
0x40000
0x1000000
0x2000000
0x4000000
0x8000000
0x10000000

0x40000000

Cpenka saBnsetcs cAenkon akenupaumm

Mpu3HaK ncTeyeHns BpemMeHn AeiiCTBUS MHCTPYMeHTa
Cpenka T+0 no nepeHocy nosuuum

TexHnyeckas caenka (Peno)

TexHunyeckas caenka (CeaszaHHasn napHas 3asBKa)
Cpaenka noctasku yepe3 RTS Standard

Cpenka chopmrpoBaHHasi BHe TOPros

AppecHas caenka

Cpenka no cesiske

Cpenka npu HenocTaske

Cpaenka ncnonHeHus hbtodepca am nHetpymeHTa RTS Standard (kpome ncnonHeHus dobtouepca
yepe3 RTS Standard)

e [na TexHn4yeckux cenok, ABNALMMUCS pe3ynbTataMu CAeNoK N0 MHCTPYMEHTaM-CBA3KaM, rnose nosystem
BCerja yCTaHOB/IEHO B 1, BHe 3aBVMCUMOCTY OT TOro, ABMISIETCA M CAe/Ka Mo CBA3KE CUCTEMHOI Wn afpecHoiA.
[ns onpefeneHns cMCTEMHOCTU UCXOLHOW CAENkN Hafo WMCNob30BaTh MPM3HAK NOSystem COOTBETCTBYHOLLEN
3anvcu Tabnuubl multileg_deal.

¢ Mone id_repo cogepxnT HOMep Apyroi yactu caenkn PEMO. Ans |-/ yactn none cogepxut Homep II-i1 yacTtn,
ans |- vactn — Homep |-i

« Mone id_deal_multileg cogepxunT Kog caenku no MHCTPYMEHTY-CBA3Ke, B C/ly4Yae ecnu faHHas 3anvchb sB/seTcs
3annCcbio 0 TEXHUYECKoW caenke. B cnyyae caenku no 06bIYHOMY UHCTPYMEHTY AilaHHOe nose coaepxur 0.

o [ina "uyxmnx" caenok B nonsx status_buy u status_sell moryT 3anonHsatoTbes 6utbl 0x4, 0x2000000, 0x4000000

1 0x8000000
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Ta6nuuya multileg_orders_log: XXypHan 3aABOK No cBsA3Kam

Ta6nuua 3. NMonsa Taénuubl multileg_orders_log

Mone Tun OnucaHue

repllD i8 Cnyxe6Hoe nose NogcMcTeMbl penvkawumm
replRev i8 Cnyxe6Hoe nose noacucTemMbl penmkalum
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

client_code c7 Ko knneHta

moment t Bpems nsmeHeHns coCTosHWA 3aaBkn

status i4 Craryc 3aaBku

action i1 [elicTBue c 3asBKOl

isin_id i4 M aeHTudmKaTop MHCTPYMEHTA-CBSA3KN

dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaBLUeecs KO/IMYeCTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK XeKeBoi 3asBKN

trust il Mpu3Hak 3asBKV AOBEPUTENILHOIO yrpas/eHns
ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nosnb3oBartens, NoCTaBMBLLErO 3asBKY
broker_to c7 Kop FORTS dhmpmbl-aipecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kog RTS dmpmbl-agpecaTta BHECUCTEMHO 3as1BKM
date_exp t [lata ucteueHus 3anBku

id_ord1 i8 Homep nepBoii 3asBku

rate_price d16.5 CraBka 3asBK/

swap_price d16.5 CBorl-LieHa 3asBku1

broker_from_rts c7 Kog PTC knneHTa - BNagenbla 3asiBku
id_deal i8 NaeHTUdmkaTop cAenku no faHHOW 3anucu xypHana 3asBok
deal_price d16.5 LleHa 3ak/1H04eHHOI cAenkn

local_stamp t JNokasibHOe Bpems nonb3oBaTens
MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO Macky

0x01 KoTupoBouHas
0x02 BcTpeuHas
0x04 BHecuctemHasn

0x1000 3anuchk ABnseTca nocnegHeli B TpaH3akumm
0x2000 3asska Peno ¢ KL,
0x20000 3asBska Peno
0x40000 Csa3aHHasa napHas 3aaBkKa
« [one action onucbIBaeT AelicTBMe, NpousoLLesLlee ¢ 3asBKOM
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefieHa B CAESKY

« [Mone rate_price a5 Ba/IIOTHbIX CBOMOB COAEPXMNT CBOM-LIEHY.
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Ta6nuuya multileg_deal: )XypHan cgenok no cesskam

Ta6nuuya 4. Mona ta6nuybl multileg_deal

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

id_deal i8 Homep caenkn

sess_id i4 M peHTudmkaTop TOproBoii ceccum

isin_id i4 NaeHTudmkaTop MHCTPYMEHTa-CBA3KM

price d16.5 LleHa nepBoii YacTy NapHoi CBA3KK

amount i4 O6beM, KON-BO eMHNL, UHCTPYMEHTa

moment t Bpems 3ak/toHeHns caenku

code_sell c7 Kop npogasua

code_buy c7 Kog, nokynatens

id_ord_sell i8 Homep 3asBkM nNpojasua

ext_id_sell i4 BHeLHWiA HOMep U3 3a8BkM NpogasLa

comment_sell c20 KommeHTapwuin 13 3asBkv npogasLa

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

status_sell i4 Cratyc cienku co CTOpPOHbI NpogasLa

id_ord_buy i8 Homep 3asBku nokynarens

ext_id_buy i4 BHeLUHWA Homep 13 3asiBKM NoKynaTens

comment_buy c20 KommeHTapuii U3 3asaBku nokynatens

trust_buy i1 MpusHak [Y (£oBepuTENbHOIO YyNpasfieHus)) W3  3asBku
nokynarensi

status_buy i4 CraTyc cienku co CTOPOHbI NOKynaTens

nosystem i1 Mpr3HaK BHECUCTEMHO caenku

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBori-LieHa caenkun

hedge_sell i1 Mpr3HaK XempKeBoi cAenky co CTOPOHbI NpoaaBLa

hedge_buy i1 Mpr3Hak xemKeBoi caenky co CTOPOHbI NoKynarens

code_rts_buy c7 Kog PTC nokynatens

code_rts_sell c7 Kog PTC npogasua

buyback_amount d16.2 CymMa 06paTtHOoro Bbikyna An1s caenok Peno

MpumeyaHus:

* Monsa code_sell, comment_sell, ext_id_sell, trust sell, hedge_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHstoTcsa To1bKo 4719 CBOMX CAEN0K

« [lone rate_price AN Ba/IOTHbIX CBOMOB COAEPXUT CBOM-LiEHY.
Ta6nuuya heartbeat: Cnyxe6Haa Taénuua cepBepHbIX HacoB

[JaHHas Tabnvua HanosHsieTcsl SiAPOM TOProBOW CUCTEMbl C OMpefeneHHol NepuoauyHOCTbI0 U MOXET GbITb
1CMonb3oBaHa A1 3a4a4 CUHXPOHU3aUMM (Hanpumep, A4/ MPOBEPKM NPUXOAA BCEX CAENOK 3a OnpeAeneHHbIi
MOMEHT BpeMeHu). Tabnuia Ucronb3yetcs B pexvve [o6aBneHus 3anuceil; ouncTka Tabnuvibl NPOUCXOAUT B
HOYHOE BpPEMSI.

Ta6nuuya 5. Mona Taénuybl heartbeat

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nosne nofc1McTeMbl pennkawmm
server_time t [ata v Bpems cepsepa
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Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 6. Mona Taénuybl sys_events

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nofcuMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm
event_id i8 YHUKasbHbI naeHTUgMKaTop cobbITHA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbITus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbIE TUMbl COOLITUI

event_type =1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

event_type = 4
message = "intraday_clearing_started"

event_type =5
message = "clearing_started"

NMotok FORTS_OPTTRADE_REPL - OnuuoHbI: 3a9BKU U COENKU

MoToK coaepXUT TabnuLbl XypHana U3MeHeHWi CO6CTBEHHbIX 3asIBOK U CAENOK.

3amMeuyaHue

O6paTtnuTte BHUMaHWe, 4YTO Tabnuua orders_log COAEPXMT TOMbKO 3asiBKV BbICTaB/IEHHblE «CBOEN»
6Gpokepckoli hMpMOli UM BHECUCTEMHbIE 3asiBKW, afpecoBaHHble cBoel chupme. 3asBKM [pyrux
hMPM MOXHO MOMyYaTb TOMIbKO B arperrpoBaHHOM BUAE B MOTOKE arperMpoBaHHbIX 3asBOK. Caenku
nepeaaroTcs BCe (M «CBOU» U «UyXMe»), C IUNbTpaLmein JaHHbIX O «4YXXOi» CTOPOHe
B npeacTasneHun user_deal nepegatotcst TONbKO CBOM cAeNKu. icnonb3oBaHne aToro npefcTasieHns MOXeT 6bIiTb
none3Ho 419 6bICTPOro cTapTa NPUIoKEHNs

Cxema gaHHbIX
Tabnuupbl:
« orders_log - XXypHan 3aaB0K
« deal - XXypHan caenok
« heartbeat - Cnyxe6Has Tabnmua cepBepHbIX 4acoB
« sys_events - Tabnuua cob6bITHi

Ta6nuua orders_log: XXypHan 3asaBOK

Ta6nuuya 7. NMona taénuybl orders_log

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTrudmkaTop TOproBoii ceccum
client_code c7 Koga knneHta
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Mone Tvn OnucaHve

moment t Bpems n3meHeHns coCToAHMA 3aaBKn

status i4 Craryc 3aaBku

action i1 [elicTBue c 3asBKOl

isin_id i4 YHWKa/TbHbI YACIOBOM NAEHTUINKATOP MHCTPYMEHTA

dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konnuyectso B onepauuun

amount_rest i4 OcTaBLUeecs KO/IMYeCcTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK XemKeBoi 3asiBKN

trust i1 Mpr3HaK 3asBKN JOBEPUTENLHOTO YNpaBieHUst

ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nosnb3oBartens, NoCTaBMBLLErO 3asBKY

broker_to c7 Kop FORTS dhmpMbl-aipecaTta BHECUCTEMHOW 3aBKM

broker_to_rts c7 Kog RTS dmpmbl-agpecata BHECUCTEMHO 3a51BKM

date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3asBku

broker_from_rts c7 Kog PTC knueHTa - BNnajenbLia 3asBku

id_deal i8 Kop cpenkw, cooTBeTCTBYHOLLE AAHHOW 3anucu XypHana
3a5BOK

deal_price d16.5 LleHa 3ak/14eHHON caenkm

local_stamp t JlokanbHoe Bpemsi nosib3oBarens

MpumeyaHus:

« [one status npeacraBnsieT coboii GUTOBYO MacKy

0x01 KoTnposoyHas

0x02 BcTtpeuHas

0x04 BHecuctemHasn

0x08 RFQ. 3anpoc Ha KOTMPOBKY

0x10 RFQ. Bpems ncteksno

0x1000 3anuchb ABnseTca nocneaHel B TpaH3akumm

0x100000 3anncb AABNseTcA pesy/ibtaTtoM onepaummn nepemMeLLeHns 3asaBku
0x200000 3anucb ABNAETCA pe3y/bTatom onepauun yaaneHus 3asasku
0x400000 3anucb AABNAETCA pesy/ibTatom rpynnosoro yaaneHusa

0x2000000 MNpr3Hak yaaneHnsa octatka 3asaBKu Mo NpUYMHe KPOoCC-CAesKn

0x00080000  3asska Fill-or-kill

« [lone action onvcbiBaeT AgeincTere, NponsoLleaLlee ¢ 3asBKOi

0 3asBka yganeHa

1 3asiBKa fo6aBneHa

2 3asBka cBefeHa B cAesky

Ta6nuua deal: XXypHan caenok

Ta6nuua 8. Mona ta6nuuybl deal

Mone

Tvn

OnucaHue

repliD

Cl'ly)Ke6H0€ nosne nogcuctemMsl penavkaumn
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

id_deal i8 Homep caenkn

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKabHbIA YNCNI0BOM MAEHTUCHMKATOP MHCTPYMEHTa

price d16.5 LleHa

amount i4 O6beMm, KON-BO eAMHNL, UHCTPYMEHTa

moment t Bpems 3aknioueHns caesnku

code_sell c7 Kopg npogasua

code_buy c7 Kopa nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

ext_id_sell i4 BHeLHWA Homep U3 3as1BKM NpogaBLua

comment_sell c20 KommeHTapuii U3 3asBku npogasLa

trust_sell i1 MpusHak [Y (£OBepuTENbHOIO YyNpasfieHus) W3 3asBku
nposasua

status_sell i4 Cratyc cenku co CTOpPOHbI NpogasLa

id_ord_buy i8 Homep 3as1Bkn nokynarensi

ext_id_buy i4 BHeLHWIA HOMep 13 3as1BKM NOKynaTens

comment_buy c20 KoMMmeHTapwuii 3 3asiBKu nokynarens

trust_buy i1 Mpusnak [Y (£oBepuTeNbHOIO YynpasfieHus)) W3  3asBKu
nokynarens

status_buy i4 CraTtyc cenku co CTOPOHbI MOoKynaTensi

pos i4 Kon-Bo no3uuuii No UHCTPYMEHTY Ha pbIHKe NOCne CAenKu

nosystem il Mpu3HaK BHECUCTEMHOW cAenku

hedge_sell i1 Mpr3HaK XemKeBoi cAenky co CTOPOHbI NpoaaBLa

hedge_buy i1 Mpu3HaK xe4KeBOI CAE/KN CO CTOPOHbI MOKynaTens

login_sell c20 JlorvH nonb3oBartens npogasLa

login_buy c20 JlorvH nonb3oBaTtens nokynaresns

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogaBsua

fee_sell d26.2 C6op no caenke npogasua

fee_buy d26.2 C6op no caesnke nokynarens

id_deal_multileg i8 Homep caenku no ceaske

MpumeyaHus:

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

CBOUX caenok

« Mons status_sell n status_buy SABMIATCA GUTOBLIMU Mackamu, onpegenatwmmn cnegyoume sHadyeHna:

0x20 Cpenka sABNSETCSA CAEMKON aKcnmpauum

Ta6nuua heartbeat: Cnyxxe6Hasa Taénuua cepBepHbIX 4YacoB

JaHHasa Tabnmua HanosHseTcs A4POM TOPrOBOW CUCTEMbI C ONMPEnEeneHHOl MEPUOANYHOCTBIO U MOXET ObiTh
1CMosnb3oBaHa A/1a 3a4ad CUHXPOHM3auumn (Hanpumep, Asi MPOBEPKM NPUXOAa BCEX CAENOK 3a ONpeAeseHHbIl
MOMEHT BpeMeHY). Tabnmua UCMob3yeTcsl B pexvme A06ABMEHWS 3anuceld; ouncTka Tabnuubl NPOUCXOauT B

HO4YHOE BpeEMA.

Ta6nuuya 9. Mona taénuybl heartbeat

Mone Tun OnucaHue
repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
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Mone Tun Onucaxve
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
server_time t [arta v Bpemsi cepBepa

Tabnuuya sys_events: Ta6nuya coobITUIA

Ta6nuuya 10. Mona Ta6nuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NoAcMCTeMbI pennkawmm
event_id i8 YHUKanbHbIl naeHTUdKaTop cobbITys
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MoXHble TuMbl COOLITUIA

event_type=1
message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

event_type = 4

message = "intraday_clearing_started"

event_type =5

message = "“clearing_started"

NMotok FORTS_ORDLOG_REPL - AHOHUMHbIW orders_log

Cxema gaHHbIX

Tabnmupbl:

« orders_log - XXypHan 3aaBoK

« multileg_orders_log - XXypHasn 3a8B0K No cBA3Kam

¢ sys_events - Tabnuua co6bITUiA

Ta6nuua orders_log: )KXypHan 3asaBokK

Ta6nuuya 11. Monsa Taénuubl orders_log

Mone Twvn OnucaHue

repllD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

moment t Bpems n3meHeHnss COCTOAHMA 3aABKU
status i4 Craryc 3aaBku

action i1 [elicTBue c 3asBKol

isin_id i4 YHWKaTbHbIA YACIOBOM NAEHTUINKATOP MHCTPYMEHTA
dir i1 HanpasneHue
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Mone Tun Onucaxve

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KOoNM4ecTBo B 3asiBKe

id_deal i8 MaeHTndmkaTop caenkn no gaHHowu 3anncu XypHasia 3asiBok
deal_price d16.5 LieHa 3aknio4eHHol caenkn

MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYIO Macky

0x01

0x02

0x04
0x1000
0x100000
0x200000
0x400000
0x20000000
0x00080000

KoTnposoyHas
BcTpeuHas

BHecuctemHas

3anuce ABnseTcA I'IOC}'Ie,EI,HeVI B TpaH3aKuunmn

3anucb ABNAETCA pe3y/ibTaToM onepalun nepemMeLLeHns 3asaBku

3anuce ABnseTcs pe3ynbratom onepauumn yaaneHus 3anaBkn

3anuce AIBNsieTCs pe3y/iLTaToM rpynnoBoro yaaneHus

MNpu3Hak yaaneHna octaTka 3asaBKW Mo NPUYMHE KPOCC-CAEKN

3asaska Fill-or-kill

« [lone action onvcbiBaeT lCl,el:/‘ICTBl/Ie, npounsowlejilee c 3a8BKOM

0 3aaska yganeHa

1 3asiBka fo6aBneHa

2 3asBKa cBefeHa B CAenky

Ta6nuua multileg_orders_log: XXypHan 3asBOK N0 cBA3Kam

Ta6nuuya 12. MNona ta6nuubl multileg_orders_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

replAct i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkawumm

id_ord i8 Homep 3as1Bku

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN

status i4 Cratyc 3asBku

action i1 [elicTBue c 3asBKOM

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonunuyecTtso B onepauuu

amount_rest i4 OcrTasBLUeecs KOIMYeCcTBO B 3a8BKe

rate_price d16.5 CraBka 3asBKku

swap_price d16.5 CBorl-LieHa 3asBku1

id_deal i8 MaeHTudmkaTop caenkn no gaHHow 3anncu XypHasia 3asiBok
deal_price d16.5 LieHa 3aknio4eHHoi caenkm

MpumeyaHus:

« [lone status npeacraBnsieT cob6oii GUTOBYO Macky

0x01 KoTnposoyHas
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0x02 BcTpeuHas
0x04 BHecuctemHasn
0x1000 3anuch ABnseTca nocneaHeli B TpaH3akumm
0x2000 3asska Peno ¢ KL,
0x20000 3asska Peno
0x40000 CsAa3aHHaa napHas 3asBKa
 [lone action onvcbiBaeT AeicTere, NponsoLleaLlee ¢ 3asBKOi
0 3asBka ygasieHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky
* [Mone rate_price Ans Ba/IIOTHbIX CBOMOB COAEPXKMNT CBOM-LIEHY.

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 13. Mona Taébnuubl sys_events

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum
replRev i8 Cnyxe6Hoe nosne NofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
event_id i8 YHuKanbHbIl ngeHTdmKaTop cobbITus
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MoXHble TuMNbl COOLITUIA

event_type=1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

event_type =4
message = "intraday_clearing_started"

event_type =5
message = "clearing_started"

NMotok FORTS_FUTORDERBOOK_REPL - ®dbloyepchl: Cpe3 cTakaHa

Cxema gaHHbIX
Tabnuupl:
¢ orders - JloroBasi Tabnuua 3asBoK

« info - IHdhopMauumsa o ctakaHax

Ta6nuua orders: J/loroBas Taénuuya 3aaBOK

Ta6nuua 14. NMona Taénuubl orders

Mone Tun OonucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

client_code c7 Kog, knnenTa

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN

status i4 Cratyc 3asBku

action i1 [elicTBure c 3aaBKOl

isin_id i4 YHVKabHbIA YNCNI0BOM NAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuyecTtso B onepaumu

amount_rest i4 OcrTasBLUeecs KOIMYeCcTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK XemKeBoi 3asBKn

trust i1 Mpur3HaK 3a8BK1 JOBEPUTENIBHOIO ynpaBieHns
ext_id i4 BHelLuHWiA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY
broker_to c7 Kog FORTS dhmpmbl-apecaTta BHECUCTEMHOW 3a5BKM
broker_to_rts c7 Koa RTS dmpMbl-agpecata BHECUCTEMHOMN 3asBKN
date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3a8BkM

broker_from_rts c7 Kop PTC knuneHTa - Bnagenbla 3asBku
init_moment t Bpems nosiBNeHunst 3asiBku

init_amount i4 HauyanbHoe Ko/iM4ecTBo B 3asBKe

MpumeyaHus:

« [None status npeacrasnseT coboli 6UTOBYIO Macky

0x01 KoTupoBouHas

0x02 BcTpeuHasn

0x04 BHecuctemHas

0x100000 3anucb ABNAETCA pesy/ibTatoM onepalun nepemMeLleHns 3asaBku
0x200000 3anuch ABNAETCA pe3y/ibTatom onepauun yaaneHus 3asaBku
0x400000 3anuvcb SABNAETCA pesy/ibTaTtom rpynnosoro yaaneHusa

0x20000000  TMpu3Hak yaaneHus octaTka 3asaBKy No NpUUYnHe Kpocc-CAenkn
 [one action onvceiBaeT AeicTBre, Npon3oLLeLLee C 3aABKON

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

Ta6nuua info: MHchopmauusa o ctakaHax

Ta6nuua 15. MNona taénuubl info

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
replRev i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkawumm
replAct i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum
infolD i8 YHVKanbHbINA KoY
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Mone Tun Onucaxve

logRev i8 PeBusns no blovyepcam Ha MOMEHT POpMMPOBaHUSA
CHanwoTa

moment t Bpemsi hopmmpoBaHus cHanwota

Motok FORTS_OPTORDERBOOK_REPL - OnyuoHbl: Cpe3 cTakaHa

Cxema gaHHbIX
Tabnuupl:
« orders - J/loroBas Tabnmua 3asBoK
« info - VIHdhopmauws o cTakaHax

Ta6nuua orders: J/loroBas Taénuua 3asBOK

Ta6nuuya 16. Mona ta6nuubl orders

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOprosoli ceccum

client_code c7 Kopa knneHta

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

status i4 CraTtyc 3asBku

action i1 [lleiicTBye ¢ 3anBKoi

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KoNM4ecTBO B 3asiBKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xemKeBoi 3asBKn

trust i1 lMpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns
ext_id i4 BHeLIHWIA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY
broker_to c7 Kog FORTS dompmbl-agpecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kog RTS dmpmbl-agpecaTta BHECUCTEMHOW 3as1BKM
date_exp t [lata ucteueHns 3asBku

id_ord1 i8 Homep nepBoii 3aBkM

broker_from_rts c7 Kog PTC knneHTa - BNagenbLa 3asiBku
init_moment t Bpems nosiBneHuns 3assku

init_amount i4 HauyanbHoe KonmyecTBo B 3asBKe

MpumeyaHus:

« [lone status npeacrasnseT coboli 6UTOBYIO Macky

0x01 KotuposouHas

0x02 BcTpeuHasn

0x04 BHecuctemHas

0x100000 3anucb ABNAETCA pesy/ibTatoM onepalun nepemMeLLeHns 3asaBku
0x200000 3anucb AABNAETCA pesy/bTatom onepauun yaaneHus 3asasku
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0x400000 3anucb ABNAETCA pesy/ibTaTtom rpynnosoro yaaneHusa

0x20000000  [Mpu3Hak yaaneHus octaTka 3asaBKu1 No NPUUYnHE KPoCC-CAeNnkn

« [Mone action onvceiBaeT ,EI,eI7ICTBVIe, npounsowlenilee c 3a8BKOM

1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

Ta6nuua info: MHchopmauusa o cTakaHax

Ta6nuuya 17. MNona taénuybl info

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbI pennkawmm

infolD i8 YHVKabHbIA KoY

logRev i8 PeBu3u1s no onumMoHam Ha MOMEHT (HOPMMPOBaHNS CHIMLLOTa
moment t Bpems chopmMmrpoBaHunsa cHanwoTta

NMotok FORTS_FUTCOMMON_REPL - ®dblouepchl: oouias

UHcpopmayun
Cxema gaHHbIX

Tabnuupl:

« common - O6Lwas nHcopmaums no ceccum

Ta6nvuya common: O6was MHpopmauus no ceccum

Tabnuua cogepxuT

Ta6nuya 18. Mona Taénuybl common

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum

replRev i8 Cnyxe6Hoe nose NoacMcTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

isin_id i4 YHVKabHbIA YNCN0BO MAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 MpaeHTrudmkaTop TOproBoii ceccum

best_sell d16.5 LleHa nyuiueli 3aBK1 Ha Npogaxy

amount_sell i4 KonmuecTBo B 3asiBKax Ha NPOAaXY C /IyHLLER LeHOon

best_buy d16.5 LieHa nyuLieii 3asiBKv Ha NOKYTKY

amount_buy i4 KonnuecTtBo B 3asiBKax Ha NOKYMKy C NyyLleit LeHoi

price d16.5 LleHa nocnegHeii caenku

trend d16.5 TpeHA W3MeHeHMs1 UeHbl (pasHuua Mexay ueHamu [BYX
nocnegHNx cAenok)

amount i4 KonnuecTBo B nocnefHeii caenke

deal_time t [ata n Bpems nocnegHeii caenkm

min_price d16.5 MuHUManbHas LeHa

max_price d16.5 MakcumanbHas LeHa

avr_price d16.5 CpenHeB3BeLUeHHas LeHa

old_Kkotir d16.5 PacueTHas ueHa npefbiaylieii ceccum

deal_count i4 Konunuyectso caenok

contr_count i4 O6bLLiee KO/IMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM CAeNoK B py6sx
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Mone Tun Onucaxve

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

cur_kotir d16.5 TekyLlasa KOTUPOBKa

cur_kotir_real d16.5 PbIHOYHas KOTMPOBKa

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

close_price d16.5 LleHa 3akpbITus

local_time t Mone ANa MOHUTOPMHIA penmkaumn common
MpumeyaHus:

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

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

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

Tabnuua cogepxuT

Ta6nuya 19. Mona Taénuybl common

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noagcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawumm

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

best_sell d16.5 LleHa nyuLueli 3as1BKM Ha Npofaxy

amount_sell i4 KonnuecTso B 3asiBKax Ha NPoAaxy € NyudLleit LeHow

best_buy d16.5 LleHa nyuwer 3asiBK1 Ha NMOKYMNKY

amount_buy i4 KonnuecTtso B 3asBKax Ha MOKYMKy C NydLleli LLeHOo

price d16.5 LleHa nocnepHeii caenkm

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

amount i4 KonnuecTso B nocnegHeii caenke

deal_time t [Nlata n Bpems nocneaHew caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumarnbHas LeHa

avr_price d16.5 CpefHeB3BeLLIEHHas LieHa

old_kotir d16.5 PacueTHas ueHa npegbiayLuei ceccum

deal_count i4 KonuuyecTtBo caenok

contr_count i4 O6bLLee KOIMYECTBO KOHTPAKTOB B CAe/Kax

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

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLIWIA

mod_time t [arta 1 Bpems usmeHeHus 3anuncu

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

orders_sell_qty i4 KonmuecTtBo 3asBOK Ha Npogaxy

orders_sell_amount i4 O6BLEM B KOHTPaKTax B 3asiBKax Ha npogaxy

orders_buy_qty i4 KonnuecTtBo 3asBOK Ha NOKYMNKY

orders_buy_amount i4 O6BLEM B KOHTpaKTax B 3asiBKax Ha MOKynky

open_price d16.5 LleHa oTKpbITUSI

close_price d16.5 LleHa 3akpbITus

local_time t Mone ANa MOHUTOPMHIA penMkaumMy common

MpumeyaHus:

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

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

MoTOKM arperMpoBaHHbIX CTaKaHOB

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

« FORTS_FUTAGGR50_REPL — ctakaH rny6uHoii 50 KoTrpoBok

¢ FORTS_FUTAGGR20_REPL — ctakaH rny6uHoii 20 KoTpoBOK

¢ FORTS_FUTAGGRS5_REPL — cTakaH rny6vHoii 5 KoTMpoBOoK

15 OnuUMOHOB:

¢ FORTS_OPTAGGR50_REPL — ctakaH rny6uHoii 50 KoTrpoBok

¢ FORTS_OPTAGGR20_REPL — cTakaH rny6uHoii 20 KOTMpOBOK

¢ FORTS_OPTAGGR5_REPL — cTakaH rny6uHoli 5 KoTpOBOK

3ameyaHue

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

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

* BeuepHsa Toprosas ceccus - Ta6r|v1u,a 06HOBNAETCA aKTUBHBLIMW 3asiBKaMun Be'—lepHeIﬁ ceccun
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Ta6nuuya 20. Mona Ta6nuubl orders_aggr

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pennkaumm

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

volume i8 O6beM arpernpoBaHHO KOTVPOBKU

moment t Bpems nocnegHero 06HOBMEHNS KOTUPOBKN

dir i1 Hanpas/iieHve KOTUPOBKY

MpumeyaHus:

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

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

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

Motok FORTS_POS_REPL - UHcopmauusa o nosnumax

Cxema gaHHbIX

Tabnuupl:

* position - MNo3nyun KNMEHTOB

* sys_events - Tabnuua cob6bITHi
Ta6nuua position: Mosnyun KNMEHTOB

Tabnvua cogepXnT MHPOPMALMIO O NO3ULMSIX KNINEHTOB.

Ta6nuua 21. Mona Taénuubl position

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

isin_id i4 YHVKabHbIA YNCNOBO MAEHTUCHMKATOP MHCTPYMEHTa

client_code c7 Ko knneHta

open_gty i4 Konnuectso nosuuuii Ha Havano ceccun

buys_qty i4 KonmuecTso Kyn/eHHbIX KOHTPAKTOB B XO4e Ceccumn

sells_qty i4 Konnyectso npoAaHHbIX KOHTPaKTOB B XOfe Ceccun

pos i4 Tekywiasa no3nuns

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

last_deal_id i8 Homep nocnegHei caenkn

waprice d16.5 CpenHeB3BeLUeHHas LeHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 22. Mona Tabnuubl sys_events

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

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

event_type i4 Tun cobbITuA

message c64 OnwuncaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbIE TUMbI COOLITUI

event_type =1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

event_type =4
message = "intraday_clearing_started"

event_type =5
message = "“clearing_started"

Motok FORTS_PART_REPL - NHchopmauumsa o cpegcTBax n nmmmrax

Cxema gaHHbIX
Tabnuupl:
* part - CpeacTtsa M IMMUTBI KTNEHTOB
* sys_events - Tabnuua cob6bITHi

Ta6nuua part: Cpegctsa M IMMUTbI KITMEHTOB

Ta6m/|u,a coaepxut VIHCt)OpMaLI,VIlO O InMUTax KJIMEHTOB.

Ta6nuua 23. MNona Tadénuubl part

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl penvkaLum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nNogcMcTeMbl pennkaumm

client_code c7 Kopg knneHTa

coeff_go d16.5 KoadhdpmmeHT knmeHTtckoro Mo

coeff_liquidity d16.5 KoathpmumeHT NnKBUAHOCTU

money_old d26.2 Bcero geHer Ha koHeLl, npeablayLein ceccun

money_amount d26.2 Bcero geHer

money_free d26.2 CBo60aHO aeHer

money_blocked d26.2 3ab6/10kMpoBaHo AeHer

pledge_old d26.2 3a10roB Ha Ha4Yaso ceccun

pledge_amount d26.2 Bcero 3anoros

pledge_free d26.2 CB0o60aHO 3a510roB

pledge_blocked d26.2 3a6/10KMpoOBaHO 3a/10T0B

vm_reserve d26.2 Cymma, 3apes3epBupoBaHHasA nof ortpuuatesnibHyto BM no
3aKpbITbIM MO3ULMAM

vm_intercl d26.2 BapuaunoHHas mapxa, cnnucaHHas unv noslydyeHHasi B NpPoM.
KIMPUHT
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Mone Tun Onucaxve

fee d26.2 CnucaHHbIii cbop

fee_reserve d26.2 3ab1ok1poBaHHbIii peseps cbopa nog 3asBKu

limit_spot_buy d26.2 NumunT Ha Mokynky CnoTos

limit_spot_buy_used d26.2 Vcnonb3oBaHHbI JIumMnT Ha Mokynky CnoTos

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

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

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

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

premium d26.2 Mpemuns

premium_order_reserve f Pe3eps npemun nog 3asBku

balance_money d26.2 Casibj0 AEHEXHbIX TOProBbIX MEPEBOAOB 3a TEKYLLYK Ceccuio

vm_order_reserve f CymMMma, 3apesepBupoBaHHas nof otpuuatesibHyto BM no
3asBkam

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 24. Nona Tadénuubl sys_events

Mone Tun OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawumm
replRev i8 Cnyxe6Hoe nosie noacucTemMbl penmkalum
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
event_id i8 YHUKanbHbI nAeHTUGMKATOP COBLITHA
sess_id i4 Homep ceccuu

event_type i4 Tvn cobbIThA

message c64 OnwncaHune cobbITUS

MpumeyaHus:

¢ BO3MOXHbIE TUMbl COOLITUI

event_type =1

message = "session_data_ready"

event_type = 2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

event_type =4

message = "intraday_clearing_started"

event_type =5

message = "clearing_started"

Motok FORTS_FUTINFO_REPL - ®bloyepchbl: cripaBovyHasi U
ceccuoHHasi uHcpopmaums

Cxema gaHHbIX
Tabnuupl:
« delivery_report - OT4eT 0 noctaske
« fut_rejected_orders - OTBEprHyTbI€ B K/IMPUHT 3a5IBKN

« fut_intercl_info - Hpopmauus o BM, paccuntaHHO No pe3ysiktataM NpoM. KIMpyHra
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« fut_bond_registry - CnpaBoYH/K napameTpoB o6urawmii
« fut_bond_isin - CnpaBoYHVK MIHCTPYMEHTOB 06MraLWii

« fut_bond_nkd - HK/l Ha gatbl BbINNAT KynoHOB

« fut_bond_nominal - Pa3mepb! BbiN/1aT HOMUHAILHOM CTOMMOCTY 06/MraLmm

¢ usd_online - TpaHcnauus kypca USD

¢ fut_vch - CnpaBoYHUK TOpryembix akTMBOB

* session - VMiHhopmaums o TOproBoii ceccum

« multileg_dict - CnpaBo4HuK CBSA30K

« fut_sess_contents - CnpaBO4HUK TOPryeMbIX NUHCTPYMEHTOB
 fut_instruments - CnpaBoYHUK MHCTPYMEHTOB

« diler - CnpaBo4HVK MeH thnpm

* investr - CnpaBO4HWK K/TMEHTOB

 fut_sess_settl - Pe3ynbrarbl KNMpUHIa: pacyeTHbIe LieHbI

* sys_messages - Coo6LLeHNS TOProBOli CUCTEMbI

e sys_events - Tabnuua co6bITHi

Ta6nuua delivery_report: OTueT 0 nocTtaBke

Ta6nuuya 25. Mona taénuubl delivery_report

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

date t [Jarta npoBefeHUs kNMpuHra

client_code c7 Koga knneHta

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

isin_id i4 YHVKabHbIA YNCN0BOI NAEHTUCHMKATOP NCTPYMEHTA

pos i4 KonnuecTtso no3vuuii, nognexatyyx NCNoHEeHNIo, Ha Havyaslo
[aHHOro atana nocTaBkW (KPOMe UCK/OUYEHHbIX N0 NPUHLMNY
cosnazeHua NHH (kogos))

pos_excl i4 Ona nepBoro 3tana - 3T0 Ko/AvyecTBO NO3WUMIA MO
hbloyepcam, aHHy/IMPOBaHHbIX B CBSA3W C TeM, YTO OHWU
yuuTbiBa/IUCb Ha peructpax ¢ ogHum WHH (kogom). Ons
BTOpOro atana scerga 0

pos_unexec i4 KonnuyecTtso No3numii, HENCNONHEHHbIX B X0Ae JaHHOro aTana
nocTaBku

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

settl_pair cl2 Kog PIMC

asset_code c25 Topro.blii KOA, NOCTaBASEMOrO aKkTMBa

issue_code c25 [lenosnTapHblii KOA4 NOCTaBSEMOro aKT1Ba

oblig_rur d16.2 O6BLEM 0653aTeNLCTB B pyo6.

oblig_qty i8 O6BLEM 06513aTeNbCTB B Bymarax, LUT.

fulfil_rur d16.2 O6BLEM BbINOMHEHHbIX 0683aTENbLCTB B pyo.

fulfil_qty i8 O6bEM BbINOIHEHHbIX 063aTeNLCTB B Oymarax, LUT.

step i4 MopsaKoBbIi HOMEpP 3Tana NocTaBKu

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

id_gen i4 WpeHTndmkaTop aTana hopMupoBaHusi OTHETOB
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MpumeyaHus:
* [lone unexec MOXeT NMPUHUMATb CriefytoWwme 3HaYeHNs:
0 WcnonHeHne
1 HeucnonHexue
« [None step npu noctaeke no Cnotam Bcerga npyH1MaeT 3HaveHne 1

Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIMPUHT 3asiBKN

Ta6nuua 26. MNona tadonuubl fut_rejected_orders

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl pennkawumm

order_id i8 Homep 3as1Bku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Ko knuneHta

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3a51BKN

moment_reject t Bpewmsi, korga 3asiBka 6bl1a 0OTBEprHyTa

isin_id i4 YHVKaNbHbIA YNCNI0BOM NAEHTUCDMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

amount i4 O61BEM, KONMYECTBO eANHUL, MHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3aBKM

ret_code i4 Kog Bo3Bpara npoueaypbl nepenocTaHoBKu

ret_message c255 TeKCT COObLEHNA O MpPUYMHE OTBEPXKEHMS 3asiBKM MNpun
nepenocTaHoBke

comment c20 KommeHTapwii Tpeligepa

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY

ext_id i4 BHeLHWiA Homep

Ta6nuua fut_intercl_info: nnchopmanma o BM, paccuntaHHoii no pe3ynbrataMm NPOM. KIIMPUHTa

Ta6nuuya 27. Mona ta6nuuybl fut_intercl_info

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noacucTeMbl pennkawumm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

client_code c7 Kopa knuneHTa

vm_intercl d16.2 BapuaLyorHas mapxa, cnncaHHas uam noslyYeHHas B npom.
KMPUHT

Ta6nuua fut_bond_registry: CnpaBo4YHUK napamMeTpoB o6nurauuii

Ta6nuuya 28. Mona ta6nuybl fut_bond_registry

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe none nofcncTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
bond_id i4 LincppoBoii ko obnuraumm

small_name c25 ToproBblii koA B KOpnopaTuBHbIX Toprax PTC
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Mone Tun Onucaxve

short_isin c25 Bbinyck obnuraumn

name c75 HaumeHoBaHve obnuraunm
date_redempt t [Jara noraiieHnsi obnuraumm
nominal d16.5 HomuHan obnurauum
bond_type i1 Tun: akumsa/obnvraums
year_base i2 Basa roga

Ta6nuya fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB 0GIUrayuii

Ta6nuua 29. Nona tadénuybl fut_bond_isin

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkKalum

isin_id i4 YHVKabHbIA YNCN0BO MAEHTUCHMKATOP MHCTPYMEHTa
bond_id i4 LinchpoBoii ko obnuraumm

coeff_conversion d5.4 KOHBEPCUOHHbI KO3thMLUmEHT

Ta6nuya fut_bond_nkd: HK[, Ha gatbl BbinaaTt KynoHoB

Ta6nuuya 30. Mona ta6nuubl fut_bond_nkd

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofgcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
bond_id i4 LinchbpoBoii kog obnuraumm

date t [Jata Bbinnarbl KynoHa

nkd d16.7 HKJ, Ha gaty BbInnarbl KyrnoHa

Ta6nuua fut_bond_nominal: Pasmepbl Bbin/1aT HOMMHa/IbHO CTOMMOCTU OGIUraLumn

Ta6nuuya 31. Mona taénuybl fut_bond_nominal

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NoAcMcTeMbI pennkawmm
bond_id i4 LinchbpoBoii kog obnuraumm

date t [larta Bbinnarsbl KyrnoHa

nominal d16.5 Pasmep BbinaiaT HOMWHa/ILHOM CTOMMOCTU

Ta6nuuya usd_online: TpaHcnauyma kypca USD

Ta6nuuya 32. MNona tadénuybl usd_online

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCTEMbI pennkawmm
replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
id i8 MaeHTndhmkarop Kypca

rate di6.4 Kypc USD

moment t Bpewms pacueTa kypca

MpumeyaHus:
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* Ha HacToswwmii MOMeHT nose id npuHUMaeT 3HaueHue = 1 (py6sib K gonnapy)

Ta6nuya fut_vch: CnpaBoYHUK TOPryemMbiX aKTUBOB

Ta6m4u,a COAEePXUT CnpaBOYHUK 6a30BbIX KOHTPAaKTOB A/19 UHCTPYMEHTOB.

Ta6nuya 33. Mona taénuybl fut_vch

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofc1cTeMbl pennkawmm
code_vch c25 Kop, 6a30Boro aktvea

name c75 HanmeHoBaHve

exec_type cl Tvn ucnonHeHmnA

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoli c6op 3a 1 KOHTPaKT B py6nsax
exch_pay_scalped i1 Mpr3HaK ckanbnMpoBaHnsa GupXeBoro cbopa
clear_pay d16.2 KnvpuHroBbiii c6op 3a 1 KOHTpakT B py6isx
clear_pay_scalped i1 Mpr3Hak ckanbnMpoBaHns KNMpPUHroBoro cbopa
sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonssyetcs
buy_fee d7.3 Komuceunsa ¢ nokynatensi. He ucnonbayetcs
trade_scheme cl ®opma Topros

section c50 HavmeHoBaHue Cekuun

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

exch_pay_spot_repo d16.5 BupxeBoii c6op no Peno

MpumeyaHus:

* [lone exec_type MOXET NPUHMMAaTL cneayoLme 3Ha4YeHus:

A ANnbTepHaTMBHbIN

D TMMocTtaBka
I NHpekc

S RTS Standard

« Mone trade_scheme MOXeT NpvHUMAThL CeaytoLe 3HaYEHNS:

F C nonHbiM obecneyeHrem

G C 3asiorom

Ta6nuuya session: NHdhopmayusa o TOproBoii ceccum

Tabnuua cogepXxnT MHOpMaLMIo O pacnucaHun Ceccuii.

Ta6nuua 34. Mona Taénuubl session

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl penvkalum
replAct i8 Cnyxe6Hoe nosne noacucTeMbl pennkawumm
sess_id i4 W peHTrdmkaTop TOproeoii ceccum

begin t Bpewms Havana

end t Bpemsi oOKoHYaHWs

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBETCTBYIOLLIEW OMLMOHHON ceccum
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Mone Tun Onucaxve

inter_cl_begin t Bpemsa Havana npom. KnvpuHra

inter_cl_end t Bpems okoH4YaHusi NPOM. KMpUHra

inter_cl_state i4 CocCTosiHME NPOM. KIMpUHra

eve_on il Mpu3Hak Toro, YTo A0N BeuepHss ceccust OyAeT NPOBOANTLCA
eve_begin t Bpewmsi Hayana gon. BeyepHeli ceccum

eve_end t Bpemsi okoHYaHWs1 Aon. BeyepHeli ceccum

mon_on il Mpu3Hak Toro, 4To 40N YTPEHHAA ceccus OyaeT NpoBOANTLCA
mon_begin t Bpems Hayana gon. yTpeHHel ceccum

mon_end t BpeMmsi OKOHYaHWsi AoN. yTPeHHel ceccum
pos_transfer_begin t Hauano nHTepBana nepeHoca nosuumii

pos_transfer_end t KoHeL, nHTepBana nepeHoca nosunuuii

MpumeyaHus:

« Mons pos_transfer_begin u pos_transfer_end o6o03HauyalT nepuod BO Bpemsi TOProBOW ceccun, B TeYeHue
KOTOPOro AeicTByeT 0COObI pPeXUM 3akNio4eHNs CAENOK N0 UHCTPYMEHTY C MOCTaBKON B TEKYLUWI TOProBbliii
fJeHb. Bo BpemMs [eiicTBMA AaHHOTO pexuma 3anpelieHbl Bce 3asBKW MO yKasaHHOMY WHCTPYMEHTY, 3a
NCK/IOYEHNEM aApECHbIX 3asBOK BHYTPW OAHON P®.

« [lone state MOXeT NPUHMMATL CleayoLyie 3HaYeHns:
0 Ceccua HasHadeHa. Henb3sa cTaBUTb 3as1BKW, HO MOXHO yAansTh.
1 Ceccus nger. MoXHO CTaBuUTb U yAaNATb 3asiBKN.
2 [puocTaHOBKa TOProB No BCeEM MHCTPyMeHTaM. Henb3a cTaBuTb 3asBKW, HO MOXHO yAansThb.
3 Ceccusa npuHyauTenbHO 3aBeplueHa. Henb3a ctaBuTb U yaanaTb 3asBKU.
4 Ceccus 3aBepLueHa no BpemeHn. Henb3s cTaBuTb 1 yAaNAaTb 3asBKU.
« [one inter_cl_state Bblgaetcs (no 6uToBso):
0x0  HeonpepgeneH. MOXHO CTaBUTb 1 yaaNaTb 3asiBKU.
0x01 Byaylmii Ha cerofHsA. MOXHO CTaBUTb U YAA/IATb 3asBKU.
0x02 OTMeHeH. MOXHO CTaBUTb W yoanaTb 3asBKU.
0x04  TekyLyuid, T.e. AET, HUYEro HeNb3s. Henb3si cTaBuTb 1 yaansiTh 3asiBKU.

0x08 Tekywwii, T.e. naet (MO BPEMEHU), HO (haKTUUECKN 3aBEPLLUEH W YXXe MOXHO BblKauMBaTbCs, CHUMATb
3a5BKW. Henb3s CTaBuUTb 3asiBKM, HO MOXHO yAanisTh.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHu). MOXHO CTaBUTb U yAansATb 3as1BKK.

Ta6nuuya multileg_dict: CnpaBoYHUK CBA30K

Ta6nuya 35. Mona ta6nuuybl multileg_dict

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

isin_id i4 YHUKa/TbHbI/ YNC/TOBO KOA, CBSA3KN

isin_id_leg i4 YHVKanNbHbIA KOO MHCTPYMEHTA, BXOASLLETO B CBA3KY
gty_ratio i4 KoathpmumeHT KonuuecTsa

MpumeyaHus:

« CwmbIcn nons qty_ratio COCTOMT B yKa3zaHUW KOJIMYECTBA U Hanpas/ieHNs MHCTPYMEHTA, BXOASALLEro B CBA3KY: €C/n
3HaueHue qty_ratio > 0, TO AaHHbIi MIHCTPYMEHT BXOAMT B CBS3KY C TEM Xe HanpaB/iEHNEM, C KakMM 1 3asiBKa no
cBA3Ke, ecnn qty_ratio < 0 — ¢ NpOTMBOMONOXHLIM. AGCOMIOTHOE 3HaYeHue gty_ratio onpegenseT koadduumeHT,
Ha KOTOprI7I YMHOXXaeTCcA KOMM4eCcTBO eANHNL, MHCTPYMEHTa-CBA3KU B 3aABKe A/14 NOoJSTy4eHNA Konnyectsa eanHuL,
MHCTpyMeHTa isin_id_leg.
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Ta6nuua fut_sess_contents: CnpaBOYHUK TOPryeMbIX MHCTPYMEHTOB

Ta6nmu,a COAEePXUT cnpaBOYHNK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6nuuya 36. Mona ta6nuybl fut_sess_contents

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nofgcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcMcTeMbl pennkawmm

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

isin_id i4 YHVIKa/IbHbI YACTOBO NAEHTUMNKATOP NHCTPYMEHTa

short_isin c25 OnucaTtesib MHCTPYMeHTa

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

name c75 HavmeHoBaHne MHCTpyMeHTa

inst_term i4 CwmeLleHue ot cnota

code_vch c25 Kop, 6a30Boro akTvea

is_limited i1 Mpu3HaK HaMYMa NMMUTOB B TOprax

limit_up d16.5 BepxHuiA NIUMUT LeHbI

limit_down d16.5 HWKHWIA AUMUT UeHbI

old_kotir d16.5 PacuéTHas LieHa Ha Havano Tekylueli ceccum

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogaBLa

roundto i4 KonnuecTtBo 3HaKoB nocne 3ansToil B LeHe

min_step d16.5 MWHUMasIbHBIV LWar LeHbl

lot_volume i4 K-BO eanHUL, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price d16.5 CToMMOCTb Lara LieHb!

d_pg t [lata oKOHYaHWsi obpaLLeHNs MHCTPYMEHTa

is_spread i1 Mpu3HaK BXOXAEHWA hblodepca B MeXMeCcsiuHbllii cnpag,. 1 —
BXoauT; 0 — He BXxoauT

coeff do.6 KoathhmmeHT MexmMecayHoro cnpaga

d_exp t [Jata ucnonHeHna MHCTpyMeHTa

is_percent i1 Mpu3Hak Toro, 4To doblouepc Topryetcs B mpoueHTax. 1 -
Topryetcs npoueHTax, 0 — TopryeTcsi He B MpoLeHTax

percent_rate d6.2 MpoLueHTHasa cTaBka A5 pacyeTa BapuaLlyoHHON Mapxu no
NPOLIEHTHBIM hbloyepcam

last_cl_quote d16.5 KoTunpoBKa nocsie nocnefHero KAvpuHra

signs i4 Mone npu3HakoB

is_trade_evening i1 [Mpu3HaK TOProenv B BEUYEPHIOHD CECCUI0

ticker i4 YHuKasbHbIli YncnoBoii kog MasHoro CnoTa

state i4 CocTosiHMe TOProB/IM NO NHCTPYMEHTY

price_dir i1 HanpaBneHue LeHbl MHCTpyMeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 Konnyectso MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Luara LieHbl Be4epHEero KavpuHra

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

step_price_curr d16.5 CTOMMOCTb MWHMMAJIBHOTO Luara LEHbl, BblpaXEHHas B

Ba/ilOTE

d_start

[lata BBOfAA VHCTPYMEHTa B o6palleHmne

MpumeyaHus:

« CocTosHMe ceccun UMeeT MPUOPUTET Haf COCTOAHWEM WHCTpPYMeHTa. To ecTb, eCc/ii Ceccus HaxoauTtca B
COCTOAHUN «NPUOCTaHOB/NEHa» NN «3aBepLleHa», TO No BCEM UHCTPYMEHTa Hesib3A Toprosarb, HE3aBUCMMO OT
3HaYeHuA state B UHCTPYMEHTeE.
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« [lone state MOXeT NpUHMMaTL CneaytoLme 3HayeHus:

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

1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAISTb 3asBKU MO 3TOMY MHCTPYMEHTY.
2 [lpvocTaHOBKa TOProB MO BCEM MHCTPYMEHTaM. Henb3s CTaBUTb 3asiBKUM, HO MOXHO YA/ IsiTb.

3 Ceccus no aTOMy WHCTPYMEHTY MPUHYAUTENbHO 3aBeplueHa. Henb3s CTaBUTb U yAasaTh 3asBKu N0 3TOMY
VHCTPYMEHTY.

4 Ceccusi N0 3TOMY MHCTPYMEHTY 3aBeplleHa Mo BpeMeHU. Hefb3s CTaBuTb W yAassTb 3asiBKu MO 3TOMYy
VHCTPYMEHTY.

5 [lpvocTaHOBKA TOPrOB MO 3TOMY MHCTPYMEHTY. Hefb3si CTaBUTb 3asiBKM, HO MOXHO YAasisiTb MO 3TOMY
VHCTPYMEHTY.

« lone signs siBNSieTcA GUTOBOV 1 NPUHUMAET CneayoLme 3HaYeHUs:

0x01 [pr3HaK TOProsnn B BEYEPHIOK CECCUI0

0x02 Mapxupyewmsiii (1) nunu c ynnaroii npemun (0)
0x04 Cnort

0x08 [naBHbIli cnoT

0x10 Mpu3HaK aHOHUMHO TOProBAx

0x20 Mpu3HaK HeaHOHVMHO TOProBn

0x40 [pr3HaK TOProenn B OCHOBHYIO CECCU0

0x100 [pr3HaK MHCTPYMEHTa-CBA3KN
0x800 MNpu3Hak nHcTpymeHTa RTS Money
0x1000 [Mpu3HaK OCHOBHOM LieHbl 4718 COCTaBHbIX MHCTPYMEHTOB:
e 0 - MHCTPYMEHT KOTUPYETCA B CBON-LiEHe
e 1 - MHCTPYMEHT KOTUPYETCH B CTaBKe
3HaueHvie Npu3Haka BAMSET Ha CMbIC/ MONS LieHbl 4151 AaHHOTO MHCTPYMEHTA B MOTOKaX CO CTakaHamu.
« [lone price_dir MOXeT NpUHUMATL CneaytoLmne 3Ha4YeHns:
0 CraHaapTHbIA NOPAA0OK COPTUPOBKY LieH
1 O6partHbIii NOPAAOK COPTUPOBKM LieH
* lMone multileg_type MOXeT NpuHUMATL CrieaytoLmne 3Ha4eHns:
0 OO6bIYHBIA MHCTPYMEHT - HE CBS3Ka
1 Csaska, Topryemas B pexume Peno

Hanunune paHHOro npusHaka o3Hauvaet, YTO MHCTPYMEHT MOXET TOproBaTbCs Kak B pexume Peno, Tak n B
pexunme CBA3aHHbIX 3a5BOK.

2 BaJslloTHbI cBON
« Mone is_trade_evening siBNsieTcst GUTOBOW MaCKOIA:
0 VIHCTpYyMEHT He TopryeTtcs
1 VIHCTpYMEHT TOpryeTcsi B BEHEPHIO CECCUI0
2 VIHCTpYMEHT TOpryeTcsl B JHEBHYIO CECCUI0

Ta6nuua fut_instruments: CnpaBOYHMK MHCTPYMEHTOB

Ta6nuuya 37. Mona taénuubl fut_instruments

Mone Tvin OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcuMcTeMbl pennkaumm
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

isin_id i4 YHUKasbHbI/ YUCNOBOW NAEHTUUKATOP UHCTPYMEHTA

short_isin c25 Onucatesnib MHCTPYMEHTa

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTA

name c75 HavmeHoBaHMe NHCTpyMeHTa

inst_term i4 CwmeLlleHmne oT crnota

code_vcb c25 Kog 6a30BOro aktvnea

is_limited i1 IMpu3Hak HaIMuMA NMMUTOB B TOPrax

old_Kkotir d16.5 CKoppeKkTMpoBaHHas pacyeTHasi LieHa npeaplaylieii ceccum

roundto i4 KonnuecTso 3HaKoB nocsie 3anaToii B LieHe

min_step d16.5 MVHUMasTbHBI Lar LeHbl

lot_volume i4 K-BO eanHuUL, 6a30BOro akTMBa B UHCTPYMEHTE

step_price d16.5 CTOoUMOCTb LIara LieHbl

d_pg t [Jlata okoHYaHVA obpalleHVs MHCTPYMeHTa

is_spread i1 Mpu3Hak BXoXaeHnst obroyepca B MEXMECAYHbIN cnpag. 1 —
BXoauT; O — He BXoauT

coeff do.6 KoathdhumeHT MexmecsayHoro cnpaga

d_exp t [Jarta ucnonHeHna UHCTpymeHTa

is_percent il Mpu3Hak Toro, 4To hblouepc Topryetcs B npoueHTax. 1 -
TopryeTcsa npoueHTax, 0 — Topryetcs He B NpoLeHTax

percent_rate d6.2 MpoueHTHasA cTaBka A/1s pacyeTa BapualMOHHON Mapxu no
NPOLEHTHLIM (hblouepcam

last_cl_quote d16.5 KoTvpoBka nocne nocnegHero knnpuHra

signs i4 Mone npusHakos

volat_min d20.15 HwXHAA rpaHvua BoaTU/IbHOCTH

volat_max d20.15 BepxHsia rpaHuLa BONaTUIbHOCTU

price_dir i1 Hanpas/ieHvie LeHbl MHCTpYMEeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Lara LieHbl BEHEPHETO KIMpUHTra

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

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

BasiloTe

d_start

[Jata BBOZA VHCTPYMEHTA B 06paLleHne

Ta6nuua diler: CnpaBoYHUK MeH hmpm

Ta6nuuya 38. Mona taénuubl diler

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum
replRev i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosie noacucTemMbl penmkalum
client_code c7 Kog knneHTa

name c200 HaumeHoBaHve mpmbl

rts_code c50 Kog PTC dompmbl

transfer_code c7 Kog cueTa Ans nepeHoca nosvuum

status i4 Mpu3Hak 060c061eHHOCTM pa3gena
MpumeyaHus:

« [Mons client_code, name, transfer_code 3anonHa0TCA TONbKO A4/19 CBOUX OUPM.
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 [one status siBNsieTCA GUTOBOI MaCKOIA:

e 0x01 - Y pasgen

* 0x02 - 060Cc06MEHHbIN perncTp

* 0x04 - B® asnsetca 4Y

« [one signs COAEPXMT NPU3HaKW pasaena:

* 4 - NpU3HaK onepaTopHoro BBoga AAMMHUCTpaTopa

» 8 - npu3Hak onepartopHoro BeoAa MaeHoro Tpeiiaepa PP

Ta6nuua investr: CnpaBoOYHUK KIINEHTOB

Ta6nuya 39. Mona Taébnuubl investr

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl penvkaLlum
replRev i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosie NoAcucTemMbl penmkalum
client_code c7 Kog knnenTa

name c200 HavmeHoBaHue knneHTa

status i4 Mpu3sHaku pasgena

MpumeyaHus:

« [one status sBnseTCA GUTOBOW MACKOIA:
e 0x01 - AY pa3pgen
* 0x02 - 060CO6MEHHBIN perncTp
¢ 0x04 - B® asnsaetca 4Y
Ta6nuua fut_sess_settl: Pe3ynbraTbl KMpUHra: pacyeTHble LieHbl

Tabnuua coaepXnT pacyeTHbIe LieHbI N0 MHCTPYMEHTaM MO pe3ysibTatam NPOLUEALLErO KAUPUHTa.

Ta6nuua 40. Mona ta6nuubl fut_sess_settl

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

replRev i8 Cnyxe6Hoe nosne nNoAcucTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHUKasIbHbI YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

Ta6nuuya sys_messages: CooGLeHUs TOProBoii cucTemMbl

Ta6nuuya 41. Mona Tabnuuybl Sys_messages

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTembl pennkaumm
replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
msg_id i4 YHUKanbHbI NAEHTUGMKATOP CO06LLEHNSA
moment t [Jlata v Bpemsi peructpaummn coobLleHns
lang_code c8 A3bIK CO06LLEHMSA
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Mone Tun Onucaxve

urgency i1 Mpr3HaK cpOYHOCTH COOBLLEHNSA
status i1 Cratyc coobLueHuns

text c255 TeKcT coobLeHns

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 42. Mona Tabnuybl sys_events

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkalum
replRev i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofgcMcTeMbl pennkaumm
event_id i8 YHVKaNbHbIA nAeHTUGUKaTOp COBbITUSA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TvMNbl COOLITUIA

event_type =1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

event_type =4

message = "intraday_clearing_started"

event_type =5

message = "clearing_started"

Motok FORTS_OPTINFO_REPL - OnuuoHbI: cnpaBoYHada U
ceccuoHHasi uHcpopmauus

Cxema gaHHbIX

Tabnuupl:

« opt_rejected_orders - OTBEPrHyTbie B KIIMPUHT 3a5BKU

« opt_intercl_info - nchopmauus o BM, paccuMtaHHOi No pesynbtataM NpoM. KITMpUHra

« opt_exp_orders - 3asBK1 Ha KCNMpaLio

* opt_vch - CnpaBoYHKK TOPryemMbix akT1BOB

» opt_sess_contents - CNpaBoYHVK TOPryeMbIX MHCTPYMEHTOB

. opt_sess_settl - Pe3ynerarbl KNUPUHra: BONaTUIbHOCTbL U TEOPETUYECKME LiEeHbI

e sys_events - Tabnuua co6bITHiA

Ta6nuua opt_rejected_orders: OTBeprHyTbie B K/IMPUHT 3asiBKU

Ta6nuua 43. Nona tadénuubl opt_rejected_orders

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum
replRev i8 Cnyxe6Hoe nose NogcucTeMbl penvkaumm
replAct i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum
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Mone Tun Onucaxve

order_id i8 Homep 3asBku

sess_id i4 MaeHTrdmkaTop TOproeoii ceccum

client_code c7 Kopg knuneHTa

moment t Bpems usmeHeHUsi COCTOSIHWS 3a51BKN

moment_reject t Bpewms, korga 3asBka 6bi1a 0TBEPrHyTa

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

dir i1 HanpasneHve

amount i4 O6bEM, KONNYECTBO EAVNHUL, MHCTPYMEHTA

price d16.5 Llena

date_exp t [llata ucteueHus 3aaBku

id_ordl i8 Homep nepBoii 3aBKu

ret_code i4 Ko Bo3Bpata npoueaypbl nepenocTaHoBKM

ret_message c255 TekcT COOOLEeHNA O NPUYMHE OTBEPXEHUS 3asBKM npu
nepenoctaHoBke

comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBartens, NoCTaBUBLLETO 3asBKY

ext_id i4 BHeLHWiA Homep

Ta6nuya opt_intercl_info: uncpopmauusa o BM, paccumtaHHO No pe3ysibTataM NPOM. K/IMPUHTa

Ta6nuua 44. Nona ta6nuubl opt_intercl_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

isin_id i4 YHUKasbHbI/ YNCIO0BOW NAEHTUUKATOP UHCTPYMEHTA

client_code c7 Ko knneHta

vm_intercl d16.2 BapuaunoHHasa mapxa, cnnucaHHas unv noslydyeHHasi B NPoM.
KIMPUHT

Ta6nuua opt_exp_orders: 3assBKM Ha 3KCnupawuio

Ta6nuua 45. Mona taénuubl opt_exp_orders

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkawmm
exporder_id i8 M paeHTudmkaTop 3asBky Ha aKCnnpauuio
client_code c7 Kog knnenTa

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA
amount i4 KonnuecTtso akcnmpupyembix NO3nLui
sess_id i4 M peHTudmkaTop TOproBoii ceccum

date t [Nlata n Bpems

amount_apply i4 Kon-Bo B 3asiBKax HA MOMEHT NMPOM.K/IMPUHTa

Ta6nuua opt_vch: CnpaBoYHUK TOPryemMblX akTUBOB

Tabnuua cofepXuT CNpaBoYHUK 6a30BbIX KOHTPAKTOB AJ151 UHCTPYMEHTOB.

Ta6nuua 46. Nona Taénuybl opt_vch

Mone

Tvin

OonucaHue

repliD

i8

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

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

code_vcb c25 Kopa 6a30B0Oro aktvnea

name c75 HavmeHoBaHune

exec_type cl Tvn ucnosnHeHus

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoli c6op 3a 1 KOHTPaKT B pybnsx

exch_pay_scalped i1 [MpusHak ckanbnMpoBaHusa GrupxeBoro coopa

clear_pay d16.2 KnnpuHroBebIii c6op 3a 1 KOHTPaKT B pyo6six

clear_pay_scalped i1 Mpu3Hak ckanbnMpoBaHWsa KIIMPUHIOBOro cbopa

sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonb3yercs

buy_fee d7.3 Komunceunsa ¢ nokynarensi. He ncnons3yetcs

trade_scheme cl $opma Topros

coeff_out d7.3 KoathhmumeHT NpubamKeHHOCTU 'BHENMMUTHBIX' ONUUOHOB

is_spec i1 1-n0 3TOMy KOHTpakTy W03 (M ero cupma) asnsercs
cneuvaMcTom no 3anpocamM Ha KOTUPOBKY

spec_spread d16.5 Cnpeg cneumanucta

min_vol i4 MWHUMasIbHBI 06bEeM B KOTMPOBKaX cneuuanucTa

client_code c7 Kopa knneHta

Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryemMbiX MHCTPYMEHTOB

Tabnuua cogepXuT CnpaBoYHUK MHCTPYMEHTOB, Ha3HAYEHHbIX K TOpram B CECCUIO.

Ta6nuuya 47. Mona Taénuubl opt_sess_contents

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose nofAcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCIOBOW MAEHTUUKATOP MHCTPYMEHTA

isin c25 CVIMBO/IbHBIN KO, UHCTPYMEHTA

short_isin c25 Onucatenb MHCTPYMEHTa

name c75 HavmeHoBaHMe NHCTpyMeHTa

code_vcb c25 Kop, 6a3oBoro akTvBa

fut_isin_id i4 Kopg, obto4epcHOro MHCTpyMeHTa

is_limited i1 Mpu3Hak HaIMuMA NMMUTOB B TOPrax

limit_up d16.5 BepxHuiA (UMUT npemmnmn

limit_down d16.5 HWwKHUIA NIMUT Npemnn

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

bgo_c d16.2 BasoBoe 'O nog 04Hy NOKPbLITYHO NO3MLMi0 nognuncunka (pyo)

bgo_nc d16.2 ba3osoe O nof o4HY HEMOKPbLITYH MO3MLMI0 NOAMUCHNKE
(py6)

europe i1 PasHoBMAHOCTL onuuoHa. O - amepukaHckuii onuuoH, 1 -
eBponelickuii onuMoH

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

strike d16.5 Llena ctpaiik

roundto i4 KonuyecTBo 3HaKoB Moc/ie 3ansToii B LeHe

min_step d16.5 MUWHUMa/TbHBIR LWar npemmum

lot_volume i4 K-BO eguHNL, 6a30BOr0 akTMBa B MHCTPYMEHTE
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Mone Tun Onucaxve

step_price d16.5 CtoumocTb Lwara npemMmmn

d_pg t [lata okoH4YaHVsA obpalleHns MHCTPyMeHTa

d_exec_beg t [Jarta Havana akcnmpaumy NHCTpyMeHTa

d_exec_end t [lata oKOHYaHMs 3KCIMpaLmmn NHCTPYMEHTa

signs i4 Mone npusHakos

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

bgo_buy d16.2 BasoBoe 'O nog, nokyrnky MapXxupyemoro onuuoHa

base_isin_id i4 Uncnosoii ngeHTndunkaTop 6a3oBoro MHCTpyMeHTa

d_start t [lata BBOfAA VHCTPYMEHTa B o6palleHmne

MpumeyaHus:

« CocTosiHMe ceccun umeeT NPUOPUTET Haf COCTOAHWEM WHCTPyMeHTa. TO eCTb, eCNn Ceccuss HaxoauTcs B
COCTOAHUN «NPUOCTaHOB/1IEHa» NN «3aBepLleHa», TO No BCEM MHCTPYMEHTa HeJsib3A Toprosarb, HE3aBUCMMO OT

3Ha4YeHus state B UHCTPYMEHTe

« [one signs siBNSieTCA GUTOBOV MacKoli 1 MPUHUMAET cneaytoLme 3Ha4YeHns:

0x01 [lpu3HaK TOProB/N B BEHEPHIOK CECCUID

0x02 Mapxupyemsiii (1) nnm ¢ ynnatoii npemun (0)
0x10 [Mpu3HaK aHOHVMHOW TOProB/x

0x20 [Mpu3HaK HeaHOHVMHOI TOProB/N

0x40 Tlpu3HaK TOProenn B OCHOBHYIO CECCUI0

Ta6nuua opt_sess_settl: Pe3ynbratbl KnMpuHra: BONatusibHOCTb N TeOpPeTUYECKUE LieHbl

Ta6nV|u,a COAEPXUT 3Ha4YeHNA BONaTU/IbHOCTU U TeOpeTVI'-IeCKOI7I Nno MHCTpPyMEHTaM No pe3ynbrartamM npowealiero

KNpuHra.

Ta6nuua 48. Mona Taénuubl opt_sess_settl

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nose nogcucTemMsl pensmkalum

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTA

isin_id i4 YHUKasIbHbI/ YNCOBOW MAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatuibHOCTb onuyMoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6nuua sys_events: Ta6nuua co6bITUi

Ta6nuua 49. Mona Tabnuubl sys_events

Mone Tvn OnucaxHve

repllD i8 Cnyxe6Hoe nosne noagcucTemMbl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne nNoacucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcncTeMbl pennkaumm
event_id i8 YHuUKanbHbIl ngeHTndmKaTop cobbItus
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnucaHue cobbITus
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MpumeyaHus:
* BO3MOXHble TUMbI COObITUI

event_type=1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

event_type =4

message = "intraday_clearing_started"

event_type =5

message = "clearing_started"

NMotok FORTS_MISCINFO_REPL - lononHutenibHasA crnpaBo4vHasi

uHcopmayusa

Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Tabnuua ¢ KoacpchrmeHTamy BONaTUAbLHOCTH

Ta6nuua volat_coeff: Ta6nnya ¢ koadduymeHTamm BoONaTUNBLHOCTU

Ta6nuuya 50. Mona Ta6nuybl volat_coeff

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl penvkalum

isin_id i4 YHUKabHbI/ YUCI0BOW NAEHTUUKATOP UHCTPYMEHTA

a d16.10 KoathdmumeHT A napameTpnyeckon KpMBOi BONATUIbHOCTH
b d16.10 KoathchumeHT B napameTpuyeckoii KpMBoii BONaTubHOCTH
c d16.10 KoathdpumeHT C napaMeTpryeckoii KpuBoii BONaTUbLHOCTM
d d16.10 KoathdomumeHT D napaMeTprieckoii KpuBoii BONaTUbHOCTM
e d16.10 KoathdmumeHT E napameTpnyeckon KpMBoi BONaTUIbHOCTH
S d16.10 KoathchumeHT S napameTpuyeckoii KpMBoI BONaTUIbHOCTH

NMotok FORTS_MM_REPL - NHhopmaumsa 06 obs3atensctesax MM

Cxema gaHHbIX

Tabnuup:

« fut_MM_info - O6s3atensctea MM no gbtouepcam

* opt_MM_info - O6s13aTenscTBa MM no onuvoHam

Ta6nuuya fut_MM_info: O6a3arenbctea MM no dybtovepcam

Ta6nuuya 51. Mona ta6nuybl fut_ MM_info

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
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Mone Tun Onucaxve

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnipef B NyHKTax

price_edge_sell d16.5 LleHa xyaLueii 3asBKM Ha NPOAAXY, BoLleALwel B Cripes,

amount_sells i4 Kon-BO KOHTPaKTOB B 3asiBKax Ha NPOAaXy, BXOAALLMX B Cpes,

price_edge_buy d16.5 LleHa xypfLuelt 3asBK1 Ha MOKYMNKY, BOLLEALLe B cnpe,

amount_buys i4 Kon-BO KOHTPAKTOB B 3asiBKax Ha MOKYTKY, BXOAALLMX B Cripes,

mm_spread d16.5 Cnipeg, no forosopy

mm_amount i4 Kon-Bo no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpef He gepxutcs, 0 — gepxutca

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

percent_time d6.2 MpoueHT BbiNoHeHNs O6s3aTenscTB

period_start t Hauyano nepvoga geicteusi npasmun MM

period_end t OkoHuYaHve neproga aeicteus npasua MM

client_code c7 Ko knneHta

active_sign i4 Mpu3Hak: 1 — 3anucb ypasnieHa (ctana He akTuBHa), 0 —
aKTMBHAa

agmt_id i4 Homep goroBopa o6si3atenscte MM

Ta6nuuya opt_MM_info: O6a3aTtensctea MM no onuuoHam

Ta6nuuya 52. Mona taénuuybl opt_MM_info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcucTeMbl pennkawumm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M peHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueli 3asaBK1 Ha MPoOAaxy, BOLeLWel B cnpes,

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

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

amount_buys i4 Kos1-BO KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALLMX B Crpef,

mm_spread d16.5 Cnpeg no forosopy

mm_amount i4 Kon-so no gorosopy

spread_sign i1 Mpu3sHak: 1 — cnpep, He gepxutcs, 0 — gepxuTcs

amount_sign i1 MpusHak: 1 — koN-Bo He Aepxutcs, 0 — AepxuTca

percent_time d6.2 MpoueHT BbINonHeHNs O6sA3aTensCTB

period_start t Hauano nepuoga aelicteusi npasuia MM

period_end t OkoHuaHwue nepuoga fevicteus npasua MM

client_code c7 Ko knneHta

cstrike_offset d16.5 CMelLLieH e OT LieHTpasIbHOro cTpaiika

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

agmt_id i4 Homep pgoroBopa o6s3atenscts MM

Motok FORTS_CLMONEY_REPL - leHbIv B KJIUPUHT

Cxema gaHHbIX
Tabnuupl:

« money_clearing - KNMeHTckue AeHbIV B KMPUHTe
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e sys_events - Tabnuua cob6bITHiA

Ta6nuuya money_clearing: KnueHTckne aeHbrv B KNMpuHre

Ta6nuua 53. Monsa Tabnuubl money_clearing

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

client_code c7 Kog knneHta

share i1 Tun cueTa

amount_beg d16.2 [eHer Ha Hayano AHsA

vm d16.2 BapuauuoHHas Mapxa, BK/IYasi BapuaLMOHHY Mapxy no
MapXvpyembIM OnLMoHaM

premium d16.2 OnumoHHasa npemus

pay d16.2 [iBnxeHune no cuety

fee_fut d16.2 dbroUepcHbI GupxeBoli c6op

fee_opt d16.2 OnuUOHHbIN BrpxeBoii coop

go d16.2 CymmapHoe 'O no dhbtouepcam 1 onumoHam

amount_end d21.2 Ha koHew, gHA

free d22.2 CB060AHO cpeacTs

Ta6nuua sys_events: Tabnuuya co6bITUi

Ta6nuuya 54. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nNogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMsl penvkaLlum
event_id i8 YHUKanbHbI naeHTUGMKaTop cobbITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMNbl COOLITUIA

event_type =1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = "clearing_data_ready"

event_type =4

message = "intraday_clearing_started"

event_type =5

message = "clearing_started"

Motok FORTS_CLR_REPL - KnupunHrosas nicpopmauums

Cxema gaHHbIX

Tabnuupl:

* money_clearing - KnneHTckue geHbrvi B KNMpUHre
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« clr_rate - Kypcbl Ba/llOT U UHAEKCOB

« fut_pos - MH(hopMaLysi 0 NO3NLUOHHOM COCTOSIHUM HA MOMEHT BEYEepHETO K/IMPUHIa No hblouepcam

e opt_pos - MH(*)OpMaLI'Mﬂ 0 NO3NUMOHHOM COCTOAHUN HA MOMEHT BEYEpPHEro KnupuHra no onunoHam

¢ fut_sess_settl - PacueTHble LieHbl N0 dbloyepcam

 opt_sess_settl - pacueTHble LeHbl N0 onuyoHam

e sys_events - Tabnuua co6bITHiA

Ta6nuya money_clearing: KnmeHTcKne feHbru B KIMpUHre

Ta6nuua 55. Monsa Tabnuubl money_clearing

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensvkalum

replAct i8 Cnyxe6Hoe nose NogcuMcTeMbl pennkaumm

client_code c7 Ko knneHta

share i1 Tun cueTa

amount_beg d16.2 [eHer Ha Hayano AHsA

vm d16.2 BapuauuoHHas Mapxa, BK/IYasi BapuaLMOHHY Mapxy no
MapXvpyembIM OnLMoHaM

premium d16.2 OnuuoHHasa npemus

pay d16.2 [iBnxeHune no cuety

fee_fut d16.2 dbroUepcHbI GupxeBoli c6op

fee_opt d16.2 OnuUOoHHbIN BrpxeBoii coop

go d16.2 CymmapHoe MO no hbloyepcamM 1 onuuoHam

amount_end d21.2 Ha koHew, gHA

free d22.2 CB060aHO cpeacTs

Ta6nuua clr_rate: Kypcbl BantoT n uHaeKcoB

Ta6nuuya 56. Mona taénuubl clr_rate

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

id cl2 MaeHTudmkaTop nHaekca uam kypeca

rate d16.5 3HayeHne nHaekca

moment t MOMEHT hmKCMpOBaHWS 3HaYeHUs

signs i1 Mpu3HakmM, COOTBETCTBYIOLLME JaHHOMY 3HAYEHUIO
sess_id i4 M aeHTrudmkaTop TOproBoii ceccum

Ta6nuuya 57. Mona ta6nuybl fut_pos

Ta6nuua fut_pos: nHcgopmaums 0 NO3ULMOHHOM COCTOAHUMM HAa MOMEHT BEUEPHEro KIMpUHra no
¢brouepcam

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
sess_id i4 M peHTrdmkaTop TOproeoii ceccum
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Mone Tun Onucaxve

isin c25 CUMBO/IbHbIV KOL, MHCTPYMEHTA

client_code c7 Ko knneHta

account i1 Tun cyeta (PP/BP/KNNEHT)

pos_beg i4 Mo3numsa Ha Havano gHSA

pos_end i4 Mo3numsa Ha KoHew, AHA

vm d16.2 CymmapHas BM no ntoram 0CHOBHOTO KNMpUHIra Ans kaneHta/
hMPMbI U UHCTPYMEHTA

fee d16.2 CyMMapHbIii c60p A/15 KneHTa/donpMbl 1 MHCTPYMEHTA

accum_go d16.2 HakonneHHblii M

fee_ex d16.2 BupxeBoii c6op

vat_ex dl16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnvpuHroBbiii c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOrO cbopa

Ta6nuua opt_pos: nHcpopmauus 0 NO3NLMOHHOM COCTOSSHUM HA MOMEHT BEeUEPHEro K/IMPUHra no

onuuoHam

Ta6nuua 58. Mona taénuubl opt_pos

Mone Tun Onucaxue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum

replAct i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

client_code c7 Kopg knuneHTa

account i1 Tun cuyeta (PO/BD/KNNEHT)

pos_beg i4 Mo3numsa Ha Havano gHA

pos_end i4 Mo3nuus Ha KoHew, AHA

vm dl6.2 CymmapHas BM no ntoram 0CHOBHOIO K/IMPUHIa A1 knneHTal
MpMbI M MHCTPYMeHTa. PaBHo cymme nonein VAR_MARG_P
1 VAR_MARG_D

fee d16.2 CyMMapHbIii c6op ANs KAvMeHTa/(pupMbl U MHCTPYMEHTA.
Cosnagaet c nonem SBOR 13 oTyeToB

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnvipuHroBbiii c6op

vat_cc d16.2 HAC B cocTaBe KAMpYHroBoro céopa

Tab6nuua fut_sess_settl: PacueTHble LeHbl No dibloyepcam

Ta6nuua 59. Mona ta6nuubl fut_sess_settl

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm

sess_id i4 M peHTrudmkaTop TOproBoli ceccmm

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKasbHbI YNC0BOW NAEHTUUKATOP NCTPYMEHTa
settl_price d16.5 PacueTHas ueHa
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Ta6nuua opt_sess_settl: pacueTHble LeHbl MO OnuyuoHam

Ta6nuya 60. Mona Taénuubl opt_sess_settl

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nose NoacucTeMbl pennkawumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop ToproBoii ceccumn

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHUKasIbHbI YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatunibHOCTL onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 61. Mona Tabnuubl sys_events

Mone Tun OnucaxHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofcMcTeMbl pennkawmm
event_id i8 YHUKanbHbI naeHTUdMKaTop cobbITys
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* BO3MOXHble TUMbI COBbITUI

event_type=1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

event_type =4
message = "intraday_clearing_started"

event_type =5
message = "clearing_started"

NMotok RTS_INDEX_REPL - BupxeBble UHAEKCbI

Cxema gaHHbIX

Tabnuupl:

¢ rts_index - Tabnuua nHAEKCOB
Ta6nuua rts_index: Ta6nuuya MHAEKCOB

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBLIX UHAEKCOB.

Ta6nuua 62. Nona Tadénuubl rts_index

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMCTeMbI pennkawmm
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Mone Tvn OnucaHve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

name c25 Mmsa nHaekca

moment t MoMeHT nocnegHero pacuyera

value dis8.4 3HaueHne nHgekca

prev_close_value di8.4 3HaueHMe UWHAEKca Ha 3akpbiTe npeablaylleli TOproBoii
ceccum

open_value di8.4 3HaueHve nHAeKca Ha OTKpbITME TeKyLLeli TOProBoi ceccun

max_value di8.4 MakcumasibHoe 3HauyeHvne WHAEKca B TeyeHue Tekyuei
TOProBoWi ceccuu

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

usd_rate d10.4 [N nHOEKCoB, B KOTOPbIX YYUTLIBAKOTCA Kak pybnesble, Tak
1 [ONNapoBble LeHbl MIHCTPYMEHTOB — Kypc py6ns K gonnapy,
MCMOMb30BaBLUMICS A5t pacyeTa

cap di8.4 Kanutanusaumsa 6ymar, BXOAALMX B MHAEKC

volume di8.4 O6bEM CcAENOoK, BXOAAWMX B UHAEKC

Motok RTS_INDEXLOG_REPL - UcTopus 3Ha4eHUin NHAEKCOB

Cxema gaHHbIX
Tabnuupl:

 rts_index_log - >)XypHan 3HaueHuii N"HOEKCOB

Ta6nuua rts_index_log: XXypHan 3HaueHuii NHAEKCOB

Tabnuua cofepXuT XypHan 3HaueHuil GUPXeBbIX MHAEKCOB 3a TeKyLiuii AeHb. OuncTka Tabnuubl NPorU3BOAUTCS

BO BPEMSA HOYHbIX pernameHTHbIX pa60T.

Ta6nuuya 63. Mona ta6nuybl rts_index_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl penvkaumm

replRev i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

name c25 mvs nHaekca

moment t MowmeHT nocnegHero pacyera

value di8.4 3HaueHne nHgekca

prev_close_value d18.4 3HaueHne uHAeKca Ha 3akpbiTve npeabiaylieli TOprosoii
ceccun

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

max_value d18.4 MakcumanibHOe 3HaueHne uHAeKkca B TeyeHue Tekyluein
TOProBoWi ceccumn

min_value di8.4 MVHUManibHOE 3HA4YeHMe WHAEeKCa B TeyeHue Tekyuei
TOProBoWi ceccum

usd_rate d10.4 [ina nHOekcoB, B KOTOPbIX Y4UTbIBAKOTCS Kak pybnesble, Tak
1 [ONN1apoBbIe LieHbl NHCTPYMEHTOB — KypC py6nis K gonnapy,
MCMOo/Mb30BaBLUMIACS 15t pacyeTa

cap di8.4 Kanutanusauus 6ymar, BXOAALNX B UHAEKC

volume dis.4 O6bEM CcAENOoK, BXOASALWMX B UHAEKC

Motok FORTS_VM_REPL - BapunayuoHHas mapxa

Cxema gaHHbIX

Tabnuupl:
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« fut_vm - BapmauuoHHasi Mapxa no btouepcam

 opt_vm - BapuauyoHHas Mapxa rno onwuuoHam

Ta6nuya fut_vm: BapuaunoHHas mapxa no gbioyepcam

Ta6nuuya 64. MNona ta6nuybl fut_vm

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose nogcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Ko knuneHta

vm d16.5 HakonneHHass no cpenkam BapuauMoOHHas Mapxa Mo
chbloyepcam, paccumTaHHas no TekyLuel KOTPoBKe

vm_real d16.5 HakonneHHass no cpenkam BapuauMOHHas Mapxa Mo
obloyepcam, paccuuTaHHas Mo Tekywel  pPbIHOYHOM
KOTUPOBKe

Ta6nvuya opt_vm: BapvauvoHHaA MapXa no onuvMoHam

Ta6nuua 65. Monsa Tabnuubl opt_vm

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl penvkawumm

isin_id i4 YHUKa/bHbI YNCTOBOIN NAEHTUMKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

client_code c7 Ko knuneHta

vm d16.5 HakonnenHass no cpenkam BapuauMoOHHas Mapxa Mo
MapXupyembiM  OMUMOHAM, pacCcyuTaHHas Mo Tekyluel
OMUVOHHOW KOTUPOBKE

vm_real d16.5 HakonneHHass no chenkam BapuauvMoHHas Mapxa Mo
MapXupyembiM  OMUMOHAM, paccuMTaHHas Mo Tekyluel
OMUMOHHON KOTMPOBKE

Motok FORTS VOLAT REPL - BonatnunbHOCTb

Cxema fgaHHbIX

Tabnuupl:

« volat - BonatnnbHOCTb

Ta6nuuya volat: BonatunbHOCTb

Ta6nuua 66. NMNona Tadbnuybl volat

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nose nofAcuMcTeMbl pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
sess_id i4 MaeHTudmkaTop TOprosoli ceccum

volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa OnuyoHa ¢ y4eToM IMMUTOB
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Cxema gaHHbIX

Tabnuupl:

Motok FORTS_INFO_REPL - flononHuTenbHada cnpaBoyHas
uHcopmayun

« base_contracts_params - MNapameTpbl 6a30BbIX KOHTPaKTOB

- futures_params - MapameTpbl (oblouepcoB

« options_params - MapameTpbl ONL/IOHOB

virtual_futures_params - MNapameTpbl BUPTyasibHbIX hblo4epcoB

¢ broker_params - iHdhopmaumsa o napameTpax covpm

¢ client_params - IHchopmaums 0 napameTpax KNMeHToB

« sys_events - Tabnuua cob6bITHiA

Ta6nuua base_contracts_params: NapaMmeTpbl 6a30BbIX KOHTPAKTOB

Ta6nuua 67. Mona taénuubl base_contracts_params

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm
code_vcb c25 Kop, 6a30B0ro KoHTpakTa

code_mcs c25 Koz MeXKOHTpaKTHOro cnpaga

volat_num i1 KonmyecTBo KpUBbIX BOMIATU/ILHOCTH
points_num i1 KonnyecTtso Touek pucka

subrisk_step f LLlar noaTouek pucka

is_percent il Mpu3HaK NPOLEHTHOro KOHTpakTa
percent_rate d16.5 MpoueHTHas cTaBka (4719 KOHTPaKTOB Ha CTaBKW)
currency_volat d16.5 BonatuibHOCTL Kypca BatoThl

is_usd i1 Mpu3Hak pacyeTa B gonnapax

usd_rate_curv_radius

Panyc KpBM3HbI Kypca BaslloTbl

somc

CraBka 'O no HenoKpbITbIM NpoAaxam (B py6/1sx)

Ta6nuua futures_params: MNapameTpbl (hbrouepcos

Ta6nuua 68. Mona ta6nuubl futures_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcncTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum
isin c25 MaeHTudmkaTop MHCTpyMeHTa

isin_id i4 YHUKasbHbI/ YNCI0BOW NAEHTUUKATOP UHCTPYMEHTA
code_vch c25 Kop, 6a30B0ro KoHTpakTa

limit f NInMnT KoNnebaHus LeHbl KOHTpaKTa
settl_price d16.5 PacueTHas ueHa

spread_aspect il Mpu3Hak BXOXAEHUS B CNpaj,

subrisk i1 [Mpu3Hak yyeTa prCKOB Mo NOATOYKaM puUcka
step_price f LleHa MMHUManbHOrO Wara

base_go d26.2 Basosoe O

exp_date t [Jara akcnupaumm
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Mone Tun Onucaxve

spot_signs i1 Mpu3Hak cnoT-goblovepca
settl_price_real d16.5 PeanbHas pacyeTHas LeHa dbloyepca
min_step f MWHUMa/TbHBIN War N3MeHeHNs LieHbl
MpumeyaHus:

 [one spread_aspect MOXeT NpMHMMaTb CefyoLme 3Ha4YeHUs:
0 He BxoguT B cnpag,
2 BxoguT B MEXMeCsYHbIi cnpag,
 [lone spot_sings MOXET NPUHNMATb CreaytoLLne 3HaYEeHNs:
0 OG6bIYHBIN thblouepc
1 Cnort
3 [naBHbI cnoT

Ta6nuua virtual_futures_params: MapameTpbl BUPTYasibHbIX (pblovepcoB

Ta6nuua 69. Mona taénuubl virtual_futures_params

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkawmm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none NoAcuUCTEMbI penankaLmumn

isin c25 MpeHTudmkaTop MHCTPYMEHTa

isin_base c25 Koa peasibHOrO thbtouepca

is_net_positive i1 lMpu3Hak yuyeta MNOMOXUTE/bHLIX PUCKOB MO JaHHOMY
BUPTYasIbHOMY hbloyepcy

volat_range f Kopuaop BonatunbHOCTH

t_squared f BenuuvHa KBagpaTHOro KOpPHA M3 BPEMeHW A0 aKcnupauum
OMLMOHOB Ha JaHHbIA BUPTYyasibHbIl hbloyepc

max_addrisk f OrpaHuyeHne cBepxy Ha [OMOSTHUTENbHbIE PUCKU

a f

b f

c f

d f

e f

S f

exp_date t [Jara akcnupauun

fut_type i1 Mpr3HaK MapXXMHanbHON CUCTEMbI PaCYETOB AJ15 OMLVOHOB,
NpUBA3aHHbIX K AaHHOMY B®

use_null_volat i1 Mpu3Hak HyneBoi BONaTUILHOCTH

Ta6nuua options_params: MapameTpbl ONLMOHOB

Ta6nuua 70. MNona Ta6nuubl options_params

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

isin c25 MaeHTudurkKaTop MHCTpyMeHTa

isin_id i4 YHUKasbHbI/ YUCI0BOW NAEHTUUKATOP UHCTPYMEHTA
isin_base c25 Ko BupTyasibHOro dobrovepca

strike d16.5 Crtpaiik onuuoHa
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Mone Tun Onucaxve

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

settl_price d16.5 PacueTHas LeHa

base_go_sell d26.2 BasoBoe 'O Ha npogaxy

synth_base_go d26.2 BaszoBoe 'O N0 CMHTETMYECKOI NO3NLMMN Ha NPOAAXY
base_go_buy d26.2 BasoBoe 'O Ha nokynky

Ta6nuua broker_params: UHcopmaumsa o napameTpax coupm

Ta6nuuya 71. Mona Ta6nuuybl broker_params

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

broker_code c7 Kop, 6pokepckoii ovpmbl

code_vcb c25 Kog 6a30B0Oro aktvea

limit_spot_sell i4 JINMUT Ha OTKpbITME No3uuMii B npogaxy Ha RTS Standard no
[aHHO akuum (6a30BOMY KOHTPaKTY)

used_limit_spot_sell i4 Mcnonb30BaHHbIN IMMUT Ha OTKPbITUE NO3ULUIA B MTPOAAXY HA

RTS Standard no gaHHol akumm

Ta6nuua client_params: NHchopmaLmsa o napameTpax KIMeHToB

Ta6nuuya 72. MNona taénuubl client_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie noacucTemMbl penmkalum

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nose nogcucTemMsl pensmkaLlum

client_code c7 Kopg knuneHTa

code_vcb c25 Kog 6a30BOro aktvnea

coeff_go d16.5 KoachdpmmeHt rO

limit_spot_sell i4 JIMMUT Ha OTKpbITME No3uuumii B Nnpogaxy Ha RTS Standard no
[aHHO akuum (6a30BOMY akTuBY)

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

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 73. Mona Tabnuubl sys_events

Mone Tvn OnucaxHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
event_id i8 YHVIKasbHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbiTus

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ BO3MOXHbIE TUMbI COOLITUI

event type=1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"
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event_type =3
message = "clearing_data_ready"

event_type =4
message = "intraday_clearing_started"

event_type =5
message = "clearing_started"

OnucaHune KomaHg

MeTog FutAddOrder - lobaBneHne 3asABKU

Tun coobLieHns: 36

Twn oTBETHOrO co06LeHns: 101

Ta6nuua 74. Bxogswme napameTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMoO4aHuio

isin c25 Kog nHcTpymeHTa

client_code c3 Kopa knneHta

type i4 Bupg 3as8Bku

dir i4 HanpaBneHus 3aaBkn

amount i4 KonnuyecTtso eAnHWL, MHCTpyMeHTa

price cl7 LieHa 3as8BKn

comment c20 Mone «kommeHTapus. [ob6aBnserca B  3asBKy,
caenky. MoxeT ncnonb3oBaTbCa No CO6CTBEHHOMY
YCMOTPEHUIO pa3paboTymKOB LLI03a.

broker_to c20 Kog PTC cupmbl, koTOpoi  agpecoBaHa
BHeCUCTeMHas 3asBka

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

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

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

hedge i4 Mpr3HaK xagk-3asBKu

dont_check_money i4 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasgeny
no AaHHoN 3asBKe

Ta6nuuya 75. Pe3ynbrat BbINOMHEHUA

Nma napameTtpa Tun 3HaueHue no|OnucaHue

YMOMYaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

order_id i8 Kopg, 3asBku B cucteme

Kogp! BO3BpaTa KOMaHApl:

0 ycnex BbINOMHEHNA onepauym

[pyroe 3HauyeHne oLmbKa

MpumeyaHus:

* [lone type MOXeT NpuHUMaTh criegyloLine sHa4YeHns:

1 KOTMpOBOYHAs 3asiBKa (OCTAETCS B oUepeay Nnocsie YacTUUHOrO CBEAEHNST)

2 BCTpeyHasi 3asiBKa (CHYMaeTcs nocre NPOBEAEHUs ayKLOoHa)

3 3asaBka Fill-or-Kill

¢ Mone dir moxer npuHMMaTb cnegyruine sHa4eHuA:
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1 3asBKa Ha NOKynKy
2 3asBKa Ha Npoaaxy
» B none price 3afaéTcs LeHa 3asBKM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm'.

* Bnonedate_exp 3agaétca gara ucreveHns 3assku B Buge 'YYYYMMDD'. Ecnu B ka4ecTBe AaHHOro napamerpa
nepefaércsa mycTas CTpoka, TO 3asiBKa cuMTaeTcsl 06bI4HON. MNpy 3agaHHON AaTe 3asBka OyaeT aBToMaTnyeckm
nepeBbICTABNATLCSA B C/IEAYIOLLYI0 CECCUI0, HO - Moslyyas npu 3TOM HOBbI HOMEpP ¥ HOBOE Bpems. Takum
06pa3om nonyyatTcs «MHOTOAHEBHbIE» 3asBKU. Bpems vx XW3HM — A0 UCTeueHus Aatbl. 3asBKU C UCTEKLUEei
JaToii GyayT aBTOMaTMYEeCKM CHMMATbCA MOc/e 3aBepLueHns BedyepHel ceccun (eC/im oHa ecTb B 3TOT AeHb),
yXXe Houblo. MNpy nepeBbICTaBIEHUN AeNaloTCA MPOBEPKU HA HaNIMuMe MHCTPYMEHTA, K/IMEHTa, AOCTaTOYHOCTH
cpeacTB. JlonycTuMbIli AvanasoH AaTbl: >= CEroAHsALIHero AHs, <= 04HOro rofa Brnepes.

* MapameTp 3anBkn dont_check_moneynpuHuMaeT criegytolme 3HauyeHms:
* 0 - NnpoBepsATb 06ecneyeHne Ha ypoBHE KIMEHTCKOrO pasaena
* 1 - He npoBepaTb obecneyeHre Ha ypoBHe K/IMEHTCKOro pasaena

MapameTp MOXET UCMOMb30BATLCS /IOTVHOM, UMEILLMM CreluanbHoe paspelleHve. B ciyyae, ecny AaHHbIi
thnar GyfieT ycTaHOB/EH Yy 3as1BK1, NOLABAEMOIi C NI0rvHa, y KOTOPOro JaHHOe paspeLleHne OTCYTCTBYET, 3asBka
GyfleT OTBEprHyTa.

Metoa FutAddMultiLegOrder - Jo6aBneHue 3asaBKN NO COCTaBHOMY
WHCTPYMEHTY

Tun coobuieHns: 40
Twn OTBETHOrO CO06LLEeHNs: 129

OcyLLECTBASET NMOCTAHOBKY 3asiBKW N0 COCTABHOMY MHCTPYMEHTY - Peno unu ceony RTS Money.

Ta6nuua 76. Bxogsaume napameTpbl

Nma napameTtpa Tun 3HauyeHue no|OnucaHue
yMonyaHuio
sess_id i4 0 MaeHTudmkarop ceccuu
isin_id i4 Kop, nHcTpymeHTa-cBA3KM
client_code c3 Kopg knneHTa
type i4 Bupa 3as8ku
dir i4 HanpasneHus 3aaBku
amount i4 Konnuectso eayHNL, MHCTPYMEHTa
price cl7 LleHa 3asBkun
rate_price cl7 CrtaBka nnv ceon-LeHa
comment c20 Mone «kommeHTapus. [ob6aBnserca B  3asBKy,

caenky. MoXeT UCrofb30BaTbCsl N0 COGCTBEHHOMY
YCMOTPEHUI0 pa3paboTumnKoB LU03a.

hedge i4 0 Mpr3HaK xagk-3asBKn

broker_to c20 Kog PTC cupmbl, KkoTOpoii  agpecoBaHa
BHECUCTEMHas 3asBka

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

trust i4 0 MpusHak 4Y. Llob6aBnsieTcs B 3asBKy, CAENKY

date_exp c8 [lata ncreuenuns 3anBku. [lobaBnsercs B 3asBKy.

trade_mode i4 Tun 3asBkM

dont_check_money i4 0 Mpu3Hak pacyeTa puUCKOB MO K/IMEHTCKOMY pasaeny

no AaHHoI 3asBKe

Ta6nuua 77. Pe3ynbraT BbINOMHEHUs

Nmsa napameTtpa Tun 3HauyeHne no|OnucaHune
yMOM4aHu1o

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHns
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

order_id i8 Kopg, 3asBku B cucteme

Koabl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HayeHne owmbka
MpumeyaHus:

* [one type MOXeT NpyHMMATb CneaytoLme 3Ha4YeHNs:
1 KOTMpOBOYHaA 3asBKa (OCTAETCHA B O4epeay Nocne YaCTUHHOMO CBEAEHNS)
2 BCTpeyHas 3asBKa (CHMMaEeTCs nocsie NpoBefeHNs ayKLMoHa)
3 3anBka Fill-or-Kill
* [Mone dir MOXeT NpUHMMATb CreaytoLme 3Ha4YeHNs:
1 3aaBKa Ha NOKynKy
2 3adBKa Ha npogaxy
* B none price 3apaétcsa LeHa 3asBkM B CTPOKOBOM BuAe ‘nnnnnnnnnn.mmmmm’.
* Bnone rate_price yka3biBaeTcs LieHa [15 3a5BK1 N0 COCTaBHOMY UHCTPYMEHTY:
* CraBKa - 415 MHCTpyMeHTOB Peno
» Cson-LeHa - ANt MHCTpyMeHToB cBon RTS Money

B o6wem cnyyae CMbICN 3TOrO NOAs A5 MHCTPYMEHTa-CBA3KM Oonpefaensiercs 3HadeHnem npusHaka 0x1000
(cnocob KoTMpoBaHMs) B onMcaHnM MHCTpymeHTa (cm. fut_sess_contents )

* B none date_exp 3aaaétca gata ucredeHus 3asasku B Buge 'YYYYMMDD'.
« [one trade_mode MOXET NpMHMMATL CNeayoLLMe 3HAUEHUS:

1 Peno

2 Tlapa cBfA3aHHbIX 3asBOK

* B none sess_id AO0/DKEH 6bITb YKa3aH Homep ceccun nnn 0, 4TO O3HaYaeT BbICTaB/IEHNE 3a51BKM B TEKyLWYyH
ceccuto.

 MapameTp 3asBkn dont_check_moneynpyHUMaeT crieflytolime 3HaYeHNs::
* 0 - NpoBepATbL 06ecrneyeHne Ha YpoBHE K/IMEHTCKOro pasgena
* 1 - He NPoBepsITL 06ecneyeHne Ha ypoBHE KIMEHTCKOTo pasaena

MapameTp MOXET MCMOb30BATLCS JIOTVHOM, VMEILLMM CrielmasibHoe paspelleHve. B ciyyae, ecnv faHHbIi
chnar GyfeT ycTaHOB/EH Yy 3as1BKM1, NOLABAEMOI C SI0MMHA, y KOTOPOro JaHHOe paspeLLeHne OTCYTCTBYET, 3asiBka
OyfeT OTBEPrHyTa.

MeTtop FutDelOrder - YganeHue 3asaBKU

Tun coobuenus: 37

Twn OTBETHOrO cO06LLeHns: 102

Ta6nuuya 78. Bxogsaume napameTpbl

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMoyaHuio

order_id i8 Kopg, 3asBkun gns yaanexnus

Ta6nuuya 79. Pe3ynbrat BbINO/MHEHUA

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMonyaHuio

code i4 Kog Bo3Bparta
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO
message c255 TekcT coobLeHus
amount i4 KonuuectBo efuHUL, WHCTPYMEHTa B YyAaséHHOM
3asBKe

Kopp! BO3BpaTa koMaHgpbl:

0 ycnex BbINOSIHEHNS onepaLun
[pyroe 3HayeHne owmbkKa
MpumeyaHus:

« Kop Bo3Bpata = 14 (He HaiigeHa 3asBka ANs yAa/leHWs)) 03HAYaeT, uTo Takoi 3asBkM B ouepean (YXe) Her.
BO3MOXHO, HOMEp HenpaBU/bHbLIA U ee cerofHs BoobLlie He 6GbiNo. HeT cMbicnia NoBTOpHO (a Tem 6onee
MHOrOKpaTHO) NocklNaTh yaaneHne ¢ TeM xe HoMepoM. OCOB6EHHO 3TO akTyaslbHO A/151 aBTOMATUYECKNX CUCTEM.

MeTtop FutDelUserOrders - YaaneHue 3aaBOK nNo Tuny

Tun coobuleHns: 38

Tun OTBETHOrO cO06LLeHns: 103

Ta6nuuya 80. Bxogsaume napameTpbl

ma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4YaHu1io

buy_sell i4 Bbibop Tuma 3afBOK B 3aBMCMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asBOK MO MNpu3HaKy OO6blYHbIe/
BHECWCTEMHbIE

code c3 Kopg, knneHTcKoro cyeta

code_vcb c25 Kof KoHTpakTa

ext_id i4 0 BHeLHWiA Homep

isin c25 Kog nHCcTpymeHTa

Ta6nuuya 81. Pe3ynbrart BbINOMHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMO4aHUIo
code i4 Ko Bo3Bpara
message c255 TekcT coobLeHuns
num_orders i4 KonnuyecTtBo yaasiEHHbIX 3a8BOK

Kopp! BO3BpaTa KoMaHzpbl:

0 ycrnex BbIMOMIHEeHNA onepaLun
[pyroe 3HaueHune oLmobka
MpumeyaHus:

« MapameTp buy_sell MOXeT NpUHUMATL CNefyoLlmne 3HaYeHms

1 3aaBKuM Ha NOKYMKY

2 3aaBKu Ha npogaxy

3 Bce 3ad8BKku

4 BCce 3aBKW BHe NMMUTOB (MOM1IE3HO NOC/e NPOBeAEHNS NPOM. KNUPUHTA)
« [apameTp non_system MOXET NPUHUMaTL CNefyloLmne 3Ha4eHms

0 OO6blYHbIE 3a8BKM

1 BHecuctemHble
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2 Bce

« Ecnn napametp code He 3agaH nnn ero 3HadeHne pasHo ‘%%%’, TO NPOM3BOANTCA yaaneHne 3asBOK /15 BCEX
KITMEHTCKUX CHETOB.

« Ecnv napametp code_vcb He 3aaaH 1av ero 3HauyeHve pasHo ‘%’, TO NPOU3BOAMTCS yAasleHVe 3asiBOK /15 BCEX
KOHTPaKTOB.

« B cnyyae 3agaHus ons napameTpa ext_id 3HayeHus, oTMyHoro ot O, NPOU3BOAMTCS YAASIEHWSI BCEX 3asIBOK
C COOTBETCTBYIOLWMM ext_id; 3HauUeHUs Apyrux NapaMeTpoB NPy 3TOM UTHOPUPYHOTCS; NPU 3TOM KX 3HAYEHUS
[O/MKHbI HAXOAWTCS B fONYCTMMOM [Mana3oHe.

» [laHHasa KoMaH4a He MOXET 6bITb UCMOMb30BaHa /15 YAATIEHUS 3asiBOK MO UHCTPYMEHTaM-CBSI3KaM.

MeTog FutMoveOrder - NepemelieHne ABYX 3as1BOK

Tun coobuieHns: 39

Tun oTBETHOro coobLyeHns: 105

Ta6nuuya 82. Bxogsaume napameTpbl

Nma napameTtpa Tun 3HauyeHue no|OnucaHue
YMOM4YaHUIO

regime i4 Pexum paboTbl KOMaHbI

order_idl i8 Homep nepBoii yaansemoli 3asBKku

amountl i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [Ans
nepBoii 3as1BKK

pricel cl7 "o" HoBas ueHa An1s nepBoii 3a8BKku

ext_idl i4 0 HoBbIl1 BHELLHWT HOMep A1 NepBoii 3as1BKK

order_id2 i8 0 Homep BTOpOWA yaansemoli 3asBku

amount2 i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [Ans
BTOPOIi 3as1BK/

price2 cl7 "o" HoBas ueHa a5 BTOPOit 3asBKU

ext_id2 i4 0 HoBbI1 BHELLHW HOMep A1 BTOPOli 3as1BKU

Ta6nuuya 83. Pe3synbtaT BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMO4aHuio
code i4 Kopa Bo3Bpara
message c255 TekcT coobLeHus
order_idl i8 HoBbIii HOMep NepBoii 3asBKN
order_id2 i8 HoBbI HOMEpP BTOPOIA 3as1BKM

KoAbl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HaueHune oLmobka
MpumeyaHus:

* [apameTp regime onpeaensieT pexuM padoTbl KOMaHAbl U MOXET NPUHMMATL C/iefytoLLme 3HaUEHUs:

0 He meHATb 06bEMBbI 3anBok. OcTaeTcs Tekylmii dpakTuueckuii 06bem 3aaBOK B cucteme. lpucnaHHble
KOnmMyecTBa UTHOPUPYHOTCS.

1 W3meHnTb 06BEMBI 3a51BOK. EC/M 3a5IBKM HaiiieHbl, BMECTO HMX BbICTAB/AOTCS 3asIBKM C NPUC/TAHHBIMW LEHO
1N 06bLemMom.

2 Chdarb cTapble 3aABku. Ecnu 06beM x0T Gbl 0,CI,HOI7I N3 3a5BOK HE coBMajaeT C NPUC/IaHHbIM, yaanAanTCcA obe
3aABKW. /IHaye - BbINONHAETCA CABU.

3 YcTaHOBWTb 06BEMBI 3as1BOK PaBHbIMU NPUCNAHHBLIM 3a BbIHETOM CBe,D,eHHOVI 4acTun 3a4BKU (He MeHbLUEe 0).
Ecnu I'IpVICJ'IaHHbIVI 06bEM MeHbLLe cse,quHon 4acTun 3a4BKU, yoanAanTCcAa 0be 3asBKU.
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1N HOBbIX 3as1BOK NPOBOAMTCS NpoLieAypa ayKUMoHa.

« CABuvr 3asiBOK BO3MOXEH TO/IbKO B pamKax OAHOM0 TOProBOr0 MHCTPYMEHTA. TOMIbKO N0 OAHOMY K/IMEHTCKOMY
perucrpy.

¢ Henb3a capuratb 3asBKM MO CBA3KaM.
* Henb3a capuratb agpecHble 3asBKu.
* [Npu caBure HeNb3a MEHATb Hanpas/ieHne 3aaBKU.

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

« Ecnu npu caBure napbl 3asiBOK 0fiHA U3 HWX He HaliileHa un He MOXET BbITb NepesBUHYTa, AeACTBUS CO BTOPOIA
3asBKOVi Takke He NPOM3BOAATCA C Bblgayel coobLueHns 06 owmoke.

e Ecnun OBe 3adABKM MPOTMBOMO/IOXKHOIO HanpaB/ieHUA CABUIalOTCA Taknum o6pa3ow|, YTO UEHbl 3asABOK
nepecekarTcda, napameTpbl CHNTAKOTCA HEKOPPEKTHbIMW, CABUT HE BbINO/THAETCA, BblAaeTcA COOGLLI.eHI/Ie 06
oLmnbke.

« Ecnu npu caBure napbl 3asiBOK OfiHA U3 HWX HaTKHyNach Ha Kpocc-caenky (CBefeHne ¢ 3asBKoii oT Toro xe HH,
NN6O KNNEHTCKOTrO perncTpa), OHa oTkaTbiBaeTcs, a Apyras 3asBka cauraetcs.

« Mpu nepensmkke 3anBoK date_exp NepeHOCATCHA B HOBblE 3asiBKU.

¢ B pesynsratax 06pa6oTkm komaHabl nons order_id1 v order_id2 3anonHs0TCA HOMEpPaMU HOBbIX 3as1BOK. B
cnyyae, ecnv 3asBka He Oblnia BbiCTaB/ieHa, COOTBETCTBYIOLLEE MO1e 06HYAETCS.

Metog OptAddOrder - Jo6aBneHue 3aaBKN

Tun coobuienns: 41

Twn OoTBETHOrO cO06LLEeHMs: 109

Ta6nuuya 84. Bxogsauwme napameTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
isin c25 Kof MHCTpymeHTa
client_code c3 Kopa knuneHta
type i4 Bug, 3asBkm
dir i4 HanpasneHus 3a8Bku
amount i4 KonmuectBo eayHNL, MHCTPYMEHTa
price cl7 LieHa 3as8BKn
comment c20 Mone «kommeHTapus. [loGaBnserca B 3asBky,

caenky. MoXeT UCro/b30BaTbCsl N0 COGCTBEHHOMY
YCMOTPEHUI0 pa3paboTumnKoB LUIH03a.

broker_to c20 Kog PTC dcwupmbl, KOTOpO/i  agpecoBaHa
BHECUCTEMHas 3asBka

ext_id i4 0 BHeLwHWiA Homep. [lo6aBnsieTcs B 3asiBKy, CAEKY

du i4 0 MpusHak 4Y. LlobaBnsieTcs B 3asBKY, CAENKY

check_limit i4 0 Mpr3HaK NpoBepKM MMUTOB

date_exp c8 [lata ncreuenuns 3ansku. [lobaBnsercs B 3anBKy.

hedge i4 0 Mpu3HaK X3K-3a8BK1

dont_check_money i4 0 Mpu3Hak pacyeTa puUCKOB MO K/IMEHTCKOMY pasaeny

no AaHHo 3asBKe

Ta6nuua 85. Pe3ynbrar BbINOMHEHUA

Nma napameTpa Tun 3HayeHue no|OnucaHue
YMOMYaHUIO

code i4 Kop Bo3spara

message c255 TekcT coobLeHns
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

order_id i8 Kopg, 3asBku B cucteme

KoAbl Bo3BpaTa KOMaHAb!:

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

« [one type MOXET NPUHUMATL CReayoLive 3Ha4YeHUs:
1 KoTtupoBoyHas 3asBka (0cTaéTcsa B o4epeamn Nocne YacTUYHOTo CBeeHus)
2 BcTpeyHas 3asBka (CHMMaeTcs nocne NnpoBefeHns ayKLUoHa)
3 3asaska Fill-or-Kill
* [one dir MOXeT NPUHUMATL CNeayoLve 3HaUYeHUS:
1 3aaBKa Ha NOKYnKy
2 3adBKa Ha npogaxy
* B none price 3agaétca LeHa 3asBkM B CTPOKOBOM BMAe ‘nnnnnnnnnn.mmmmm’.
* MNone check_limit MOXET NPUHUMATL CNeayioLive 3HaUeHUS:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* Bnonedate_exp 3apaétca aara ucredeHus 3asasku B Buge 'YYYYMMDD'. Ecnu B Ka4ecTBe JaHHOro napameTpa
nepefaéTcs nyctas CTpoka, TO 3asBKa cumtaeTcsi 06bI4HON. Mpy 3aaaHHON AaTe 3asBka OyaeT aBTomaTnyecku
NepeBbICTABMATLCSA B C/IEAYIOLLYI0 Ceccuto, HO - Moslydyas Npu 3TOM HOBbIA HOMEp U HOBOe BpeMsi. Takum
06pa3om nosyvatTcss «MHOTOAHEBHbIE» 3asBK/. Bpems uX XW3HU — [0 UCTeYeHns AaTbl. 3asBKu C UCTEKLIeN
[aToin bynyT aBTOMAaTUYECKM CHUMATbCA Noc/ie 3aBepLueHns BevepHeli ceccumn (eCnu OHa ecTb B 3TOT A€Hb),
yXe Houblo. py NepesbICTaBNEHNN [eNaloTCs NPOBEPKN HA Ha/IMYME UHCTPYMEHTA, K/IMEHTA, [OCTATOYHOCTU
cpeacTB. [onycTUMbIA AnanasoH AaTbl: >= CErOAHSLLIHEro fHA, <= 0fHOro roga Bnepes,.

* MapameTp 3asiBkn dont_check_moneynpuHUMaeT cefytolye 3HaueHus:
+ 0 - NpoBepsTh 06ecreyeHne Ha YpOBHE KNIMEHTCKOro pasaena
1 - He NpoBepsiTb 06GecneyeHne Ha ypoBHe K/IMEHTCKOrO pasgena

MapameTp MOXET UCMOMb30BATLCS /IOTMHOM, UMEILMM CrneluanbHoe paspelleHve. B ciyyae, ecny AaHHbIi
chnar 6yfieT ycTaHOB/EH Yy 3as1BK1, NOLABAEMOI C /I0r1Ha, y KOTOPOro JaHHOe paspeLLleHne OTCYTCTBYET, 3asBka
GyfleT OTBEprHyTa.

MeTtop OptDelOrder - YoaneHue 3asiBKu

Tun coobLeHus: 42

Twn oTBETHOrO co06LLeHMs: 110

Ta6nuua 86. Bxogsauime napameTpbl

msa napameTpa Tun 3HaueHue no|OnucaHue
yMon4yaHuio

order_id i8 Kog 3as1Bku ons yganexus

Ta6nuuya 87. Pe3ynbrat BbINOMHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
code i4 Kop Bo3Bpara
message €255 TekcT coobLeHus
amount i4 Konnmuectso eauHUL, WHCTPYMEHTa B YAasIEHHOW
3anBke
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KoAbl Bo3BpaTa KOMaHAb!:
0 yCMeX BbINOMHEHUS onepauym

[pyroe 3HauyeHne oLmobka

MeTog OptDelUserOrders - YaaneHue 3asiBOK o Tuny

Tun coobuienns: 43

Twn OTBETHOro coo6LLeHns: 111

Ta6nuua 88. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HayeHue no|OnucaHue
yMonuyaHuio

buy_sell i4 Bbibop Tuma 3a8BOK B 3aBMCMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asfBOK MO Mpu3HaKy O6blYHbIE/
BHECUCTEMHbIE

code c3 Ko KnneHTckoro cueta

code_vcb c25 Ko KoHTpakTa

ext_id i4 0 BHeLUHWiA Homep

isin c25 Kop nHcTpymeHTa

Ta6nuua 89. Pesynbrar BbINOMHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonnuecTtBo yaasiEHHbIX 3aABOK

Koabl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHWSA onepaLum
[pyroe 3HayeHne oLmbka
MpumeyaHus:

¢ MapameTp buy_sell MOXET NPYHUMATL C/edyoLme 3HaYeHns
1 3aaBKu Ha NOKYMKy
2 3asBKM Ha nNpoAaxy
3 Bce 3asBku
« [apameTp non_system MOXET NPYHNMATb CreayoLmne 3HaueHms
0 OO6blYHbIE 3a8BKM
1 BHecucTemHble
2 Bce

« Ecnv napameTp code He 3afaH Unn ero 3HadeHne pasHo ‘%%%’, TO NPOM3BOAUTCA yaaneHue 3asBOK /151 BCeX
K/IMEHTCKUNX CYETOB.

» Ecnu napameTp code_vch He 3afiaH 1m ero 3HaueHue pasHo ‘%’, TO NPOU3BOANTCA yaasieHne 3asBOK A/1s BCeX
KOHTPaKTOB.

* B cnyvae 3agaHua ana napametpa ext_id 3HayeHusl, oTAnYHOro ot 0, NPOU3BOAUTCS yAasIeHNs BCEX 3asBOK

C cooTBeTCTBYIOWYMM ext_id; 3HaYeHns1 Apyrux napaMeTpoB Npy 3TOM UTHOPUPYHOTCS; MPW 3TOM UX 3HAYEHUS
[O/MKHbI HAXOAMTCS B AOMYCTUMOM yanasoHe.

MeTtop OptMoveOrder - NMepemelyeHne ABYX 3asBOK

Twn coobuienns: 44
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Tun OTBETHOrO CO06LLEeHMA: 113

Ta6nuuya 90. Bxogsaume napameTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHve
yMOYaHuio

regime i4 Pexum paboTbl KOMaHAb!

order_idl i8 Homep nepBoit yaansiemoli 3asBku

amountl i4 0 HoBOe KO/MMYEeCcTBO eAuHUL, WHCTpyMeHTa A/sa
nepBoii 3aBKu

pricel cl7 "0" HoBas ueHa Ans nepBoii 3asBkn

ext_idl i4 0 HOBbI BHELUHWIA HOMEp A/151 NEPBOI 3asiBKU

check_limit i4 0 lMpu3Hak NpoBepkn NMMUTOB

order_id2 i8 0 Homep BTOpOIA yaansiemoli 3asBku

amount2 i4 0 HoBoe KOMMYECTBO eAuHWL, WHCTpyMeHTa [Ans
BTOPOIi 3a51BKN

price2 cl7 "o" HoBas LeHa A1 BTOPOIi 3asBKu

ext_id2 i4 0 HoBbIii BHELIHWI HOMEp 47151 BTOPOVA 3a51BKM

Ta6nuuya 91. Pe3synbraT BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no|OnucaHue
ymonuaHuio
code i4 Kop Bo3spara
message c255 TekcT coobLieHus
order_idl i8 HoBbIi1 HOMep nepBoVi 3aaBkN
order_id2 i8 HoBbIi1 HOMep BTOpOIi 3as1BKM

Kogbl Bo3Bpara KomaHfbl:

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

 MapameTp regime onpegensieT pexuM paboTbl KOMaH/bl U MOXET NPUHUMATL CefyoLLmue 3HaYEHNs:

0 He MeHsTb 06BLEMBI 3asBok. OcTaeTca Tekywuin dhakTnyeckuii o6bem 3asaBoOK B cucTeme. MpucnaHHble
KO/IM4ecTBa UrHOPUPYHOTCA.

1 W3meHuTb 06BEMBI 3a51BOK. EC/M 3a51BKM HaiiieHbl, BMECTO HMX BbICTAB/AIOTCS 3asIBKM C NPUC/IaHHbIMW LEHO
N 06bEMOM.

2 CHATb cTapble 3as1BKu. Ecnv 06bem XoTs 6bl 04HO U3 3asiBOK HE COBMAZAET C MPUC/IAHHbLIM, yaansoTcs o6e
3asBKU. IHaue - BbIMOSHSETCS CABUT.

3 YcTaHOBWTb 06BbEMbI 3asIBOK PaBHbIMU NPUCNAHHBLIM 3a BbIHETOM CBe,D,eHHOVI HacTun 3adaBKU (He MeHbLLEe 0).
Ecnu I'IpVICJ'IaHHbIVI 06bEM MeHbLLe CBe,D,eHHO[/‘I 4acTun 3a4BKU, yoanAaKTCA 0be 3asBKU.

¢ Mone check_1limit moxeT NpuHUMaTh cneayolme 3HaqyeHms:
0 He BbINONHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

¢ [1nA HOBbIX 3a51BOK NPOBOAMUTCSA NpoLieAypa ayKLuMoHa.

e CpABuUr 3asiBOK BO3MOXEH TO/IbKO B pamkax OHOr0 TOPrOBOTO MHCTPYMEHTA. TOMbKO MO OAHOMY K/IMEHTCKOMY
perucrtpy.

* Henb3s casurartb 3asBKuM N0 CBA3KaM.
¢ Henb3a cauratb afpecHble 3asBKu.

* [Npu caBure HeNb3a MEHATL Hanpas/ieHNE 3aABKU.
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e YpaneHHas (v nepeaBuHyTasi, WM MNOSMHOCTbIO CBEAEHHas) 3asiBKa He MNepeBbICTaBMsAETCSs; BblAaeTcs
coobLeHne 06 oLnbke.

« Ecnu npy caBure napbl 3asiBOK OfiHA U3 HUX HE HaliaeHa nnu He MOXET BbITb NepeaBuHyTa, AelicTBIS CO BTOPOit
3asBKOI Takxe He NPOM3BOAATCS C Bblgaueli cooblueHnst 06 oLumbke.

e Ecnn pgBe 3asBKM NPOTMBOMOJSIOXHOMO HanpaB/ieHWsl CABWralOTCS TakuMm 06pa3oM, UTO LEHbl 3asBOK
nepecekawTcsi, napameTpbl CUATAKOTCS HEKOPPEKTHbIMW, CABUT HE BbINOJSIHSAETCS, Bblaaetcs cooblieHne o6
oLmnbke.

« Ecnv npuv caBure napbl 3asiBOK OfiHa 13 HX HATKHY/acb Ha KPOCC-CAenkKy (CBeAeHNe ¢ 3asiBKoii OT Toro xe VIHH,
NGO K/IMEHTCKOTO perucTpa), oHa oTkaTbiBaeTcsl, a Apyras 3asiBka CABUraeTcs.

* [Npy nepeasuxke 3adaBOK dateﬁexp NepeHoCATCA B HOBbIE 3asBKN.

« B pesynsratax 06paboTku komaHabl nons order_id1 v order_id2 3anonHai0TCS HOMEpaMun HOBbIX 3asiBOK. B
cnyvae, ecnv 3asBka He 6blna BbICTaB/ieHa, COOTBETCTBYIOLLIEE Mosie 0OHyNseTcs.

Metog FutChangeClientMoney - I3meHeHue KJIMEHTCKUX IMMUTOB

Tun coobLeHus: 4
Twn OTBETHOrO cO06LLeHns: 104

Mpoueaypa No3BoONAET MEHATb AEHEXHbIE IMMUTBI MO K/TMEHTCKOMY CYETY.

Ta6nuuya 92. Bxogswme napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMonyaHuio

mode i4 Pexm paboTbl KOMaHab!

code c3 Ko KnneHTckoro cueta

limit_money cl7 "0" JINMUT AEHEeXHbIX CPeacTs

limit_pledge cl7 "o" JINMUT 3a/10r0BbIX CPEACTB

coeff_liquidity cl7 "0" KoathdhnmeHT NMKBMAHOCTM MO doblovepcam

coeff_go cl7 "1 KoathdmumeHT knameHTckoro MO

is_auto_update_limit i4 -1 Mpu3HaK aBTOMaTUYECKOV KOPPEeKuUM NUMUTa Ha
BE/IMUMHY AoX0Aa NPy 3aKayke nocne KNvpuHra

is_auto_update_spot_limiti4 -1 Mpu3Hak aBTOMATUYECKON Koppekumn CroToBbIX
nmmnToB (Npofaxka 1 NOoKynka) Npu 3akayke nocne
KNMpUHra

limit_spot_buy cl7 "1 JNiumnT Ha Mokynky Cnotos

no_fut_discount i4 0 dnar 3anpera  WCMNO/Ab30BaHWS  CKMAKM MO
hbtouepcam

Ta6nuuya 93. Pe3ynbrar BbINOMHEHUA

Nma napameTtpa Tun 3HayeHue no|OnucaHue

YMO/THaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Koabl BO3BpaTa KoMaHAb!:

0 ycnex BbINOMHEHNA onepauym

[Opyroe 3HayeHne owmbka

MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
9  Ypanutb pybnesblil IMMUT
10 Ypganutb 3a10rOBbIA IMMUT
11 Ypganutb py6neBblii, 3a/1070BbIA 1 CNOTOBLIN NNMUTbI

12 YcTaHOBWTb JIMMUTbI AEHEXHbIX CPEACTB, 3a/10r0BbIX CPEACTB M IMMUT Ha NOKYMKU CNOTOB
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13 V3MeHUTb IMMUTbI LEHEXHbIX CPEACTB, 3a/1070BbIX CPEACTB

e coeff_go — [ONONHWTENbHbIA KOI(MULNEHT, HA KOTOPbLIA YMHOXaeTcs cymmapHoe O no kAneHTy npu

nocTaHoBKe 3asBku. MNpoBepka Ha [OCTATOYHOCTL CPEACTB OCYLLECTB/ISIETCS C YYETOM 3TOr0 KO3dhdpuumeHTa.

* [pusHak is_auto_update_limit ycTaHOBNEHHbIN B 1 NO3BOMSET aBTOMATUM3MPOBATb NPOLECC M3MEHEHUSA

NIVMUTOB MO pe3yrnsTatam npeabiayLiero gns. (-1) — npy onepaumsax B pexumMax 12 nnv 13, npyu n3MeHeHumn apyrmx
napameTpoB, 3HaYeHne 3Toro napamMerpa He U3MeHsTb.

e OnAa usmeHeHnus Tonbko coeff_liquidity wvnn coeff_go wiwnn is_auto_update limit w/vnn

is_auto_update_spot_limit — ncnonb3yite pexum 13, napametp 1imit_money =0.

e MpusHak is_auto_update_spot_limit ycTaHOBNEHHbIW B 1 MNO3BOMASET aBTOMATM3NpPOBaTb MpoOLLECC

M3MEHEeHUA NMMUTOB 1 Ha Mpogady, 1 Ha Mokynky CnoToB, No pesysikTatam npeAblayLiero AHs. Takum o6pasom,
CKOPPEKTUPOBAHHBI TMMUT ByaeT AelicTBOBATL Ha BCe BpeMs AelicTBUA MHCTPyMeHTa. (-1) — npu onepauusx B
pexumax 12 nnu 13, npy n3MeHeHun Apyrux napaMmeTpoB, 3Ha4YeHNe 3TOro napameTpa He U3MeHSITb.

* ®opmar napametpa limit_spot_buy - 16.2. 3agaetcs B pyonsx.

* B napametpe no_fut_discount MOXHO yka3aTb CrefytoLime 3Ha4YeHNs:

0 Wcnonb3oBatb ckugky no MO Ha doblovepcax

1 He ncnonb3osaTtb cknaky no MO Ha dblovepcax

MeTog FutChangeClientVch - UsmeHeHMe KNMeHTCKUX napameTpoB

no BA

Tun coobuenus: 33
Twn oTBETHOrO cO06LLeHNs: 106

V3MeHeHVe KIMEHTCKVMX NapameTpoB no 6asoBbiM akTuBam (BA). Mpoueaypa No3BOSISIET MEHSTb KJIMEHTCKME
napamMeTpbl o 6a30BbIM aKTUBaM.

Ta6nuua 94. Bxogsauuve napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMOT4aHuto
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kog, knueHTcKoro cueta
code_vcb c25 Kog 6a30BOro aktvea
coeff_go cl7 "1 KoahdomumeHT knmenTckoro 'O no BA
limit_spot c10 "-1" JIMMUT OTKPBITbIX NO3ULMIA KNneHTa Ha Mpogaxy no
cnotam BA

Ta6nuuya 95. Pesynbrar BbINOMHEHUA

Nma napameTpa Tvn 3HayeHne no|OnucaHune
yMOM4aHutio

code i4 Kop Bo3Bpata

message c255 TekcT coobLyeHns

Koabl BO3BpaTa KOMaHAb!:
0 ycnex BbINOMHEHNA onepauym
[pyroe 3Ha4yeHne oLmobka
MpumeyaHus:
« [None mode 3apaet pexviM paboTbl KOMaHAbI:
11 yganuTb AMMnT
12 ycTaHOBWUTb IMMUT

* coeff_go — [ONONHUTENbHLIN KO3(P(ULMEHT, HA KOTOPbIA YMHOXaeTcs cymmapHoe O Mo KIveHTy npu
nocTaHOBKe 3as1BKuW. [poBepka Ha [OCTaTOYHOCTb CPEACTB OCYLLECTBSETCS C YYETOM 3TOr0 KO3dhhuLmeHTa.
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e limit_spot - ecniv NUMUTUPOBATL K/IMEHTA HE HYXHO, a mode=11 He 3afiaTh, T.K. CTPOKA HyXHa (eCTb Apyrue
napamMeTpbl) - TO 3a/jaBaiiTe aTOT NapameTp paBHbIM ‘-1'. BHYTPeHHUI TUN NepeMeHHol - int.

MeTtop FutChangeBrokerVcb - NsmeHeHue napameTpoB B® no BA

Tun coobuleHns: 14
Tun OTBETHOrO CO06LLeHNA: 114

Mpouenypa No3BONSET MEHSATb NapameTpbl BP No 6a30BbIM akTMBaM.

Ta6nuua 96. Bxogsaume napameTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexwum paboTbl KOMaHAb!
code_vcb c25 Kop, 6a3oBoro akTvBa
limit_spot c10 "1t JIMMAUT OTKPBITBIX no3uuuii B® Ha npogaxy no
crnotam BA

Ta6nuuya 97. Pe3ynbtaT BbINO/IHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHune
yMOM4aHuto

code i4 Kog Bo3spara

message c255 TekcT coobLeHns

KoAbl Bo3BpaTa KOMaHAb!:

0 ycrex BbIMOIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

« [None mode 3apaeT pexvM paboTbl KOMaHAbI:
11 yganuTb IMMnT
12 ycTaHOBWUTb IMMUT

e limit_spot - eciv NUMUTUPOBATbL K/IMEHTA HE HYXHO, a mode=11 He 3afaTb, T.K. CTPOKA HyXHa (ecTb Apyrue
napameTpbl) - TO 3a/jaBaiiTe aTOT NapaMeTp paBHbIM ‘-1'. BHYTPeHHUI TMN NnepeMeHHol - int.

Metog FutChangeBFMoney - I3meHeHue numutoB B®

Tun coobLeHus: 7
Tun oTBETHOrO co06LLeHus: 107

lMpoLeaypa No3BoNAET MEHATL AeHbrv Mo cBOUM B®. MNpu aToM, Npun yBennueHumn cyeta 6P, HegocTarome geHbrm
CHMMALOTCS CO cyeTa camoii P®, a npy ymeHbLUEHUW, AeHbIV BO3BpALLAOTCA Ha cyeT P,

Ta6nuua 98. Bxogsune napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue

yMonyaHuio
mode i4 Pexum paboTbl KOMaHab!
code c2 Kop B®
limit_money cl7 "o" JINMUT AEHEXHbIX CPEeACTB
limit_pledge cl7 "o" JINMUT 3a/10r0BbIX CPEACTB

Ta6nuuya 99. Pe3ynbrart BbINOMHEHUA

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMo4aHuio

code i4 Ko Bo3Bpara
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MeTtop
no bo®

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

message c255 TekcT coobLeHus

Kopp! Bo3BpaTa KoMaHgpbl:

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

* Pexvm paboTbl KOMaHAbl (none mode):
12 YcTaHOBUTb IMMUTLI paBHble 1imit_money v 1imit_pledge
13  WN3meHuTb numuTbl 1imit_money v 1imit_pledge

 Mpoueaypa [AOCTYNHA TOMbKO TOMY fIOMMHY LUMO3a OT P®, KOTOpoMmy AAMUHUCTPATOP TOProB NPOCTaBW/l
Heo6xoAuMble NpaBa.

FutChangeMoney - I3ameHeHue IMMUTA Ha NOKYIMNKY CNOTOB

Twn coobueHns: 16
Twn OTBETHOrO CO06LLEeHNA: 116

MpoLeaypa no3BonsieT MeHsiTb JeHeXHble NnapameTpbl BO.

Ta6nuuya 100. Bxogswme napamMmeTpbl

Nmsa napameTtpa Tun 3HaueHune no|OnucaHue
yMOM4YaHu1to
mode i4 Pexm paboTbl KOMaHgb!
limit_spot_buy cl7 "-1" JINMUT AieHEeXHbIX CpeacTs
is_auto_update_spot_limiti4 -1 Mpu3Hak aBTOMATUYECKO Koppekumn CroToBbIX
NMMUTOB (MPoAaxa 1 NoKymnka) npu 3akayke nocne
KNpuHra
state i4 -1 3anpeTbl Ha nogavy 3asaBok no PTC CtaHaapt
Ta6nuuya 101. Pe3ynbraT BbINOSIHEHUA
Nma napameTtpa Tvn 3HayeHne no|OnucaHue
yMOM4aHuo
code i4 Kop Bo3sBpata
message c255 TekcT coobLeHus
Kopp! BO3BpaTa KoMaHApl:
0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Pexvm paboTbl KOMaHAbl (none mode):
11  Ypanutb
12 YctaHOBUTL

« TMpoueaypa [OCTYNHA TOMLKO TOMY fIOTVHY LUIo3a oT PO unm B®, KoTopoMy AAMUHUCTPATOP TOProB NPOCTaBW/
Heo6xoAMMble Npasa.

e JlumnT feHexHbIX cpeacTs (none 1imit_spot_buy). Ecnvykasats -1, TO faHHbIA TMMAT He 6yAeT NpoBepATbLCS.
Ecnv ykasatb " niu -2, TO AaHHbI IMMUT He ByaeT naMeHaTbes. Ecnm He ykasaH, To paBeH -1.

* Mone is_auto_update_spot_limit, yctaHoBNeHHOe B 1 NO3BONSIET aBTOMATU3MPOBAaTh MPOLECC M3MEHEHNS
NVMUTOB MO pe3ynbratam npefbiayliero aHs. (-1) — npu onepaumsx B pexume 12, npu M3MEHEHUW Apyrux
napameTpoB, 3Ha4YeHMe 3TOr0 napaMeTpa He U3MEeHSTh.
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e [na n3vmeHeHns TONbKO nNapameTpa is_auto_update_spot_limit MOXHO MCNONb30BaTb pexum 12 npu
3HayeHun napametpa 1imit_spot_buy=".

Metog OptChangeExpiration - 3assBKU Ha aKcnupauuio onyuoHoOB

Tun coobLeHns: 12

Tun oTBETHOrO co06LeHNs: 112

Ta6nuua 102. Bxogswme napaMmeTpbl

Nma napameTtpa Tuvn 3HayeHne no|OnucaHue

yMon4aHuio
mode i4 Pexmm paboTbl KOMaHab!
order_id i4 Homep 3asBkM Ha aKcnupauuio
code c3 Kopg knuneHTa
isin c25 Koa MHCTpymeHTa
amount i4 0 3KCNVpMpyeMoe KOIM4ecTBo

Ta6nuuya 103. Pe3ynbrar BbINO/IHEHUSA

Nmsa napameTtpa Tun 3HauyeHne no|OnucaHune
yMonyaHuio
code i4 Kop Bo3Bpata
message c255 TekcT coobLeHus
order_id i4 YHVKanbHbIN naeHTUukaTop 3asBku

Kopp! BO3BpaTa KoMaHApbl:

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

« Pexum paboTbl komaHabl (none mode):

11 Ypanutb

12 BcTaBuTb/06HOBUTL
* 1N 3asBOK Ha aKCMUpaumIo KYeBbIMU NOASAMU ABAAKOTCA 1sin u code.
¢ PaspewweHo npu Delete n Update 3agaBatb:

» unwu order_id (Torga code v isin g NoUcKa He UCMOJb3YHOTCS)

* unm code u isin (Tonbko ecnu order_id He 3aaaH nnu =0)

 Mpu NocTaHOBKax HOBOIi 3asiBKW, 3aHocKUTe order_id=0. 3To 6yAeT ABNSTLCA MPU3HAKOM, YTO HAAO CTaBUTb
HOBYIO 3asIBKY, & HE KOPPEKTMPOBATb CTapPYH).

MeTog FutChangeClientProhibit - 3mMeHeHue KIMeHTCKNX
orpaHuueHui ana pbroyepcos

Tun coobueHns: 15

Tun OTBETHOrO CO06LLEeHMs: 115

Ta6nuuya 104. Bxogswme napamMmeTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMOYaHuto
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kopg knveHTckoro cyeta nnu '%%%' - no scem
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
code_vch c25 Kopg, 6a30B0ro aktnea unm ‘%' - no scem
isin c25 ®bHOUEPCHbIN UHCTPYMEHT UK ‘%' - No BCeM
state i4 OrpaHuyeHne
state_mask i4 Macka ans napameTpa state

Ta6nuya 105. Pe3ynbraTt BbINO/IHEHUSA

Nma napamertpa Tun 3HaueHne no|OnucaHve
yMoO4aHuio

code i4 Ko Bo3Bparta

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbINOMIHEHNS onepaLun

[Opyroe 3HayeHve owmbka

MpumeyaHus:

 MonemodeonpenensieT pexvm paboTbl KOMaHAbI:

11  ypanutb

12 yctaHOBUTbL

* [None state MOXET NpMHMMAaTL CreayloLlme 3HayeHus:

1 Henb3sa OTKPbIBATH MO3ULIUK
2 Henb3s CTaBUTb Nt0ObIE 3a5BKN
3 Henb3s OTKpbIBaTL NO3MLMK Ha MNpogaxy

« 3HaueHusi napametpa state_mask onpegensioTca 6UTOBOI Mackoi. Ha HaCcTOALMIA MOMEHT JaHHbI napaMeTp
[O/KeH ycTaHas/mBartbes = 3.

* [lpun 3aaHMN KOHKPETHOTO UHCTPYMEHTA B Nosie isin cnepyert ykasbiBaTb KO COOTBETCTBYHLero BA B none
code_vch.

Metog OptChangeClientProhibit - UsmeHeHne KNNeHTCKNX
orpaHuyeHui Ana onuyuoHOB

Tun coobueHns: 17

Twn OTBETHOrO CO06LLeHNs: 117

Ta6nuua 106. Bxogsawme napamMmeTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexwum paboTbl KOMaHAb!
code c3 Kopg knveHTckoro cyeta nnu '%%%' - no scem
code_vcb c25 Koa 6a30B0Oro aktnea uam ‘%' - no Bcem
isin c25 ®blOYEPCHbIN MHCTPYMEHT Ui '%' - No Bcem
state i4 OrpaHunyeHne
state_mask i4 Macka ans napameTtpa state

Ta6nuuya 107. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa

Tun

3HaueHue no
yMonyaHuio

OnucaHue

code

i4

Kopg Bo3BpaTa
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

message c255 TekcT coobLeHus

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbINOSIHEHNS onepaLum
[pyroe 3HayeHve oLwmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
11 ypanutb
12 ycTtaHOBUTb
» lone state ABnAeTcs GUTOBOIN MacKOA
 [NepBble gBa 6uTa oNpeAenstoT YNCI0BOE 3HAYEHNE:
1 Henb3sa OTKPbIBATbL NO3ULUK
2 Henb3s CTaBWTb NtOGbIE 3as1BKN
3 Henb3s OTKpbIBaTb NO3MLMK Ha MNpogaxy
* 4 -peseps
+ 8- 3anpet 6pokepa Ha nogavy 3asBoK Ha Skcnvpauuo

» BuTtoBas Macka cocTosiHuiA. Onpegenset Te 6yUTbl Nosns state, 3HaueHUs KOTOpbIX 6yAyT M3MEHEHbI B pe3y/ibtare
BbIMOMIHEHMS NpoLeAypbl. Ha HACcTOSLWMIA MOMEHT AaHHbI NapaMeTp AO/KeH ycTaHaBmMBaTbes = OXOF.

« OrpaHuyeHns no dbloyepcam 1 onuyoHam AenCcTByOT HE3aBUCUMO.

MeTog FutExchangeBFMoney - MNepeBoA A€HEXHbIX CPeACTB MeXay
AByma b® ogHoii PO

Tun coobuenus: 33

Twn oTBETHOro co06LLeHns: 130

The command allows to transfer funds between two BF belonging to the same CF.

Ta6nuuya 108. Bxogswme napamMmeTpbl

Nms napameTpa Tun 3HaueHne no|OnucaHue
ymonyaHuio
mode i4 Pexu1m paboTbl KOMaHbl
code_from c2 Kog B® ans cnvcaHusa cpeacts
code_to c2 Kog B® Ha3HauyeHus
amount_money cl7 Pa3mep geHexHbIX CPefCcTB A1 nepesoja
amount_pledge cl7 Pa3mep 3an0roBbIx CPeAcTB 418 nepesoja

Ta6nuuya 109. Pe3ynbraTt BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHue no|OnucaHue
YMOM4YaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

Return codes:

0 operation completed successfully
Any other value error
Notes:

« Command work mode (the "mode ' field):
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1 Transfer only at trading
3 Transfer at trading and clearing

« At the moment, the system supports only funds transfer. Collaterals transfer is not yet supported, therefore, the
‘amount_pledge' field must contain 0.

MeTtog OptRecalcCS - lameHeHue LeHTpa/sibHOro cTpaiika
Tun coobuieHuns: 45
Twn OTBETHOrO CO06LLeHNs: 132

The command allows to recalculate the central strike in accordance with the market-maker's obligations (for which
the "Offset by demand" recalculation option is selected). Developed for market-makers.

Ta6nuua 110. Bxogsiue napameTpbl

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

isin_id i4 YucnoBoli ngeHtTudgmkaTop 6a3oBoro MHCTPyMeHTa

Ta6nuuya 111. Pe3ynbrat BbINO/IHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
yMOYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Return codes:

0 operation completed successfully
[pyroe 3HaueHne Any other error
value

A. Tunbl gaHHbIX nnatcgopmbl Plaza-2

Plaza-2 C++ OoDBC KommeHTapwii

ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aifT.

u2 UINT16 INTEGER Llenoe uncno pasmepom 2 baiita.

usd UINT32 NUMERIC,10 Lienoe unicno pasmepom 4 baiita.

u8 UINT64 NUMERIC,20 Lienoe unicno pasmepom 8 6aiiT.

i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.

i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 baiiTa.

i4 INT32 INTEGER Llenoe uncno co 3HakoM pasmepom 4 baiiTta.

i8 INT64 BIGINT Lienoe uncno co 3Hakom pasmepom 8 GaiT.

a CHAR VARCHAR CTpoka CMMBO/OB pa3Mepom 1 6aiiT.

cN CHAR[N+1] VARCHAR,N CTpoka CMMBOJIOB, OKaHuMBalOLWAACHA  HY/IEBbIM
CYMBOJIOM.

dN,M sN,M P2BCDII NUMERIC,N,M [ecaTnyHoe uyucno B OBOWMYHON  KOOAMPOBKE C

(QMKCMPOBAHHOM TOUKOW, rae
¢ N — obuiee koMuecTBo UMdp B uncne;

¢ M — KonMuecTBo LuMdp B APO6HOI YacTu.

t P2TIME TIMESTAMP [ara v Bpems.

f DOUBLE REAL Uncno ¢ nnaeawlleil TOYKOM [ABOWHOW TOYHOCTU
pa3mepom 8 6aiiT.

bN VARBINARY,N BnoK AaHHbIX.

zN VARBINARY,N Bnok fOaHHbIX, roe nepsBble 4yeTbipe 6Gaiita 3agatoT
LNnHy 6ydhepa.
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B. CnpaBO4YHUK KOAOB BO3BpaTa

Kop Bo3Bpata

OnucaHwue

0 Onepauus BbINONHEHA YCMNELHO

1 HeT Takoro nosnb3osarens.

2 HeT Takoro unepa.

3 Ceiilyac aTta ceccust He uger.

4 Ceccua npnoctaHoBieHa.

5 OwwbKka Npu BbINOSIHEHWW OnepaLyn

6 Y nonb3oBaresia HET Npas Ha onepauuio

7 MonbITKa AOCTYyNa K Yy)XOMy CYeTy aunepa

8 HeT npas Ha yganeHune 3asBk1 4pyroro knveHTa/nonb3osarens ceoei rpmbl

9 durpme onepauum ¢ 3asBkaMn 3a6/10kMpoBaHbl KNMpnHroebiM LieHTpom

10 Mano cpefcTB Ha cYeTy A/18 pe3epBrpoBaHnA

11 MpesbiweHre nMMUTOB [innepa no KOHTPakTy

12 Mpemus no onunoHy BHE JIMMUTOB.

13 MpeBbilleHVe NMMUTOB BCeX [lINNepoB Mo rpynmne KOHTPaKToB

14 He HaligeHa 3anBka ANns yaaneHns

15 MpeBbiLLeHVe NMMUTA NO MHCTPYMEHTY 4151 AaHHOTO Aunepa

16 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE NO3ULMN HAa COBCTBEHHbIN cHeT BO.

17 3anpet AgMmHMcTpaTopa TOproB Ha OTKPbITUE NO3uLMK Ha MoKynKy Ha COOCTBEHHBIV cyeT Bd.

18 3anpeT AgMmrHUCTPaTopa TOProB Ha OTKPbITUE No3uLmmn Ha MNpodaxy Ha CO6CTBEHHbIN cyeT BO.

19 3anpeTt AgMuHMCTpaTopa TOProB Ha OTKPbITUE MO3ULMN Ha cYeTa KIMEHTOB.

20 3anpeTt AgMmHMcTpaTopa TOproB Ha OTKPbITUE Mo3uLumn Ha MoKynKy Ha cyeTa KNeHTOB.

21 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITME No3unLmK Ha MpoJaxy Ha cyeTa K/IMEHTOB.

22 3anpeT AgMuUHUCTpaTopa TOProB Ha OTKPbITUE MO3MLMU Ha COGCTBEHHbIN cyeT BP no Bcem
WMHCTPyMEHTaM JaHHOro BA.

23 3anpeT AAMUHMCTpaTopa TOProB Ha OTKPbITUE No3uuun Ha MoKynKy Ha COBCTBEHHBIA cyeT B
Nno BCEM MHCTPYMEeHTaM AaHHoro BA.

24 3anpeT AgMUHMCTpaTopa TOProB Ha OTKPbITME No3uuuy Ha Mpogaxy Ha COBCTBEHHbI cueT B
Nno BCEM MHCTPYMEHTaM AaHHoro BA.

25 3anpetr AgmuHucTpaTopa TOProB Ha OTKPbITUE MO3NUMM Ha cyeTa K/IMEHTOB MO BCEM
WHCTPYMEHTaM faHHoro BA.

26 3anpetr AgMUHMUCTPATOpa TOPros Ha OTKPbITUE NO3ULMK Ha MNOKYNKY Ha cYeTa K/IMEeHTOB Mo BCEM
WHCTPyMEHTaM JaHHOro BA.

27 3anpeTt AgMUHKCTpaTOpa TOProB Ha OTKPbITUE No3uLmuK Ha Mpoaaxy Ha cyeTa KNIMEHTOB M0 BCEM
WHCTPYMEeHTaM JaHHoro BA.

28 Y gunepa HeT gocTyna K JaHHOMY KOHTpakTy

29 MpeBbilLeHVe NMMUTA NO KOHTPaKTY /151 KMPUHIOBOTO YfieHa

30 MpeBbiWeHne MMnTa No MHCTPYMEHTY AJ/1A K/IMPUHIOBOTO Y/leHa

31 Yxe CTOUT KOHTP-NpeasiokeHne OT TOro e K/IMEHTCKOro cyeTa C LieHOM, nogxopsiiein ans
CBeLleHUNs CAEeNKN

32 MpeBbiweHne nuMmuTa No LieHe NHCTpyMeHTa (BBEPX WU/IN BHA3)

33 3101 hnpme onepaumm ¢ 3asskamu 3a6710kMpoBaHbl KNMpnHrosbiM LieHTpom

34 MonbITka onepauuy Ha HeCyLLEeCTBYIOLLUIA KOA KNeHTa

35 OwnbKa B 3a/jaH1N BXOAHbIX NapaMeTpoB

36 MonbITKa onepauuy No HecyLlecTByoWweMy 6a30BOMY akTuBY.

39 LleHa He kpaTHa MUHUM&aUTbHOMY LUary

40 [MonbITKa afpecoBaTb BHECUCTEMHYIO 3a5iBKY HECYLLECTBYIOLLEMY KOHTPAreHTy.

41 He HacTynun nnm ncTek cpok fOBepeHHOCTW Nonb30BaTess

42 3anpelleHa paboTa NaBHbIM Tpeaepom PO

44 [naBHbIn Tpeiigep P® He nocTaBwi Npu3Hak cBoel paboTbl OT 3TN MpPMBbI
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45

MonbITKa NOCTaBUTb BHECUCTEMHYIO 3asiBKY OT (OMPMbl, Y KOTOPOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY paspeLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HazHaueHHOV ceccun No aTOMy MHCTPYMEHTY TOPrOB HET.

48 Mo 3aToMy WHCTPYMeHTY nAaeT locTaeka. PaspelueHbl TO/IbKO BHECUCTEMHbIE 3asiBKW CBOEW
dmpme.

49 MonbITka NOCTaBUTb BHECUCTEMHYIO 3asiBKy OT Tpeiijepa OfHOro0 K/MEHTCKOro cyeTa, a He OT
KoAa pmpmbl.

50 He HalifeHa 3asiBKa [ NepecTaHOBKM

51 MpeBbilleHVe CYyMMapHOrO K-Ba OMUMOHHBIX MO3WLMIA ANA KIMPYWHIOBOTO Y/fieHa no 6a3oBomy
dhbloYEPCHOMY KOHTPaKTY M (ObOYEPCHbBIX NO3WLWIA C YHETOM XeMKMPOBaHNS 1 NOKPbITUSA

52 MpeBbilleHVe CYMMapHOro K-Ba OMUMOHHLIX MO3ULUIA A1 TOPrOBOrO 4neHa no 6a3oBomy
PblOYEPCHOMY KOHTPaKTY M (ObOYEPCHBIX NO3WLWIA C YHETOM XeMKMPOBaHNS 1 NOKPbITUSA

53 OwwubKa B 3aaHUN BXOAHOTO NapameTpa - Konnyectso. CrULLKOM BENVIKO.

54 B onepauyuu oTkasaHo: MNpeBbilleH NMMUT onepauuii 0T yKa3aHHOro KMeHTa.

56 HeT npaB Ha BbINO/HEHWE onepauuMu OT YKasaHHOro forvHa u Koga. O6partuTtech K
ALMUHNCTPATOpPY TOProB.

57 HeT npaB Ha coeguHeHune ¢ cepBepoM Bupxu. Obpatutecb kK AGMUHUCTPATOPY TOProB.

60 [MpuoctaHoBKa aykLuoHa no BcemM MHCTPyMeHTaMm pbiHka PTC CtaHaapT.

61 lMprocTaHoBKa TOProB BO BCeX pexumax rno pbiHky PTC CtaHgapT.

62 MpuoctaHoBKa TOPros no cekuumn pbiHka FORTS.

63 MprocTaHoBKa ayKuMOHa No BCeM UHCTPYMeHTaM fAaHHoro BA peiHka PTC CtaHgapT.

64 lMpuocTtaHoBKa TOProB BO BCEX pPeXvmax Mo BCEM WHCTPYMeHTaM faHHOro BA no pbiHKy PTC
CraHgapr.

65 [MprocTaHoBKa TOProB BO BCEX peXumax rno BceM UHCTPYMEHTaM gaHHoro bBA.

66 MprocTaHoBKa TOProB BO BCEX PeXMMax Mo AaHHOMY MHCTPYMEHTY pbiHka PTC CTaHaapT.

67 3anpet bupxu Ha OTKPbITE NO3NLMIA MO AAHHOMY MHCTPYMEHTY pbiHka PTC CtaHaapT.

68 3anpeT 6pokepa Ha NOCTaHOBKY /106bIX 3a51BOK Ha pbiHKe PTC CtaHgapT.

69 3anpeT [NaBHOro Tpeligepa Ha NOCTaHOBKY t06bIX 3a8BOK Ha pbiHke PTC CTaHzapT.

310 3anpeT KnvpyviHra Ha OTKpbITME NO3WLMKN NO KNWEHTCKOMY CHETY: A/15 KIIMEHTCKOrO perncrpa HeT
[Jeno cueTta, pa3peluéHHoro ans MoctaBku LeHHbIX Gymar.

311 3anpet KnvpuHra Ha oTKpbITME NO3ULUN MO KNIMEHTCKOMY CYETY.

312 3anpeT KnupuHra Ha NnocTaHOBKY /06bIX 3aSBOK N0 pacyeTHO hrupme nNo BCeM MHCTPYMEHTaM
AaHHoro bA.

313 3anpeT KnuprHra Ha oTKpbITUE NO3WLMKU N0 pacyeTHOM thpMe No BCEM MHCTPYMEHTaM AaHHOro
BA.

314 3anpet Tpeligepa Ha NOCTaHOBKY /1t00ObIX 3a5BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMKN MO KIMEHTCKOMY CYETY.

318 3anpeT KnvpuHra Ha NoCTaHOBKY 0ObIX 3asBOK MO K/MEHTCKOMY CYETY: A/ K/IMEHTCKOro
perucTpa Het [leno cyeTa, pa3peLLéHHoro ans Noctasku No MHCTPymeHTam RTS Money.

332 HexBaTtka cpefcTs Mo MMUTam KaneHTa

333 HexBaTka cpefcTB no 6pokepckoii onpme.

334 HexBaTka cpeAcTB No pacyeTHol cmpme.

335 MpeBbIlEeH AMMUT K/IMEHTA Ha NOKYNKy Bymar.

336 MpeBbIlWeH NMMAUT 6poKepa Ha NOKYMKy 6ymar.

337 MpeBbILLeH IMMUT KNEHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH NMMMUT GpoKepa Ha NpoAaxy Gymar.

380 M OeT NpoM. K/TIMPUHT, HeNb3s CTaBUTb 3asBKU.

381 M OeT NpoM. K/TMPUHT, HeNb3A yAaAaTh 3adBKN.

382 et NpoM. K/IMPUHT, Heb3s NepPecTas/IATb 3asBKU.

680 HexBaTtka cpefcTs Mo iMMuTam KaneHTa

681 HexBaTka cpegcTs No pacyeTHol mpme
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OwwubKa BO BXOAHbIX NapameTpax

4001 Y nonb3oBaTtesia HET NpaB Ha BbINONHEHVE onepaLymn.

4002 HeBO3MOXHO N3MEHWUTb AEHEXHbIA TMMUT MO K/IMEHTY. HeT TekyLLyx ceccuii.

4004 HeBO3MOXHO M3MEHUTb AEHEXHbIA IMMUT NO KNNEHTY. Koga HeT B Tabnuue KNneHToB (investr).

4005 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4006 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW Onepauuu.

4007 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4008 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. Owmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4009 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4010 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW OnepaLun.

4011 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4012 HeBO3MOXXHO YCTaHOBUTb AEHEXHbIA MMMUT MO KAMEHTY. OWmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4013 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLyn.

4014 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KMEHTY. HET TekyLmnx ceccuii.

4015 HeB0O3MOXHO M3MEHUTbL NapaMeTpbl N0 KAMEHTY. Koda HeT B Tabnuue KNMeHToB.

4016 HeBO3MOXHO M3MEHMTL NapameTpbl Mo kneHTy. Koga BA HeT B Tabnvue 6a30BbiX akTUBOB.

4018 AOMVHUCTPATOP NPOU3BOAUT U3MEHeHWe napamMeTpoB pacyeTa 0.

4030 HeBO3MOXHO M3MEHUTL NapaMeTpbl N0 Bpokepy. HET TekyLLMX Ceccuii.

4031 HeB03MOXHO N3MeHUTbL NapamMeTpbl No Bpokepy. Koga HeT B Tabnuue KIMEHTOB.

4032 HeB0O3MOXHO M3MeHMTL NapameTpbl Mo Bpokepy. Koga BA HeT B Tabnmue 6a30BbIX aKkTBOB.

4033 HeB03MOXHO M3MeHWUTb NapameTpbl No bpokepy. HeT npas Ha paboTy ¢ aTM 6a30BbIM aKTUBOM.

4034 KnupuHroBblii nepeBog, 3anoroBbix cpeacTs ¢ O60c06/1eHHOro pasaena 3anpeLyeH.

4035 MepeBog 3a10roBbIX CPEACTB 3arpeLleH.

4040 HeBO3MOXHO M3MEHUTbL MMMUT No B Ha pbiHke PTC CTaHgapT. HeT TekyLmx ceccuii.

4041 HeBO3MOXHO un3MeHUTb AMMuT no B® Ha pbiHke PTC CraHgapt. [JaHHas B® He
3aperncTpuposaHa B Toprax.

4042 HeBO3MOXHO M3MeHUTb NuMUT no B® Ha pbiHke PTC CraHpgapt. Koga b® HeT B Tabnuue
K/TMEHTOB.

4043 HeBO3MOXHO M3MEHUTb NMUMUT No B® Ha pbiHke PTC CraHgapt. Owmbka npy BbINOTHEHNM
onepauuu.

4044 HeBO3MOXHO M3MeHUTb NMUMUT No B® Ha pbiHke PTC CtaHgapT. Owunbka npy BbINOTHEHUN
onepauuu.

4045 HeBo3MOXHO yaanuTb NMMuT no B® Ha peiHke PTC CraHgapT. Owmbka npu BbINOHEHWM
onepauuu.

4046 3anpeT [NaBHoro Tpeligepa Ha Toprv no PTC CTaHAapT - HeMb3s yAaiMTb NPOCTOMY Tpeligepy.

4050 3anBka Ha akcnupaumio He obpaboTaHa. 3anpeT [NaBHOro Tpelgepa Ha nogady 3asBOK Ha
kcnupaumio.

4051 3asBKa Ha aKcnmpaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpaumio.

4052 3anBka Ha akcnupaumio He obpaboTaHa. B cyllecTBytoleli 3asBKe C NpUCIaHHbIM HOMEPOM
apyrve: "kof KnmeHTa" n/vnm "MHCTpyMeHT".

4053 3asBKa Ha akcnupaumio He obpaboTaHa. aeT NPOM.KUPUHT. YAanaTb 3asBKU HEsb3s.

4054 3asBka Ha aKcnupauyo He obpaboTaHa. aeT NpoM.KNMpKHL. VI3MeHSTb 3asBKM HeMb3s.

4055 3asBka Ha 3Kcnvpauuio He obpaboTaHa. He HaiigeHa 3asBka Mo HOMepy Ans yaanenus/
N3MeHeHus.

4060 3asBka Ha aKkcnupauyuio He obpaboTaHa. HeT npas Ha BbINOMIHEHWE onepauun.

4061 3asBKa Ha akcnupaumio He obpaboTaHa. Bpems BBoZa 3asBOK OKOHUMIOCh.

4062 3anBka Ha akcnvpaumio He obpaboTaHa. HeT Takoro KNMeHTCKOTo cyeTa.

4063 3asBKka Ha aKcnmpaumio He obpaboTaHa. He HaligeHa 3asiBka g5 yaaneHus.

4064 3asBka Ha aKkcnupauyuio He obpaboTaHa. HeT npas Ha BbINOMIHEHWE onepauun.

4065 3asiBka Ha aKcnupauuo He obpaboTaHa. He HailieH ONLMOHHbIV MHCTPYMEHT.

4066 3asBka Ha aKkcnupauuo He obpaboTaHa. OTpuuaTenbHoOe KOIMYecTBo.
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3asBka Ha aKkcnupauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauun.

4068 3asBKa Ha akcnupaumio He obpaboTaHa. OwmbKa Npy BbINOTHEHUN ONepaLluu.
4069 3asBka Ha aKcnupauymo He obpaboTaHa. OLwmbKa Npy BbINO/THEHNUN ONepaLyn.
4070 3asBKka Ha aKcnvpaumio He obpaboTaHa. Ha KIMeHTCKOM cyeTe HET Takoro KosimyecTsa nosuumii.
4071 CneunanmncT 3aHAT.

4072 Monb3oBaTesb NbITaeTCsA NOCTaBUTL 3asiBKY Ha HEpPa3peLLEHHbIN KOA.

4073 MpuoctaHoBneHa ceccus No blovepcam.

4074 Ownbka B 3agaHMN BXOAHOTO napameTpa - LeHa. C/iMwKoM Bennka

4075 Bpewmsa Ha OTBET He HacTynuio.

4076 Bpemsa Ha oTBeT npoLwuso.

4077 Kon-BO KOHTPAKTOB MEHbLLE MUHUMaIbHO BO3MOXHOTO.

4078 3anpoc Ha KOTMPOBKY HE HaAEeH.

4079 B Aa@HHbIA MOMEHT UHCTPYMEHT YXXe He KOTUpYeTCsl.

4080 Cnpapg, 607bLIe MakCUMasibHO BO3MOXHOTO.

4081 Kon-Bo B 3asiBke 04eHb 60/IbLIOoE.

4082 OTBeyvartb Ha 3arnpoc MOXEeT TOJIbKO CrneunasincT.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnuue KIMeHTOB.

4092 Kopa BA HeT B Tabnuue 6a30BbiXx aKTMBOB.

4093 He HalifeH yKkasaHHbI (ObHUYEPCHbI UHCTPYMEHT.

4094 YkazaHHbIli (OboYEPCHbIN MHCTPYMEHT He COOTBETCTBYET yKasaHHOMY BA.
4095 He M.6. ykazaH KOHKPETHBIN hbtouepc, korga BA ykazaH <[ns Bcex>.

4096 He HalifeHo orpaHuyeHunst ons yaaneHus.

4097 OrpaHuyeHve MaBHOro Tpeligepa Hemb3sa yaannTb MPoCToMy Tpeigepy.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW cecCUm.

4103 HenonHoe ceepeHve FOK 3aaBku.

4112 YKasaHHbIli hblo4epcHbIi MIHCTPYMEHT - Peno, no Hemy OrpaHMyeHusi He CTaBsATCS.
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