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BHECE&HHble N3MEHEHUA:
» [Nob6asneH pasgen "2.6.9. Mogaepxka oTpuuarensHbiX LeH B SPECTRA"
e [o6aBneH HoBblli NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Anst mogenu bnaka-Lloynsa.

» [No6asneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcavpyertcs 0.

e lMotok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common go6aeneHo none price_assigned_by _admin.
e lMoTtok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb fo6asneHsbl nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Ttabnuuy opt_vcb go6aBneHbl nons negative_prices, option_model.
o B Tabnuuy option_series gobasneHsl nons a-s_black, a-s_bach.
* Motok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params go6aeneHo none option_model. Monsa has_options n spot_price 06bABNSA-
10TCA ycTapeBLW MK 1 ByayT yaaneHsl B Bepcun 6.6.

o B Tabnuuy futures_params go6asneHsl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params gob6aeneHsl nons a-s_black, a-s_bach.
* MNotok FORTS_VOLAT_REPL:

o B Tabnuuy volat fo6asneHo none option_model.

15.01.2020

BHeCE&HHble N3MEHeHUA:
» [lo6aBneH pasgen "2.6.8. BnokmpoBka 6pPOKEPCKOIi YacTu KIMEHTCKOro coopa'.
» [No6asneH HoBbI noTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUu.

» [No6asneH HoBbli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpbl A58 pacyeta 6pokepcKoli Komuc-
cuun.

e lMotok FORTS_PART_REPL:

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

o B Tabnuuy common go6asneHo nose total_premium_volume.
* I3MeHeHVs1 B peno3vnTopumn CXem Nogaun KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o [lo6aBneHa HoBasi koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB 418 pacuyeta 6pokep-
CKOI KoMmccum.

» [o6aBneHbl HOBble KoAbl owm60k: 3000.

10.12.2019

BHeCEHHbIE N3MEHEHNS:

» BHeceHbl usmeHeHus B pasgen "3.1.3. YctaHoska 1O B cpege Windows".

12.09.2019

BHeCEHHbIe N3MEHEHUS:

» No6asneH pasgen “3.3.10. Tunbl NOTOKOB AaHHbIX". B onncaHns NoToKoB fo6aBneH TUM, K KOTOPOMY OHW OTHOCATCS.

31.08.2019

BHeCE&HHbIe n3MeHeHuA:

» [Nob6asneH pasgen “3.3.9. MapTULUMOHNPOBaH/e MaTymHra".
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* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UICTEHEHUU (PbIOYEPCOB U ONLMOHOB" l06aBNEHO
onucaHue [Byx HOBbIX (p/1aroB, KOTOpble NPOCTaBATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e lMotok FORTS_FUTINFO_REPL:

o Jlo6aBneHa Tabnuua instr2matching_map.
e MoTtok RTS_INDEX_REPL:

o N3 Tabnuubl rts_index yganeHsl yctapesLune nons prev_close_value, open_value, max_value, min_value.
* I3MeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o [lo6aBneHbl HoBble KoMaHAbl DelOrder, MoveOrder, ChangeClientParameters.

o B KoMaHaax ChangeBFParameters " ChangeClientParametersNextSession y nonei
calendar_spread_margin_type v ics_margin_type Tvun nons i4 nameHeH Ha il.

« [lo6aBneHbl HOBble KOAbl OLIMOOK 78, 79, 4269.

20.06.2019 BHeCEHHbIe N3MeHeHusA:
* MNotok FORTS_FUTTRADE_REPL:
o W3 Tabnuubl orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl multileg_orders_log yganeHsl nons hedge u trust.
o W3 tabnuupbl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

o W3 tabnuupl user_multileg_deal yaaneHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

e Motok FORTS_OPTTRADE_REPL:
o W3 tabnuupbl orders_log yaaneHsl nons hedge u trust.
o W3 Tabnuubl user_deal ynaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.
* 3 Tabnumupsl multileg_deal notoka FORTS_DEALS_REPL yganeHo none buyback amount.
* 13 Tabnuupl adjusted_fee notoka FORTS_FEE_REPL yganeHo none id_repo.
e MNotok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o N3 Tabnuubl orders yaaneHsl nons hedge u trust.
e Motok FORTS_FUTCOMMON_REPL:

o M3 Tabnuubl common yaaneHo none cur_kotir_real, n go6asneHbl B Tabnuuy nons settlement_price_open u
market_price.

e Motok FORTS_OPTCOMMON_REPL:

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

o JlobasneHa Tabnuua clearing_members.

o N3 Tabnuupbl fut_sess_contents ypaneHsl nons d_exp u price_dir, n pgob6aBneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

o

B ta6nuuy fut_vcb gobasnexbl nons base_contract_code, signs.

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

[e]

B Tabnuuy prohibition fo6asneHo none base_contract_code.

o

B ta6nuuy dealer no6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

[e]

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

» MoTtok FORTS_OPTINFO_REPL:
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o B Tabnuuy opt_sess_contents pgo6aeneHsl nons  base_contract_code,  settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.
o B Tabnuuy opt_vcb gobasneHo none base_contract_code.
o B Tabnuuy option_series gob6asneHo nose signs.
¢ lMotok FORTS_CLR_REPL:
o B Tabnuubl money_clearing n money_clearing_sa go6asneHo none asset_type.
o B Ttabnuuy fut_pos fob6asneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
e Motok FORTS_VM_REPL:
o N3 tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMotok FORTS_INFO_REPL:
o JlobasneHa Tabnuua multileg_dictionary.
o W3 Tabnuubl base_contracts_params yaaneHo none is_usd, n fo6aBneHbl B Tabnuvuy nons base_contract_code,
window_size.
o B Tabnuuy futures_params go6asneHsbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor gob6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Ttabnuue investor none n_clr_2delivery nepenmeHosaHo B num_clr_2delivery.
o B Ttabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHsl nons du, hedge.
o B komaHge FutChangeBFMoney yganeHo none limit_pledge.
o B komaHge FutExchangeBFMoney ynaneHo none amount_pledge.
o B komaHge FutA_ddMuItiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o [lo6aBneHbl HoBble KomaHabl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmerosaHa B ChangeBFClientDefaultParameters.
o B komaHgy OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HguBugyans-
HbI KO3dhdpuLMeHT Beca cueHapus SOMC".
» [lo6aBneHbl HOBbIE KOAbI OLINGOK 77, 4225.
14.01.2019 BHeCEHHble n3MeHeHuA:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.
» B Tabnuuy opt_vchb notoka FORTS_OPTINFO_REPL gobasneHo none base_contract_id.
05.12.2018 BHeCE&HHble n3MeHeHuA:

» [No6aBneHbl pasgensl "2.7. PazgeneHne ctaTtycoB y4acTHVMKOB TOProB M y4acTHWKOB knupuHra" u "3.3.8. CmeHa
napons AocTyna B TOProByto CUCTEMY".

* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo none ncc_request - npusHak "3anpoc k HKL, Ha 3aknoyeHne caenok ¢ y4acTHUKOM
TOProe". A TaKxe U3MeHeHbl UAEHTUMKATOPbI 3TUX KOMaH,.
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» [No6aBneHsbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
* BkomaHze OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3mMeHeH naeHTudrkaTop KomaHabl.
» [o6aBneHbl HOBble KOAbl OLIMOOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
e lMotok FORTS_OPTINFO_REPL:
o [lo6aBneHa Tabnumua option_series.
o B Tabnuue opt_sess_contents yaaneHbl nons is_limited, limit_up, limit_down, exch_pay n po6asneHo none
option_series_id.
* lMoTtok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHbl nons firm_id n tm_name.
o W3 Tabnuupbl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6asneHsl B Tabnuuy nons d_exp_start
nd_exp_end.
o N3 Tabnuubl fut_instruments ypaneHsl nonsa is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney v apply_adm_limit.
e Motok FORTS_MM_REPL:
o B Tabnuue cs_mm_rule none isin_id neperMeHoBaHo B option_series_id.
e lMotok FORTS_MISCINFO_REPL:
o B Ttabnuue volat_coeff none isin_id nepemmeHoBaHo B option_series_id.
e lMoTtok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHosaHo B small_name, none exp_date nepenMeHoOBaHO B
expiration_date, n go6asneHsl nons option_series_id n underlying_id.
o 13 Tabnuubl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6asneH HOBbIN KOA oLn6KK 4208.
25.09.2018 [Lo6asneH pasgen "3.3.7. KnueHtckme SMA-/10rMHbI (CMOHCUMPYEMbIA focTyn)".
03.08.2018 M3 Tabnuupl orders notoka FORTS_ORDBOOK_REPL ynaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ypaneHbl Tabnvubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6asneHa tabnuua option_series_params.
30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yaaneHo none coeff_out.
27.07.2018 BHecéHHble n3meHeHus:
* l13mMeHeHbI onucaHusa noneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
* MNepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [Jlo6aBneH HOBBIV kog, oLLnbkM 4220.
26.07.2018 BHeCEHHble n3MeHeHuA:

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

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

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

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

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

10
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» Motok FORTS_MM_REPL: 13 tabnuy, fut_MM_info n opt_MM_info yganeHsl nona amount_sells, amount_buys,
mm_amount.
e lMotok FORTS_OPTINFO_REPL:
o u3 Tabnuubl opt_rejected_orders yaaneHo nose amount
o 13 Tabnuupl opt_exp_orders yganeHbl nons amount, amount_apply
e Motok FORTS_ORDLOG_REPL: wn3 T1abnuy orders_log n multileg_orders_log yaaneHbl nons amount,
amount_rest, status.
» MoTtok FORTS_POS_REPL: 13 Tabnuy, position n position_sa yganeHsl nons pos, buys_qty, sells_gty, open_qty.
* lMotok FORTS_FUTINFO_REPL:
o u3 Tabnuupl fut_rejected_orders yganeHo none amount
o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check
o ypaneHa Tabnuua fut_sess_settl
o B Tabnuuy fut_margin_type no6asneHo none type
O n3MeHeHbl onucanus nonein UCP_type u prohibit_coeff.
e lMotok FORTS_INFO_REPL:
o ypaneHa Tabnuua opt_sess_settl
o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnumupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6asneHo none aspref
o un3 Tabnuy, orders_log n multileg_orders_log yganeHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
o u3 Tabnumubl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6asneHo none aspref
o n3 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nonsa pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6aeneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
» Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asnexsl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.
18.07.2018 [Jo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.
25.06.2018 [lo6aBneHbl HoBble koAbl owmnbok (76, 4167, 4200 - 4207).
21.06.2018 [o6asneH pasgen "3.3.6. [0TOKK, No/Tly4aeMble SIorTMHaMM pasHbIX NOATUMNOB".
19.06.2018 Y komaHgbl FutChangeClientMoney yganeHbl Hencnonb3yemble nons limit_pledge u coeff_liquidity.
21.05.2018 B ta6nuuy diler notoka FORTS_FUTINFO_REPL pgo6asneHo nosne signs.
11.04.2018 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLe-

HUA 1 TN nonsa amount.

11
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30.03.2018

B Tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

BHeCEHHbIe N3MEHEHUS:
* B Tabnuuy dealer notoka FORTS_FUTINFO_REPL po6asneHo none signs.

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

B tabnuuy futures_params notoka FORTS_INFO_REPL po6asneHo none lot.

B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHbl nonsi has_options, msp_type u
currency_id.

* B notok FORTS_INFO_REPL go6aBneHbl Tabnuupl currency_params 1 cCommaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuvua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

e 3 Tabnmupl fut_vcb notoka FORTS_FUTINFO_REPL yganeHsbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, exch_pay_spot, exch_pay_spot_repo, sell_fee n buy_fee.

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

21.02.2018

[o6aBneHbl HOBblE KoAbl OLIMOOK: 4148, 4149.

Mi3MeHeHo onncaHune KogoBs ownbok: 4127, 4138

20.02.2018

BHECEHHblEe N3MEHEHUA:
» [o6asneHo onucaHne komaHabl FutChangeBFLimit.

» B Ttabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHbl nons money_blocked n vm_reserve.

31.01.2018

BHeCEHHbIe N3MEHEHUS:

e 3 Tabnmubl money_clearing notoka FORTS_CLR_REPL yaaneHo none ext_reserve.

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

* W3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupl deal n multileg_deal.

* 13 notoka FORTS_OPTTRADE_REPL ypnaneHa tabnuua deal.

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

e 3 Tabnuubl futures_params notoka FORTS_INFO_REPL yganeHsl nonsa limit n spot_signs. B aty xe Taénuuy
nob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

* W3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t squared u max_addrisk. B 3Ty e Tabnuuy pobaeneHsl nons exp_clearings_sa, volatility_risk,
volatility_risk_mismatch, time_to_expiration.

B tabnuuy sys_events notoka FORTS_INFO_REPL go6asneHo none server_time.
e 13 Tabnmusl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

e 3 Tabnuubl part notoka FORTS_PART_REPL ypanexbl nons pledge_free, pledge_blocked, coeff liquidity,
pledge_old, pledge_amount.

* 3 Tabnuubl part_sa notoka FORTS_PART_REPL yaaneHbl nons pledge_amount u liquidity_ratio. B aty xe Ta-
611y ano6aBneHsl nons vm_intercl un fee.

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

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

B tabnuuy diler notoka FORTS_FUTINFO_REPL go6aBneHbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.

* B Tabnuuy investr notoka FORTS_FUTINFO_REPL pgo6asneHo none calendar_spread_margin_type.
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» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer u investor.
» B notok FORTS_INFO_REPL po6asneHbl Tabnuupbl dealer u investor.
26.12.2017 BHeCE&HHble N3MeHeHUsA:
* B Tabnuuy position notoka FORTS_POS_REPL go6asneHo none account_type
» B notok FORTS_POS_REPL go6asneHa Tabnuua position_sa.
21.12.2017 [o6aBneHbl HOBble KoAbl OLWMG0K (4160 - 4166).
16.11.2017 M3meHeHo onuncaHune napametpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCE&HHble N3MeHeHUsA:
* M3 notoka FORTS_FUTINFO_REPL ynaneHna tabnuua delivery_report
» B 1abnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount
* B Tabnuubl opt_rejected_orders n opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount
* B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.
24.10.2017 BHeCE&HHble N3MeHeHUsA:
« B Tabnuuy fut MM_info notoka FORTS_MM_REPL po6asneHbl nons xamount_sells, xamount_buys,
Xxmm_amount
e B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xmm_amount
28.08.2017 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition nameHeHb! TUn coobLe-
HUA 1 TUN nona amount.
23.06.2017 Ypanén notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble N3MeHeHus:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.
e B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asnenbl nons UCP_type, prohibit_coeff,
prohibit_type.
18.05.2017 BHeceHHble N3MeHeHUs:
* B Tabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_beg
1 xpos_end.
« B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6asneHbl nons xamount_beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.
15.05.2017 BHeceHHble n3MeHeHus:
e B 1abnumupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6asneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.
« B Tabnuupl  orders notokoB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL wu
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons xamount, xamount_rest, xinit_amount.
» B Ttabnuuy position notoka FORTS_POS_REPL go6asneHbl nons xpos, xbuys_qty, xsells_qty, xopen_qty.
05.05.2017 BHeceHHble nsmeHeHus:

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

» B tabnuuy multileg_deal notoka FORTS_DEALS_REPL ao6asneHo none xamount.

* B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nonas xamount 1 xamount_rest.

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

* B tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL go6asneHo nosie xamount.

» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl nons Xxpos 1 xamount.

» B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.

* B Tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
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* B tabnuuy deal notoka FORTS_OPTTRADE_REPL go6asneHbl Nons Xpos 1 xamount.
» B 1tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl nons xpos 1 xamount.
» B 1abnuuy orders_log notoka FORTS_ORDLOG_REPL gob6asneHbl noas xamount n xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6aBneHbl Nons xamount 1 xamount_rest.
24.03.2017 BHeceHHble n3MeHeHus:
« B Tabnuue fut_vcb notoka FORTS_FUTIINFO_REPL nona exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anonHsaTCs 3HaYeHu-
AMW M0 YMONYaHWIO (HYNW, NyCTble CTPOKK).
« B T1abnuue opt vcb notoka FORTS_OPTINFO_REPL nonsa exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMN NO yMON4a-
HUIO (HYNK, NYCTbIE CTPOKK).
28.12.2016 BHeceHHble N3MeHeHus:
» [o6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocie BO3MOXHOW pasaBuKKn'.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none exp_weight.
21.12.2016 B COOTBETCTBMU C NOSINTUKOI JEKOMMUCCUMN NPOrpamMmmMHOro obecnedenusi ¢ 5 gekabps 2016 npekpaiieHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnagwe nam paBHbix 198. 9T0 M3MeEHeHMEe OTMEHSIET N 06paTHYHo
COBMECTMMOCTb: LW/I03bl C 6UGnOTEKAMIN BEPCUI MNagLle Uan pasHbIMK 198, a Takke HanvucaHHbIe C UCNOo/b30Ba-
Huem API P2ClientGate, He cMOryT Npogos/hkaTk CBOK paboTy.
30.08.2016 M3MeHEH cnmncok CMHXpoeBeHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble N3MeHeHUsA:
* YpaaneHo onvcaHue MeToAoB A1 paboTbl co Cnotamu:
o "FutChangeBrokerVcb - 3meHeHne napametpoB B® no BA";
o "FutChangeClientVcb - 3ameHeHve kineHTCKnx napameTpos no BA";
o "FutChangeMoney - Vi3meHeHve numnta Ha nokynky cnotos no 6",
* B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL go6aeneHo none exec_name (Mpun3Hak CpOYHOCTH
OnuMOoHa).
» [o6asneHo onucaHne metoga "OptChangeRiskParameters - YnpasneHue puck-napameTpamMm onumoHoB".
* U3 coobueHus "FutChangeClientMoney - /I3mMeHeHve KNneHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuil cCo06LLEHUIA 3TO none 6yaeT MTHOPUPOBATLCA B C/lyvae 3anoiHEHUS.
» [No6asneHo onucaHne metoga "FutTransferRisk - MepeHoc pucka”.
» [lo6asneHbl kofbl Bo3Bparta: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL po6asnexbl Tabnumupl fut_settlement_account n fut_margin_type.
» B notok FORTS_PART_REPL pgo6asneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL po6asneHbl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL go6asneHbl Tabnmupl fut_ vm_sa n opt_vm_sa.
» B Ttabnuuy part notoka FORTS_PART_REPL go6asneHsl nons num_clr_2delivery n exp_weight.
* 3 Tabnuupl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nonsi exp_clearings_bf wn
exp_clearings_cc.
e 3 Tabnuupbl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [lo6asneHo onncaHne CODHeartbeat.
14.10.2015 B tabnuuy fut_sess_contents go6asneHo 2 HoBbIx nons: petyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble KoAbl own60K (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" gobasneH pasgen "O6paboTka HewwTaTHbIX CUTyauuii.
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22.01.2015

[o6asneH pasgen "ABTOMaTUYECKOE CHATUE 3asiBOK MPU OTK/IOYEHWUM NONb30BaTesNs OT TOPros".

16.12.2014

OTpefakT1poBaH CM1COK KOLOB OLUMGOK.

29.09.2014

[Jo6asneHa pacwmdpoBka Tabnuubl prohibition notoka FUTINFO.

18.08.2014

[o6asneHbl kogbl owmnbok ASTS.

24.07.2014

B Tabnuuax fut. MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHcupyoTcs o0bs3aTtenscTea Map-
KeT-MeikepoB C AeTasin3aumneit 40 CEMU3HAYHOIO KIMEHTCKOTO Koga.

dopmartbl coobeHnii-TpaH3akunii FutTransferClientPosition n OptTransferClientPosition Tenepb MgeHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.

17.07.2014

M3 Tabnuupl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code

25.04.2014

B notok FORTS_MM_REPL gob6aBneHa HoBast Tabnvua mm_agreement: Tabavua c Homepamu 1 Tunamy 4OroBopoB
Ha OKasaHue MapKeT-MenKepCKUX YCyr.

15.04.2014

[lo6aBneHbl HOBblE KOMaHAbI:
* [MepeHoc (hblovepcHO nosmuun mexay 6@

MepeHoc onuyoHHOM No3numn Mexay b

14.01.2014

[JlobaBneHbl HOBbIE NONS:

« fulfil_min - npoyeHT MUHUMaNIbHOTO UCMOJTHEHNS 06S13aTe/IbCTB 3a TOProBYH CECCUID
fulfil_partial - npoLeHT YaCTUYHOro NCNOMHEHNSA 06A3aTENLCTB 3a TOProBY CECCUIO
fulfil_total - npoLeHT NOHOro NCNOMHEeHNs 06a3aTeNbLCTB 3a TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHUMaNbLHOrO NCNONHEHUSI 0653aTENLCTB B TEKYLLWUIA MOMEHT
is_fulfil_partial - npu3Hak 4acTU4YHOrO NCNONHEHUSI 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npu3Hak NoHOro NCNoNHeHWsA 0653aTeNbCTB B TEKYLLUA MOMEHT

B Tabnuubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[lobaeneHo HoBoe none:
* rate_id - ViaeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbI noTok orderbook:

¢ FORTS_ORDBOOK_REPL

Lo6asneHo none:

* ext_reserve - [lonosHATENbHLIN pe3eps

B Tabnmuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[Jo6aBneHo HOBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6/sx

B Tabnmuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:
* rate_id - geHTudpmkaTop Kypca
B Tabnuubl fut_vcb v opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL

[lo6aBneH NOTOK pennvkauum:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

15



Lnto3 SPECTRA Plaza-2 09.06.2020

Aata

N3meHeHus

[Jo6aeneHa HoBas Tabnuua:
* rates - CnpaBOYHVK KypcOB BaUTIOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3meHeHune onncaHusa Tabnuupl user_deal.

01.11.2012

[o6aBneHo onucaHue AByX COBbITUI ANt TaBnuLbl Sys_events.

30.10.2012

OG6HOB/EHVE [JOKYMEHTALMN:

» B pasgene "Metog FutChangeMoney - VI3MeHeHve numMmuta Ha nokyrnky crnotos no b®" gononHeHo onucadune na-
pameTtpa limit_spot_buy.

* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asasok” 1 "Metog OptMoveOrder - MNepemelleHne gByx
3asBOK" [OMO/THEHO ONMUcaHne NOTUKN paboTbl komaHabl MoveOrder.

22.10.2012

O6HOBNEHNE AOKYMEHTALMN:

* BHeceHbl UsmeHeHusi B pasgensl: "Monb3osartenu. MNpueaska nonb3osarens K y4acTtHuKy Topros”, "CocTas, ycra-
HoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy no BKIOYeHWI0 paHTaimos PTC B npuioxe-
HVe nonb3oBartesnis NPy pacnpocTpaHeHnn Nonb3oBaTenbCKoro MO CTOPOHHUM KoMnaHuaM", "BoccTaHoBneHne 1
no3aHnin Bxo4'".

* YnaneH pasgen “NHTepdeiic TeXHUYECKoro LeHTpa ".

10.02.12

OG6HOBNEHNA JOKYMEHTALMUN:

* B pa3gen "Oco6eHHOCTU 1CMob30BaHus Wiio3a" obasneH NyHKT "KoMaHabl".

» [o6asneH pasgen "lMNpurocTaHOBKa TOProB A1 pacLUMpeHUst immnTa konebaHuin LeH caenok”.
* VicnpasneHa owwnbka B onucaHuy hopmyribl pacyeTa LeHbl hbrouepca.

* OGHOB/IEHO OnucaHue NHCTaINATOpa Wk3a.

09.02.2012

[lo6aeneHo HoBoe none:

* login_from - JlorvH nonb3oBarens, NOCTaBMBLLETO 3as1BKY

B Tabnmubl:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BK/

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumMoHbl: cnpaBoyHas U ceCcCUOHHas nHopmMaums

24.01.2012

B Ta6nuuy orders noToKoB:

« FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
¢ FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpes cTakaHa
fo6aBneHbl cneyroLme nons:

* init_moment - Bpems nossneHuns 3assku

* init_amount - HayanbHOe KONMNYEeCTBO B 3as1BKe

23.01.2012

[Jlo6aBneHa Tabnuua cobbITUiA Sys_events B NOTOKW:
* FORTS_CLMONEY_REPL - leHbrvt B KNIMPUHT

* FORTS_CLR_REPL - KnupuHrosast HcopmaLus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo none exch_pay_spot_repo, cogepxallee 61upxeBo
c6op no Peno

12.01.2012

[lobaBneH NOTOK pennmkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM MepejaroTcs Bce AeiicTBUS C 3asBKamyi B aHOHUMHOM Buae

02.11.2011

[Jo6aBneHbl HOBblE MONS:

» [None comment - KomMeHTapwuii Tpeligepa
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 lMone ext_id - BHelwHuii Homep

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTbl€ B KNIVPUHT 3asBK/

* opt_rejected_orders - OTBEPrHyTble B K/IMPUHT 3aABKU

25.11.2011 [lo6aBneH pasgen "Mcnonb3oBaHue TECTOBbIX NPUMeEpPOB".
7.11.2011 PeBu3uns gokymeHTa. lopabotaHbl pasgensl "BeegeHve" n "OnncaHve Toprosoro wo3sa”. lobasneH pasgen "Kpart-

Kuin 0630p cuctembl SPECTRA".

20.10.2011 [lob6asneHsbl cnegytowue nons:

* Mone theor_price_limit - TeopeTnueckas LeHa onuuMoHa, paccumTaHHas UCX0AA U3 KOTUPOBKM (obroYepca, orpaHu-
YEHHOW NMMMUTOM

» lMone vm_real, cogepxaliee TekyLyo BM no onuuoHam, paccuMTaHHyt0 UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. MNpun aTuM, 3HaYeHWe B CTApOM MO/E VM PacCcyUUTbIBAETCA UCXOAA U3 OrpaHNYeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[Jo6asneHa Tabnuua cobbITUiA Sys_events B NOTOKW:

¢ FORTS_FUTTRADE_REPL -- ®btouepchbl: 3a8BKN U CAENKN

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3aBK/ U COENKM

* FORTS_POS_REPL - ViHthopmaums o no3nuusx

* FORTS_PART_REPL - ViHchopmaumsi 0 cpeactBax n aiMMmmrax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHasA nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHsbl: cnpaBoyHas U CeCCMOHHasA UHgopmMaLms

* FORTS_INFO_REPL - lononHuTenbHas cnpaBovHasi MHopMaunst

4.10.2011 [lo6aBneHbl NOTOKM pennkaumn:

¢ FORTS_CLR_REPL - noToK, TpaHCAVIPYIOLLMIA KIMPUHTOBYHO MHhopMaLmio, B TOM Yncrie nHopmaums o cbopax
1 BM Ha MOMEHT KnMpuHra, 3adMKCMpOBaHHble 3HaYEeHUs1 KYpCOB BasliOT, UCMO/b3yeMble AJ15 PacyeToB, a Takke
pacyeTHble LieHbl KTMpUHra

* FORTS_MM_REPL - notok, cogepxallmnii tHdhopmauuo 06 obs3atenscteax MM B pexume oH-naiH

M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii A5 NOAAEPXKN BO3MOXHOCTM MOHUTOPMHIa BPEMEH NOMHOM o6pa-

60TKM, BKIIOYAsA KaHa 40 nonb3oBatens.

14.09.2011 VcnpasneHbl OWMGKM B 3HAYEHUAX N0 YMOMYaHWUIO HEKOTOPbIX KOMaH4: Ecnv napameTp ABNSETCS CTPOKOBbIM - €70
3HaueHne Nno ymonyaHuio 6epeTcs B KasblyKu
15.04.2011 [ob6aBneHbl cnegyrowme nons:

* none status Tabnuubi diler notoka FORTS_FUTINFO_REPL - nHchopmauumsa no pasgenam PO n 6

* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KAMeHTCKUM pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3aaBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

MI3MeHeHns B cucTeMe KOMaH/bl:

* BaxHo: namenuncs gopmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B Kaxayto 13 KoMaHg
pobaeneH napameTp dont_check_money. Vi3meHnnncek naeHTudvkaTopbl komaHg. KomaHgsl ctaporo coopmara
noAAepPXnBatoTCA CO CTapbiMy NAeHTUUKaTopamm.

» [ob6asneHa komaHga FutExchangeBFMoney, npefHasHayeHHasn A1 BbINOMHEHNS NepeBoaoB Mexay b pasge-
namu

28.03.2011 B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL fo6asneHo nose buyback_amount, cogepxaltliee cym-

My 06paTHOro Bblkyna A5 caenok Peno

24.03.2011 [Lo6asneH notok RTS_INDEXLOG_REPL, TpaHciupyowuii UICTOpUO N3MeHeHUst niaekcos PTC
01.02.2011 [nsa komangbl FutChangeClientVcb n3ameHéH Tvn napamertpa code_vcb c c4 Ha ¢25. HoBblIli hopmaTt KomaHabl uMeeT

Kog, coobLLeHNs 33. Kog, OTBETHOMO COO6LLIEHUS /15 KOMaH/Abl HE U3MEHWU/ICS.
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B f0KyMeHTaLmo fo6aB/eH CNpaBoYHMK KOAOB BO3BpaTa KOMaH,.

27.01.2011

VcnpasneHa owwn6ka B fokyMeHTauum - napameTp check_limit komang OptAddOrder n OptMoveOrder 6bi1 onucaH
HeKoppeKTHO. MpaBu/bHble 3HaUYeHNs napameTpa: O - He BbINOHATL NPOBEPKY, 1 - BbINOMHATL NPOBEPKY.

24.12.2010

VcnpasneH psag owrb0K B MIMEHOBaHUM NOMIEN KOMaH[, a Takke 3Ha4YeHUs N0 YMOMYaHWI0 HEKOTOPbIX KOMaHA,;:
* 3HauyeHvie No ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHosneHo B 0.

e 3HaueHus no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp Ans komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O Un NyCTy0 CTPOKY B 3aBUCMMOCTM OT TUNa cOobLLEeHUS.

* 3HauyeHve No ymosi4aHuo napameTpoB pricel u price2 gns komaHgsl OptMoveOrder ycTaHoBnEHbI B 0.
* 3HaueHvie no ymonyaHuto napametpa no_fut_discount ana komaHgbl FutChangeClientMoney yctaHosnieHo B 0.
* 3HauyeHvie nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBMeHO B -1.

« B orBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message v“cnpaBneHo Ha message 4151 AOCTUXKEHUS eAMHO006pasns ¢ OCTaslbHbIMU KOMaHaMU.

26.11.2010

VisMeHeH hopMaT arperMpoBaHHbIX CTakaHOB - y6paHO none price2. Tenepb nosne price NPUHUMAET pas/IMyHbIi
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (nose signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cniyyae ycTaHOBKM MpU3HaKa Nose price CoOAepXnT CTaBKy, MHauye - CBOM-LEHY.

15.10.2010

HoBble Npu3Hakn NHCTpyMeHTa (none signs tTabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):
* 0x800 - npusHak nHcTpymeHta RTS Money

* 0x1000 - npy3HaK OCHOBHOW LieHbl 71 COCTaBHbIX MHCTPYMeHTOB (O - KOTUPYETCS B CBOMN-LiEHe, 1 - KOTMpyeTCs
B CTaBKe)

HoBoe 3HayeHvWe npu3Haka COCTaBHbIX WHCTPyMeHTOoB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HaveHne 2.

HoBoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTca A4 CBOMOB - B AaHHOE MNoJe 3anuchbl-
BaeTCH cBon-ueHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LeH OTKPbITUSA 1
3aKpbITMA (nons open_price u close_price).

B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 uHaekcos (nons cap v volume).

07.07.2010

B Tabnuuy ¢ uidpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL go6asneHa nHgopmauums 06 nHtep-
BaUle nepeHoca nosuuuii (nonsa pos_transfer_begin n pos_transfer_end)

Lo6aBneHbl TabMUpl:
» fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LileHaMu 3a NPOLLEALLNIA KIUPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHWsIMY BONaTU/IbHOCTY M TEOPETUYECKOI LieHbI OMNLMOHA
Ha MOMEHT KAMpUHra

15.06.2010

McnpasneHa owwnbka B onncaHum komanabsl FutAddMultiLegOrder: Tun napameTtpa isin_id U3mMeHéH c¢25->i4

B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.

31.05.2010

B Tabnuupbl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6aneHo none step_price_curr.

B notokn FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL B Ta6bnu1uy common go6as/neHbl Nons Ans
COBOKYMNHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[Jlob6aeneHa nHhopmaums o napameTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params

[Jlo6asneHa nHchopmaums 0 CTOUMOCTY Luara LieHbl MIHCTPYMeHTa B BEHEPHWI KNMPUHT — nore step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KAVPWHI — nosne step_price_interclr Toi xe
Tabnuupl.

19.04.2010

VI3MEHEeHbI TUMbl MHOTUX NOMEl, B YaCTHOCTK:
e 0ObLEM arpervpoBaHHbIX cCTakaHoB d16.5 -> i8

* Hanpas/ieHve 3asBoK i4 -> il

* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4
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Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MNepenmMeHoBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
» Tabnuua repo_deal -> multileg_deal
* komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:
» Tabnuua multileg_dict — cnpaBoYHMK CBA30K
» nons price_dir, multileg_type, legs_qty Tabnuupi fut_sess_contents
* NoNs ¢ NAEeHTUNKATOPOM U LigHON caenku B Tabnuupl orders_log hblouepcHyo 1 OMUMOHHYHO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL
« notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ MH¢hopMaLueli 0 TekyLeMm co-
CTOSIHAWN CTakaHoB
* Tabnuua broker_params notoka FORTS_INFO_REPL
» Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHs!:
* none state Ta6nuLbl opt_sess_contents
16.03.2010 MN3meHeH onucaHve komaHgbl FutAddRepo: ¢ BMecCTo napametpa swap_price, Tenepb WCMosb3yeTca napamerp
repo_rate
24.02.2010 [o6asneHo:
» onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asiBOK U cAenok Peno
* ONMCaHNe HOBbIX CTATYCOB 3as1BOK ¥ CAEMO0K
* onucaHne KkomaHapl FutAddRepo
» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL
18.01.2010 « No6aBneHo onucaHne komaHg:  FutChangeBrokerVcb,  FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL
* VcnpaBneH psg owmn60K B ONMCaHNN KOMaHA,
15.01.2010 e I3MeHeHbI TUNbl NAEHTUINKATOPOB 3a8BOK U caenok (i4 -> i8)
* lI3MeHeHbl TUMNbI CTATYCOB 3a8BOK U caenok (i2 -> i4)
* VicnpaBneH psig oWwWMG0K B ONMCaHUM KOMaHL,
25.11.2009 VicnpaBsneH psg owmb0K B ONMcCaHUy KOMaHA,
03.11.2009 [o6aBneHa nogaepxka 3agaHus Kogos 6pokepoB Npu OTNpaBke COOBLLEHWI
30.10.2009 [lo6aBneHbl KOMaHAp! yNpasieHns IMMUTaMmn KNMeHToB
10.08.2009 [o6aBneHbl CrpaBoYHUKM MHCTPYMEHTOB MO OMuuoHam
15.07.2009 [lo6aBneHo onvcaHne crnpaBoYHbIX MOTOKOB pensmkaumm
17.06.2009 [o6aBneHo onucaHve koMaHz ynpaBneHuns 3asskamu 45 bloyepcoB 1 ONLMOHOB
27.03.2009 [o6asneHo onucaHve NOTOKOB pensvkaumm ‘common’
20.03.2009 MepBas Bepcus foKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

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

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

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

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

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

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

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
ASTS P ToproBo-KNMPUHroBasi cMctemMa hOHA0BOIO PbiHKa
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"”
BA Ba3zoBblii aKTuB
B® Bpokepckas dompma
BM BapuaunoHHasa mapxa
ro lapaHTuiiHOE obecneyeHne
MM MapkeT-Mmelikep
HKA HakonneHHbI KyNMOHHbIA J0X04
HKLL HauuoHanbHbIi KNMpuHroBbIi LieHTp
Obo® O6ocobneHHasn bpokepckas dupma
no MporpammHoe O6ecneyeHne
Po® PacueTHas dompma
CYP Cwuctema ynpasneHus puckamm
TKC TOproBO-K/IMPUHIOBbI CYET
TC ToproBasi cucrema
YK YyacTHUK KnimpuHra
YT Y4yacTHUK TOpros
(113 LleHHasn 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. Cy6beKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (yH4aCTHUKM) TOProB 3T0:

* YyacTHuKM kupuHra (PacyeTHble chpmbl)

* YyacTHukmn Topros (Bpokepckme dmpmbl)

* KNneHTbl y4aCTHUKOB TOPrOB M YHaCTHUKOB KNVMPUHTa

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

2.1.1. PacueTHble hnpmbl

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

PacueTHble (hrpMbl UMEIOT BO3MOXHOCTU:

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

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

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

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

* YneHcTso B CeKuuM CPOYHOTO PbIHKA.

» B3HOC B [apaHTUiAHbIA hOoHA.

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

2.1.2. bpokepckue pnpmbl

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

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

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

2.1.4. KogupoBka B cuctreme

Y4acTHVKV TOProB B CUCTEME KOAMPYHTCS C NMOMOLLbI0 CEMUCUMBO/LHOM CTPOKM BUAa:XXYYZZZ, roe
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* XX — Kop, pacyeTHOW hmpMbl
* YY — Kopg, 6pokepckoi hvpmbl
o ZZZ — Kopf KNneHTa
Koga 6pokepckoit oupmbl 00 NpeaHa3HauveH /15 OTPaXEHMS COCTOSAHMS CaMOi pacyeTHOW dvpMbl.
Mpumep 1.
Q100 — koA Anst NpefcTaBeHUst pacyeTHon cpmbl Q1
Q1DU - cy66pokep DU pacueTHoii hupmbl Q1
Kog Knventa 000 npeaHasHayeH 15 OTPaXeHWsi COCTOSIHWUS GPOKepCKoi thpMbl.
Mpumep 2.
Q1DUO000 — koA Anst NpefCcTaB/eHUS COCTOSIHUA AEHeXHbIX cpeacTB cyb66pokepa DU pacueTHoli doupmbl Q1
2.1.5. PackpbiTue nHcpopmauum o6 yyactHUKax B cucteme
Cnmncok pacuyeTHbIX 1 6pokepcknx ompm goctyneH B Tabnuue dealer notoka FORTS_FUTINFO_REPL. Cnucok KNnMeHTOB AOCTYMEH B
Tabnmue investor notoka FORTS_FUTINFO_REPL. PackpbiTve nHdopmaumm o KmeHTax 1 6pokepax orpaHnyeHo npasamu nosib3oBarens,
3anpaLumBaroLLEero MHopMaumio.

Kpome TOro, B pasfinyHbIx NOTOKax W Tabnmuax ecTb CChIIKM HA CEMUCUMBOJIbHBIE KOAbl YHACTHUKOB W/IN HA YETbIPEXCUMBOJIbHbIE KOAbI
6poKepoB.

2.1.6. NMonb3oBatenu. NpuBA3Ka Nosib3oBaTesNiA K y4aCTHUKY TOProB
Monb3oBaTenb WK NTOTMH B CUCTEME MOXET ObITb NPMBSA3aH K Pa3HbIM YPOBHSAM Mepapxvmn yHaCTHUKOB:
* JloruH pacyeTHol hupMbl. VIMeeT BO3MOXHOCTb MpOCcMaTprBaTb MHhoOpMaLMio 1 (MPY Ha/IMYuK TpaH3aKLMOHHBIX NpaB) coBepLuaTb Top-
roeble onepauvn oT UMeHU no6oro 6p0Kepa WIn KNneHta ,D,aHHOVI paCLIETHOVI Q)VIprI, a TakKxke BbI3blBaTb onepaunn ans yctaHOBKN

PasNnNYHbLIX TMMUTOB, KaK A4 KNTMEeHTOB, TakK U ANnA cy66p0KepOB.

* JlornH 6pokepckoit chmpMbl. VIMeeT BO3MOXHOCTb NpocMaTpuBaTh MHDOPMALIMIO 1 COBEPLLATL TOProBble onepaumy oT UMeHW BCex Ku-
€HTOB BpoKkepa BHYTPU pacyeTHON MpMbI, a Take yCTaHaBIMBaTb IMMUTbI KNIMEHTaM 3TOro Gpokepa.

* JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBble OMepaLyy 0T UMEHU KOHKPETHOTO K/MeHTa BHYTPU 6pokepckoii dovpMbl 1
npocMaTprBaTh MHDOPMALIO MO 3TOMY K/IMEHTY.

B cxeme co0O6LLgHMIi-kOMaHZ (CM. pasgen OnucaHue KoMaHa) ecTb nose 'broker_code'. MpunoxeHue, UCNosb3ytoLLiee NI0rH YPoBHS pac-

YeTHol oMpMbI, 06513aHO NPY OTNPaBKE COOBLLEHMS 3aMOMHATL 3TO NOJME YETLIPEXCUMBOJIbHBIM KOogoM 6pokepa SPECTRA. MpunioxeHus,
MCMO/b3YHOLLMeE NIOTVHbI YPOBHS 6poKepa Wan KNNeHTa, 3arnofiHATb 3T0 nose He 0653aHbl.

2.2. IHCTPYMEHTbI

MHCTpyMeHTbl B cucteme SPECTRA UMeOT nepapxmyeckyto CTPyKTypy. [lanee npusefeHo onmcaHne MHCTPYMEHTOB, HaunHas ¢ KOpHEBOro
YPOBHS Mepapxuu.

2.2.1. ba3oBble aKTUBbI

Ba3oBbIii akTUB NpeacTaBsieT co6oii CYLLHOCTb, K KOTOPOiA NPUBSA3bIBAETCS! KOHKPETHBI KOHTPAKT — akLuio, KOTOPYo Heo6xoaymo GyaeT
nepefatb UK Noy4uTb [/15 MHCTPYMEHTOB (DOHZOBO CEKLWK, TOBap — A/t UHCTPYMEHTOB TOBAPHOW CEKLMW U MHAEKC/KYpC Basto-
ThI/MHAVKATOP A5 PacYeTHbIX hblo4epcoB. Bas3oBbIil aKTVB COLEPXMT aTpubyThl, 06LLVE ASi BCEX MHCTPYMEHTOB, MPUBSI3aHHbIX K HEMY,
a IMeHHO:

+ HaumMeHoBaHWe TOpProBoi CeKLum.

» Pas3Hoo6pasHble CTaBKM KOMUCCUIA 1 MPU3HAKM UCMO/b30BaHNSA CKa/IbMMPOBaHUA NpU pacyeTe komuccuii. Ecnm ans aktrea ycTaHoBeH
Npu3HaK CKasbNMMPOBaHUsi, TO KOMUCCKSA GepeTcsi TOSIbKO MO cAeflkaM B OTKPbITUE NO3ULUIA.

« Tvn nocTaBku NO KOHTpakTam (nogpobHee — cM. pasgen, MocTaBka akTUBOB M 3KCMMpaLus ONLOHOB):
O MocCTaBKa COOGCTBEHHO akTUBa,

o paC‘-IeTHbIVI TN — Nno utoram 06an.l,eHI/IFI nepevncnAaTCa TOIbKO AEHEXHble cpeacTBa B pasmMepe pasHulbl Mexay CTOMMOCTbH
OTKPbITUA NO3NLMN U paCl—IeTHOVI LJ,eHOVI akTmBea.

* Bantorta gn1a pacueta CTOMMOCTU Lara LieHsl. B HaCTOSILLU/IVI MOMEHT MOXET NPUHUMaTb 3HA4YEeHUSA:

22



Lnto3 SPECTRA Plaza-2 09.06.2020

o RUR — cTomMMmOCTb LWara LeHbl yKasblBaeTcs B py6}'IFIX 1, KaK npaBnno, He MEHSAETCA B TeYeHne BCEro Cpoka AeﬁCTBI/Iﬂ KOHTpaKTa.

o USR — cToMmocCTb Lara LieHbl yKa3blBaeTcs B py6six, C nepecyeToMm no Kypcy Aon1apa, paccymTbiBaeMoro no Metoamke MockoBCKOIA
Bupxu: http://moex.com/n6126

CTOMMOCTb LWara LeHbl U3MEHAETCS ABa pasa B ieHb — MPU KNUPUHIe 1 Npu NPOMEXYTOUYHOM K/TMPUHTe.

» dopma TOpros — ¢ 3as10rom unu 6es. MNpu Toprosse ¢ 3a/10roM YacTb Aeno3nTa Nog No3nLMI0 MOXHO BHOCUTbL nyTem nepegayun HKL B
3101 akumii 1 ApYrux LeHHbIX Gymar U3 yTBEpXAEeHHOro cnucka.

BasoBblii aktue HE ABMIAETCHA TOPFOBbIM MHCTPYMEHTOM.

MHhopmaums o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.

2.2.2. dbloyepchbl
®bHOYEPCHbIE KOHTPaKTbl — OCHOBHOW TN TOProBbIX MHCTPYMEHTOB B cucTteme SPECTRA.

®bloyepchbl NprBs3aHbl K KOHKPETHOMY 6a30BOMY akTMBY. Kaaplii pblouepc MMEET YHUKaNbHbIE aTpubyTbl CPOYHOCTY (AaTbl MOCTaBKY),
N0Ta, Wara LieHbl U CTOUMOCTM Luara LeHb.

[Jatbl nocTaBku (hbloUepcoB B TOProBOI CUCTEME HA3HAYAKTCA C TPEXMECAYHbIM MHTEPBaSIOM — CepeayHbl MapTa, UoHA, CeHTAOPA, ae-
kabps (http://moex.com/a4034?show=se). [1n5 KaxkA0ro 6a30BOro akTnMBa MOXET ObITb CO3/1aHO HECKO/bKO TOPryeMbIX obloHepcoB ¢ pas-
HbIMW faTaMy UCNOSHEHNS.

®blovepchl C pasHbIMU AaTammy UCMOSTHEHUS HA OAMH W TOT e akTUB MOTYT BXOAWTb B Tak Ha3biBaeMblii MeXMECAUHbIN UK KaneHaapHbIi
cnpepg. B aTom cnyyae, npy pacyeTe puCcKoB YUMTbIBAETCS KOPPENALMS LieH Ha Takne hblouepchl Mexay coboli 1 rapaHTuiiHoe obecneyeHne
noz No3uLMio, COCTOSILLLYIO U3 HECKOMbKMX (DbIOYEPCOB, BXOASALLMUX B CNPes MOXET ObiTb 3aTpeboBaHO MeHbLUe, YeM cymma obecnedeHuii
noz KaXayto oTAeNbHYH0 NO3NLMIO.

®blovepchbl KOTUPYIOTCA B NYHKTaX LieHbl. LieHa B py6nsx 3a KOHTPAKT BbIYMCIAETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

, roe
* PricePoints — LeHa B NyHKTax;

* step_price — CTOMMOCTb MUHUMAJ/TILHOTO Luara LieHbl;

* min_step — MWHUMaSIbHBINA Lar LEeHbl B NyHKTaxX.

[nsa dbroyepcos ¢ BantoToi cTommocTy Wwara USR, 3anonHATCS eLle TpU A0NOMHUTENbHbIX NONS:

» CTOMMOCTb Luara LieHbl B UICXOAHOI BantoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Luara LeHbl B pyonsix, 3atukcmpoBaHHas /18 NPOMEXYTOYHOTO K/TMPUHTA,;

» CTOMMOCTb Luara LieHbl B pyonsx, 3aukcmpoBaHHas o5 KIMpuHra.

Kax bl TOProBbIii MHCTPYMEHT NPU NOSIB/IEHNN B CUCTEME HELOCTYNEH A1 TOProB B GVKaliLLYI0 BEHEPHIOI TOProBYHD CECCUI0, U Hauu-
HaeT 6bITb AOCTYNHbLIM 715 TOProB TOMbKO B AHEBHYH TOProByt0 ceccuto (NogpobHee 0 TOProBbIX CEcCusiX CM. pasgen PacnucaHve Topros
N KNnpuHra). O [OCTYNHOCTU MHCTPYMEHTA [/19 TOPrOBNM B BEHEPHIOO UM AHEBHYIO TOPTrOBble CECCUM MOXHO Y3HaTb M3 Nons signs (npu-
3Haku) Tabnuupbl fut_sess_contents.

MHbopmaLmsi o dhbtouepcax CoaepPXnTCs B TpeX Tabnmuax ToproBoro nHTepdelica:

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnumua. CoaepXuT CNMCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOPI1 B laHHOI TOProBoOii ceccuu.

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ypesaHHyo MHopMaLuio 060 BCeX (ObOUEPCHbIX KOHTpaKTax
B TOProBoli CUCTEME, B TOM YMC/IE HETOPrYEMbIX.

* Motok FORTS_INFO_REPL, Tabnuua futures_params — cogepxuT nHchopmanmio o dobiovepcax B popmarte, He06XoAMMOM A/15 3arpy3-
KV ee B K/IMEHTCKWIA MOAy/ b pacyeTa puckoB (SpectralM).

2.2.3. OnNumoHbI

B HacTosAwmiA MOMeHT cuctema SPECTRA nogaepXxnBaeT aMepuKaHCK1e onumoHbl Ha dhbtodepcbl. ONUMOHbI MOTYT 6bITb MapXUpPyeMOro
T™MNa, C yNNaToi BapuaLMOHHON MapXm MexXay y4acTHUKaMn TOProB Ha OCHOBAHWW PacHeTHOM LieHbl, onpeaensemMoi ABax bl B TOProByio
CEeccuio, M NPeMUasnbHOro TNa, ¢ ynnaToi npemun NoANUCYNKY OMLMOHA B MOMEHT COBEPLLEHWS CAESKN.
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Mpy MCNONMHEHUM/3KCNMPALMK ONLMOHA, NO3ULMS N0 ONLMOHY NpeBpaLlaeTcs B NO3WLMI0 MO (hbloYepcy, K KOTOPOMY NpUBA3aH AaHHbIN
ONLVOH.

OnuyoHbI Takke Kak 1 (hblouepchbl MMEKOT pasHble AaTbl UCTIOMHEHNs. B OT/IMUME OT (OblOUEepCoB, CYLLECTBYIOT "KOPOTKME" OMUMOHSI, C
UCMOMHEHVEM B cepeayHe Gnvxkaiiluero kaneHaapHoro Mecsita. Mosuumm Ha KOPOTKME OMNLUMOHBI MPYU UCTIONHEHUW NEPEXOAAT B NO3WLMK
Ha TpexmecsuHbIi dbrouepc.

[nsi onNuMoOHOB B TOPri HA3HAYaETCA HEKOTOPOE NOAMHOXECTBO CTPAIKOB, KOTOPOE NIEXMUT B OKPECTHOCTM TeKyLLel pacyeTHOM LieHbI (oblo-
yepca, K KOTOPOMY MpPWBSi3aH OMLMOH, MO3TOMY, CMIMCOK OMLUMOHOB, HA3HAYEHHBIX B TOPIY, B OOLUEM C/lyYae KaXAblil AeHb MOXET 6biTb
pasHbIM.

MHpopmMaLms 06 onuuoHax CoAepXMTCs B ABYX Tabnmuax TOproBoro uHTepdeiica:

¢ Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoAepXUT CNUCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOprn B laHHOI TOProBOi ceccuw.

¢ Motok FORTS_INFO_REPL, Tabnumua options_params — cogepxuT nHgpopMauuto 06 onumoHax B oopmare, He06xoAMMOM AJ151 3arpy3ku
ee B K/IMeHTCKuIA MoAay/b pacyeTa puckoB (SpectralM).

2.2.4. CocTaBHble UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noafgepxunsaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKMX B3aUMOCBSA3aH-
HbIX YacTeil (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PeasIM30BbIBaTh LLUMPOKO MUCMOb3YEMYIO CTpPaTervio TOProBv Ha pbiHKe, Korga
Npw BbINO/THEHUW CAENKM NO CBA3KE Y KNMEHTa MOSB/ATCA NO3vLMK No ABYM unu 6osee MHCTpymeHTam. B HacTosLWwmin MOMeHT B Buae
COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasleH4apHble crnpeabl Ha dbloyepcbl.

CnncoK UMEIWUXCA B CUCTEME  COCTaBHbIX WHCTPYMEHTOB MOXHO noayuutb u3  Tabnuupl fut_sess_contents noToka
FORTS_FUTINFO_REPL, nposepss none multileg_type. 3anucu, co 3Ha4eHMeM 3TOro nosst He paBHbiM O, OMUCLIBAKOT COCTaBHbIE WH-
CTPYMEHTbI.

[lna nonyyeHns cocTaBHbIX YacTeli MHCTPYMEHTa criefyeT nonb3oBarbes Tabnuueli multileg_dict notoka FORTS_FUTINFO_REPL, B ko-
TOPOW AN1A K&XKA0ro COCTABHOTO MHCTPYMEHTa CyLLeCcTBYET ABe nav 6onee 3anunceii, onvcbiBatoLwein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuubl multileg_dict ccbinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YaCTU NHCTPYMEHTOB ABAAIOTCS 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cUcTeMbI. 15 KaXA0W COCTaBHOM YacTu Takke yKasblBaeTcs KOahULMEHT, Ha KOTOPbI YMHOXaeTcs
06BbEM MCXOAHON 3asBKM 415 nonyyeHus ob6bEmMa 3asBKM N0 COCTABHOM YacTu. 3Hak 3Toro KoadduumeHTa ykasbiBaeT Ha Hanpas/ieHue
3asBKM N0 COCTaBNAOLLEN — MOMIOXUTE/NBHOE 3HAYEHVE 03HAYAET, YTO cocTaBnALWan 6yaeT Hanpas/eHa B Ty e CTOPOHY, YTO U 3aABKa
N0 COCTaBHOMY UHCTPYMEHTY, OTpULaTe/lbHOe — B NPOTUBOMO/IOXHYHO CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 -1 M

—>{ 1200 515 1
1201 510 -1 M

—>{ 1201 515 1

Puc. 1. CoctaBHble UHCTPYMEHTbI

2.2.5. UpeHTUduKauma MHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugumkaropa:
1. Mone isin_id — yHUKaNbHbI YNCNIOBOWN MAEHTU(MKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUIMKATOP MHCTPYMEHTA.

3. Mone short_isin — KOpOTKMiA CUMBOJIbHBIA KOA UHCTPYMEHTA 15 UHGOPMALIMOHHBIX CUCTEM.
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4. Tone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaNMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHaekc PTC ¢ ucnonHeHnem B gekaope 2010 roga:
isin_id=

isin = RTS-12.10

short_isin = RIZ0

name = ®blYEPCHbI KOHTPaKT Ha uHaekc PTC ¢ ncnonHeHvem 15 gekabps 2010 1.

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

Mose isin — OCHOBHOW CUMBOJIbHBIV KOZ KOHTpaKTa. MIMEHHO 3TOT KO YKa3blBaeTCsl B KOMaHAE Ha NMOCTaHOBKY 3asiBkU. FapaHTupyeTcs
YHVKa/IbHOCTb U HEU3MEHHOCTb BO BPEMEHMW 3HAYEHWS isin.

Mone short_isin — anbTepHaTWBHbI CUMBO/IBbHBIN KOZ KOHTpaKTa. Bbifio BBEAEHO A/151 yNPOoLLeHWs paboTbl € AaHHbIMU SPECTRA MUPOBLIM
MHCOpPMareHTCTBaM.

2.3. ToproBble onepauuu

2.3.1. 3asaBKU — 06LMe BO3MOXHOCTH

3asiBKka — 3TO NPUKa3 yYacTHVKa TOProB B TOProBYH CUCTEMY Ha COBEPLUEHUE CAENKU MOKYMKW UN NPOAAXM MHCTPYMEHTA No onpeaenéH-
HOI LieHe. 3asiBKka MOXEeT 6bITb apecHoi v 6esafpecHoi.

BesagpecHble 3as1BKM — 3T0 00bIYHbIV BUA, 3a51BOK, KOTOPbIE BCTAKOT B 04epeab ¥ BUAHbLI BCEM NOMb30BaTeNsAM, OHU 06513aTe/NbHO y4acTBy-
10T B @yKLMOHE 1 CBOAATCA CO BCTPEUHbIMYU 3asBKamun. Ecnv y 3aBKu eCTb KOHTPNPeA/I0KEHNE C LIEHON NyyLlei nnn paBHOW LieHe 3asBKK,
TO Takvie 3asiBKv CBOAATCS B CAENKY C LEHON paBHOW LieHe 3asBKM B KOHTPMPeAIoXeHnn. YacTb 3asBKM, KOTOpas He cBefnach B CAeNKY
OCTaeTcs B BUAE 3asBK1, C MEHbLLUM KOJIMYECTBOM UHCTPYMEHTA.

3asBku 6bIBAOT KOTUPOBOYHbIE, BCTPeYHble 1 3asBku Fill-or-Kill. KoTuposouHas 3asBka ocTaeTcs B ouepean He3aBUCKUMO OT TOro, CBeNlachb
/I OHa YaCTUYHO, UM HE CBeNack COBCEM. BCTpeyHas 3asBKa, eC/in OHa He CBeNnach B CAENKY, YAAIAETCA U3 CUCTEMbI NOC/E NPOBEeAEHNA
ayKkumoHa. Mpy YacTUYHOM CBELeHMN BCTPEYHOI 3asiBKM, HECBEAEHHAs ee yacTb Takke yaansetcs. 3assku Fill-or-Kill — 310 BcTpeyHble
3a5BKW, KOTOPbIE NpeanonararT TOLKO NO/IHOE UCNOMHEHNE (CBeAEHNE B CAENKY).

C TOYKM 3PEHNSA BPEMEHW XM3HW 3asBKV MOAPa3feNatoTca Ha 06bluHbIE N MHOTOAHEBHbIE. Y 0ObIYHbIX 3aABOK faTa UCTeYeHUs 3asiBKu
He 3aflaHa, Takme 3asBKv (HEMCNOMHEHHbIE) "XMNBYT" [0 KOHLA TeKyLLell TOProBoi ceccun. [ MHOTOAHEBHbIX 3a5BOK yKasbiBaeTcs jara
ncTeyeHns (AmanasoH gat — Ao roga). Takve 3asBk aBTOMATUYECKV NEePEBbLICTAB/IAIOTCA B C/IEAYIOLLYI0 TOProBYH CECCUIO, Nosyvas npu
3TOM HOBbIVi HOMEP 1 CCbISIKY Ha HOMEp CamMoli NepBOVi BbICTaBMEHHON 3asBKW. [pu NepeBbICTaBIEHUN LeNaloTCa NPOBEPKN Ha Hasnyme
WNHCTPYMEHTa, K/IMeHTa, [OCTAaTOYHOCTU CPefCTB. 3asBKM C UCTEKLLEN AAaTOi aBTOMATMYECKM CHUMAIOTCS MOC/e 3aBeplueHust BevepHel
ceccuy (ecnv OHa ecTb B 3TOT Ai€Hb).

[nsa Hyxg pa3paboTyurKkoB B 3as8BKax NPefyCcMOTPeHbl ABa AONOMHUTENbHbIX arpubyTa:

* nose comment — cTpoka B 20 CMBOJIOB;

* none ext_id — yeTbipexbaiToBoe Yncno, Kyaa npeanonaraercsa BCTaBAAaTb UAEHTUUKATOP 3as9BKV B NONb30BATENLCKOW CUCTEME.
MpumeyaHune: YHUKaNbHOCTb 3HA4YEHWI [OMOSTHATENbHBLIX aTpUBYTOB 3asiBKM TOProeoii cuctemoii SPECTRA He aHa/msmpyeTcs.

WHbopmaums o 3asBkax cofepxutca B Tabnuuax orders_log notokoe FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL un
FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 MCTOpUS M3MEHEHW 3asBOK, Ha KaXA0e U3MEeHeHue 3asBKM [06aBnseTca oTgenbHas 3anncb. B Ttabnuue
orders_log notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL cogepxuTtcs nHpopMaums TonbKo no "cBOMM" 3asiBKaM.
Mop cBOMMY 3asiBKaMU 3[4,eCb NOHUMAETCS:

* [Ina norvHa KNneHTa — 3TO 3as1BKM TOMbKO 3TOr0 K/IMEHTA.

» [ns normHa B® nnn PO — 370 BCe 3asBKM KIMEHTOB 3TOW B nnu Pd.

JaHHble No CBOMM 3asBKaM pacKpbiBatOTCA NOMHOCTLIO, BKOYas Cl'ly)Ke6HbIe M Nob3oBaTesibCkme noss.

Mpu xxenaHny nonb3oBaresib MOXET NoANucaTbeA Ha nosyyeHune Taénuubl orders_log notoka FORTS_ORDLOG_REPL, B aTOM cny4yae OH
6yaeT nonyyaTtb BCIO NCTOPUIO N3MEHEHUIT N0 BCEM 3asiBKaM B CUCTEME B aHOHVIMHOM Bue.

BO3MOXHbI C/ieflytoLime onepaumm Hag, 3asiBkamu:
« [oGaBneHue 3asBKu.

* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).
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» Nepepsuxka 3anBkn (onepauus MoveOrder). Mepeasukka 3asBkM peanv3oBaHa Kak napa onepauuii — yaaneHvwe ctapoli 3asBku 1

[obaBneHne HOBOW 3asBKM (C HOBbIM HOMepoMm). COOTBETCTBEHHO MO/b30BaTE/NI0 B OTBETHOM COOGLLEHNM Ha onepaumio MoveOrder
BCerja Bo3BpallaeTcs Homep HOBOW 3asaBku. Onepaumn MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anvcy — yaanedve n fobasneHuve.
OpHoii onepauveli MoveOrder MOXHO OfHOBPEMEHHO NepeaBuHYTh ABe 3aABKW (MO/IE3HO A1 MapKeT-MelikepoB), A/1A 3TOro B MeTofax
MoveOrder npegycmoTpeH Habop napameTpos (order_id1, order_id2) ans aByx 3asBokK. [py 3TOM camyi MeTOAbI ABAAIOTCS YHUBEPCA/Ib-
HbIMU — eCNv ABUraeTCs OfHa 3asBKa, 3anosIHATCA napameTpbl ToNbKo Ans order_idl.

» MaccoBoe yaaneHvie CBOVX 3asiBOK N0 3a/aHHbIM Mo/ib30BaTes1IeM ycIoBUAM. B kauecTBe ycnoBuii MOryT GbITb 3aaHbl:

o HanpasneHve onepauun — NoKynka, Npogaxa.
o Tun 3asiBKM — agpecHasi, 6esagpecHas.

o Kog knveHTa.

o Kopf 6a30BOro akTviBa.

o ext_id — naeHTudmKaTop 3asBKM B NOML30BATE/NLCKON CUCTEME.

o Kof MHCTpyMeHTa.

2.3.2. AapecHble 3asiBKU

AfpecHas 3asiBka — 3T0 3asiBKa, apecoBaHHasi KOHKPETHOMY M0/1b30BaTeslo. Mo cpaBHEHMIO ¢ 6e3aAPECHLIMU 3TN 3asiBKM UMEIOT HEKO-
TOPbIE OrPaHNYEHNsI B BO3MOXHOCTY YrpaB/ieHUsl 3asiBKaMu U B BbIGOPE KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JlorMHa 6pokepckoit ovpMbl. Mpu BbiCTaBNEHUM afapecHoii 3asiBKU B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYIo hupmy.

[ns onpefeneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi ko PTC komnaHum-koHTpareHTa (none broker_to). He Bce 6pokepckue thpMbl
VIMEIOT TaKoi KOf, COOTBETCTBEHHO, 3TVUM (DVPMaM Heslb3si BbICTABUTb afpeCHYH 3asiBKy.

[Nns agpecHbIx 3asiBOK HeBO3MOXHa onepauusi MoveOrder. MOXHO TObKO BPYUHYHO YAIUTb U BbICTABUTH HOBYIO 3asIBKY.

* AApecHble 3asBKN CBOAATCA B CAENKY MPU YCNOBUM TOYHOIO COBNaAEHUA B HUX LEHbl 3aABKW, U 3HAYEHUS nons match_ref B 3asBKax.
B03MOXHO YacTU4HOE CBefeHNE afpeCHbIX 3asBOK.

2.3.3. Coenku

Cpenku B TOProBoii CUCTEME 3aK/THUa0TCS MOC/1e MOCTAHOBKM 3asiBOK B C/lyyae, C/N LieHa B 3asiBKE O4HOTO HaNpPaBIeHUs! MO MHCTPYMEHTY
YOOBNETBOPSIET LieHe 3asiBKW APYroro Hanpae/eHusi Mo TOMY e WMHCTPYMeHTY. LieHoli chenku cumtaeTcsa LeHa 3asiBKW, BbICTAB/IEHHON
paHbLue. Caesnky 6bIBaOT apecHble 1 6e3aapecHbie. MHoTve aTpuGyThl CAEMOK IKBUBAIEHTHLI aTpMByTaMm 3asBOK. CAE/KN HE U3MEHSIOTCS
1 He yaansTcsa U3 CUCTEMbI.

VHdhopmauma o cobCTBEHHBIX caenkax cogepxutcs B Tabnuuax user_deal u user_multileg_deal notokoB FORTS_FUTTRADE_REPL u
FORTS_OPTTRADE_REPL. laHHble B Tabnuuax npefctas/ieHbl B OT(OUNLTPOBAHHOM BUAe: Nob30BaTe b BUAMT NPUBATHYIO UHGIOpMAa-
LMo TONbKO MO CBOEW YacTun caenku (nokynatens unv npogasua). Ecnv nonb3osatenem ssnsetca 6® nnn PO n caenka coseplueHa ee
K/IMeHTaMu, To Nnonb3oBarteslb BUAUT NPpUBATHYIO MHAOpMALMo No obenm vactam caenku. NHdopmauus 060 Bcex caenkax B cucteme
pasgaeTcs BceM nonb3oBatenisam B Tabnmuax deal n multileg_deal notoka FORTS_DEALS_REPL. JaHHble B Tabnuuax npeacrasfeHbl B
aHOHWMHOM Bufe.

[MomMVMO YMCTO TOProBbIX CAENOK B Tabnuuax caesnok cofepxarcs AONOHNUTENbHbIE 3anMcy, KOTOPbIe B IOPUANYECKOM CMbIC/E CAENKaMM
He SBMIAIOTCS, HO OTPaXkatloT HEKOTOPbIe Onepayuy B cCucTemMe, MEHSIOLLME NO3MLMM yYaCcTHKKA. [JaHHble CAEMKM Ha3bIBAKTCH TEXHUYECKUMU.
OTMUUTL TOProBble CAEKM OT TEXHUYECKMX MOXHO N0 3HaueHuto noneii xstatus_sell n xstatus_buy tabnuy user_deal n user_multileg_deal
notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL nnu no npu3Haky nosystem B Tabnmuax deal n multileg_deal notoka
FORTS_DEALS_REPL (nogpo6Hee — cM. pasgen Tunbl CAenokK, hopMupyemble NMpy UCMOTHEHNN N UCTEYEHNW (DbIOYEPCOB U OMLMIOHOB).

2.3.4. OCOGEHHOCT!N TOProB/N CBA3KaMu
Toprosas cuctema SPECTRA noggepxvBaeT COCTaBHble MHCTPYMEHTbI (CBA3KM) — MHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKUX B3au-
MOCBSI3aHHbIX YacTel (aTOMapHbIX MHCTPYMEHTOB), UTO NO3BOJISIET PeasIM30BbIBATL LUMPOKO UCMO/b3yeMyto CTPATErnio TOProB/v Ha pbIHKe,
KOrAa npu BbIMO/IHEHUW CAESIKM N0 CBA3KE Y KAMEHTa NOABAAIOTCA NO3ULMK NO ABYM 1K 60/1ee MHCTPyMeHTam. B HacToALWWi MOMEHT B
BU/E COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl KasleHJapHble cnpefbl Ha dbloyepcb!.
OCHOBHble 0CO6EHHOCTUN TOProB/IN CBA3KaMU:

» [opaaoK COPTUPOBKU LIEH B CTakaHaxX MOXET ObITb pas/iMyHbIM (MPSMO v 06paTHbIN).

* [pu BbICTABNEHWN 3as1BKM N0 CBSI3KE Y K/IMEHTa BO3HMKAIOT 0653aTe/bCTBa Mo ABYM Unv 6onee aToMapHbIM UHCTPYMEHTaM, ciiefoBa-
TeNbHO, pacyeT o6ecneyeHnst o Takyto No3uumio GyeT NPOU3BOANUTLCS COOTBETCTBYIOLLIMM 06pa30M.

* [1nA cBA30K HEBO3MOXHbI OnepaLymmn nepeasuxkm 1 MaccoBoro yaaneHnsa 3asBoK.
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2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onuynoHoB

2.4.1. NocTtaBka no pbrouepcam
B paspese noctaBku hbloyepchl ObIBAKOT TPEX TUMOB:

* PacueTHble hblodepchbl ((hbloYepchl Ha MHAMKATOPbI) — MO UToraM 06paLLeHsi NePeUNCISIOTCS TOMbKO AEHEeXHbIe CPeACTBa B pasMepe
pasHWLbl MeXy CTOMMOCTBHO OTKPbITUSI MO3MLIMM 1 TEKYLLEH pacyETHOI LieHoi akTuBa. MNocTaBka othopMIsieTcs TEXHUYECKO CAemKoi
3aKpbITUS NO3ULMK, KOTOpasi B Tab/nLie CAEeNoK NoOMeYaeTcs crelanbHbIM MPU3HAKkoM B nosisix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen Tvnbl cAenoK, (hopMupyeMble Npu UCTIONHEHUN U CTEYEHNI (DbIOYEPCOB W OMLVIOHOB).

+ ToBapHble dhbtoyepchbl ((hblovepchbl Ha peasibHble akTUBbLI) — N0 UTOram 06paLLeHNs NEPeUNCISIOTCA COGCTBEHHO akTUBbI U AeHeXHble
cpeacTBa. MoctaBka ohopmaseTcsi TEXHUHECKOW CAENKOI 3aKpbITUSi NO3MLMK, KOTopasi B Tabnuue CAenoK noMevaeTcsi cneuyasibHbIM
npu3HakoM B nonsix xstatus_sell n xstatus_buy.

» Obloyepchl Ha akuuyM — Npu NocTaBke No3uUMsa No blouepcy NpeBpaLwaeTcs B NO3NLMI0 Ha pbiHke T+ B cekTope "OCHOBHOWM PbIHOK"
MockoBckol 6upxu. MNMoctaBka 0hopMASETCS TEXHNYECKON CAEMKOM 3aKPbITUSI MO3ULMN HA CPOYHOM PbIHKE W CAENKOW OTKPLITUSI NO3U-
LUun Ha pbiHke T+. Caenka 3akpbiTvs No3vUyW Ha CPOYHOM pbiHKE B Tabnvue cAenok nomevaeTcs cneyuasibHbIM NPU3HAKoOM B MOJAX
xstatus_sell n xstatus_buy. Chenka oTKpbITMA NO3MLMN Ha pbiHKe T+ co3gaéTcs B cucteme ASTS hoHAOBOrO pbiHka. bonee nogpo6bHo
cM. nogpasgen "Peannsaumsa noctaBkm hbloUepPCHBIX KOHTPAKTOB CPOYHOIO pblHKA Ha (DOHLOBOM pPbIHKE (pexum T+2)".

2.4.1.1. Peann3sauus nocTaBku (pbloYEePCHbIX KOHTPAKTOB CPOYHOIO PbIHKA Ha (POHAOBOM pPbIHKE (peXum T+2)

McnonHeHne Bcex NOCTaBOYHbIX bHOYEPCHBIX KOHTPaKTOB MPOM3BOAWUTCA NYTEM aBTOMATMUYECKOTO 3ak/IloYeHWst cAenok T+2 B cekTope
"OCHOBHOW pbIHOK" MOCKOBCKO 61pxu (ToproBo-knnpuHroasi cuctema ASTS).

B KnupuHrosoii cucteme SPECTRA 3a kaxxaoil 6pokepckoit hrpmoid, koTopas enaeT NpoBOAWTL NOCTaBKY, MO 3asiB/IEHNI0 YUYacTHUKA,
3aKpennseTcs Kog thMpMbl 1 TOProBO-KIMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBo-K/IMPUHIOBOW cucteme dhoHA0-
BOrO pbiHKa (ganee — ASTS ®P), c ykazaHMeM KOTOPOro AO/MKHbI ObITb 3aK/oUeHbl cAenkn T+2 B LieNsX UCNOMIHEHUS 0653aTeNbCTB No
(hbloYepCHbIM KOHTPakTaM. 3a K/IMEeHTCKUM pasfesniom pernctpa yyeta nosuumii MoXeT ObiTb 3akpennéH otaenbHblli TKC 1 Kof KnveHTa,
3aperncTpmposaHHoro B ASTS OP.

3apaHee no 3asaBneHnio0 YyactHuka peructpupytotcs B SPECTRA 1pu TKC ®P (T.H. "nobumble” TKC): oauH gns yyeta COOGCTBEHHBIX 065-
3aTe/NbCTB, OAUH A/15 yYeTa 06a3aTeNbCTB KNMEHTOB, OfAWH A1 yyeTa obsasarenscTs AY. "/liobumblie” TKC npukpennstotces K b® cooTtseT-
CTBYIOLLIETO TUMa Mo YMOTYaHUIO.

Cpaenkn T+2 3aknovatotca B ASTS ®P Ha oTgensHOM pexume Topros (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB hOH0BOrO pPbiHKA. HMKaKoro AONOMHUTENIbHOTO NOATBEPXAEHUSA OT yYacTHVKA TOPros (OOHA0BOMO PbiHKa He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/toyeHa no npuyMHe OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KU K thupme n TKC,
YuyacTHnkoM go 15:00 MCK TekyLLero aHs fO/MKEH ObITb 3aKpenEéH 3a COOTBETCTBYHLLEN GpokepcKoi dmpmoii aeiicTeytowmii TKC ®P.
Ecnu go 15:00 MCK YuacTHuk He 3akpennsieT geiictayrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/loueHbl ¢ ykazaHWeM "niobumoro”
TKC cooTBeTCTBYyHOLErO TMNa (COBCTBEHHBIW, KNMeHTCKWiA, [Y). Ecnn caenku T+2 He MOryT 6bITb 3aK/IOYEHbI C YKasaHnem "nwobumoro”
TKC (0H Takxe He yKa3aH WK yKa3aH HEBEPHO), TO 06A3aTeNbCTBa YYacTHUKA KMPUHIa Mo NnocTaske Nno (PbloYepcy Ha akuuu B 4acTu
no3numii AaHHo B® cunTaloTca HeBbINOMHEHHbIMU, N B3UMaeTCs WTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloYepcam.

Mocne 3aknoveHns CAeoK NoCTaBKu No akUusaM B cucteme (hOHA0BOIO PbIHKA, B C/lyyae [0CTaToO4HOCTM 06ecrneyeHns nog COBOKYMHYI0
no3unuUmIo Ha pbiHke T+2, chblodepcHasn nosvuus B cucteme SPECTRA 3akpbiBaeTcs, 1 obecrneyeHmne nof Ty nosuumio ocsoboxgaercs. B
C/ly4yae HefoCTaTOYHOCTN 06ecneyeHns Nog COBOKYMHY0 NO3ULMIO Ha pbiHKe T+2, dibloyepcHas nos3uumsa 1 obecrneveHune nog Heé octaoTcs
3a6/10KMpoBaHHbIMY B cucTeme SPECTRA [0 MOMEHTa UCNOSTHEHUSA MapXUHaNbHOro TpeboBaHns Ha pbiHke T+2.

Mocne ncnonHeHns boYEPCOB Ha akLMN TEXHUYEeCKNe CAEMKN 3aKpbiTWS NO3ULMiA NO hbloyepcamM Ha akuum TpaHcampyoTes B Tabnuue
caenok. Ans aTux caenok B nonsix xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen Tvnbl caenok, opMupyemble Npu NCOMHEHWUN U UCTEYEHUN hbloUYepCOoB 1 ONUMOHOB). TEXHUYECKVEe CAENKM, 3aKpbiBatoLLme
thblouepcHyto No3nuumio, ByayT Takke 0TobpaxaTbcs B OTY4ETax cpoyHoro pbiHka f04.csv u fut_deal.csv B feHb UX (hopMrpoBaHus.

Bonee noapo6Hy0 NHhopMaLmMio MO0 MEXaHU3MY peanv3aluy NoCTaBKy Bbl MOXETE HaliTu Ha caliTe — http://moex.com/s1262

2.4.2. kcnupauusa onynoHoB

B HacTosawwmii MoMeHT cuctema SPECTRA nogaepXvBaeT ameprkaHCKMe ONuUMoHbl Ha dhbrodepcsbl. Mpu akcnnpaumm onumyoHa no3uumsi no
OMLUMOHY NpeBpaLLaeTcsi B MO3NLMI0 NO hbiouepcy C LeHO, paBHOM CTpaiiky aKCNMpMPYEMOro OnupoHa. SKCnupaums OnuMoHOB ocylLLe-
CTBNAETCS B KNIVPUHTOBYHO CECCUID. TEXHUYECKM 3KCnmpaLms othopMASIETCA CAEMKOM 3aKpbITUSA NO3ULMM MO ONLUMOHY U CAEMKON OTKPLITUS
nosuumm no obroyepcy, KoTopble B Tabnmue CAenok NoOMeYatoTcs cneuyanbHbIM NPU3Hakom B nonsx xstatus_sell n xstatus_buy (nogpobHee
CM. pasgen Tunbl caenok, hopMmpyemble Npu UCNOMHEHUN N UCTEYEHUN (PbIOYEPCOB U OMLUMOHOB).

2.4.2.1. locpoyHOe UCMNOJIHEHME U aBTOIKCNUpauus
JKcnupawmsa onuMoHOB BO3MOXHA B [IBYX pexumax:

« [ocpouHas, BbINosHsiemMas o 3asiBke y4acTHUKa. [okynaTesib MOXeT B /1060i MOMEHT NpeAbsaBUTL NpoAaBLy Tpe6oBaHve 06 UcnosHe-
HUM ONLMOHA, NOC/NAB C CUCTEMY 3asiBKY 06 akcnupauuu (nogpobHee cM. pasgen Metoa OptChangeExpiration — 3asiBku Ha aKcnmMpaumio
ONLMOHOB). 3asBKM Ha IKCMUPALMI0 COBMPAIOTCS B TeUueHVe BCeli TOProBoli ceccumn, HO UCMOMHSAIOTCA [Ba pasa B ileHb — B NPOMEXy-
TOUHBIA KNIMPUVHT 1 B BEYEPHWIA KIMPUHT.
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+ ABTOMarudeckas, B ieHb 3aBeplueHsi 06palleHust onuuoHa. B nocneaHuii aeHs o6palleHnst onuyoHbl, HaxoasaLwmecs "B AeHbrax" (Kos-
Jbl, CTpaiik KOTOPbIX CTPOTO MEHbLLE PACYETHOM LieHbl (oblouepca, v MyTbl, CTPaiik KOTOPbIX CTPOro 60/1bLUe PacHeTHOM LieHb! (oblouepca),
3KCMUPUPYHOTCS aBTOMATUYECKM.

15 onuyoHOB "Ha AeHbrax" (Konsbl U MyTbl, CTPAWiK KOTOPbIX CTPOTO PaBeH LigHe UCMONHEHNS (hblodepca) aBToMmaTu4Yeckoe NCnosiHeHne
OCYLLECTBNAETCS A1 MOMOBUHbI OTKPbLITOV OMUMOHHON NO3ULMKN C AaHHbIM CTpaiikoM. Ecnv BenmuvHa OTKPbITOW no3vumn siBasietcs
HEYETHbIM YMCIOM, TO MPY pacyéTe BENNYMHBI UCMIONHAEMO NO3ULMN AN KOMJIOB NPUMEHSIETCA OKpyrieHne Bepx (0.5=1), Ans nyTos
— okpyrneHue BHu3 (0.5=0).

ABTOMaTUYECKas 3KCNMpaLysa MOXET OCYLLECTBAATLCA KakK B NPOMEXYTOUHbIN, Tak ¥ B BEUEPHUIA KNMPUHT (334a€ETCA Ha YPOBHE ONuu-
OHHOW cepum).

B TOproBoii cvcTemMe eCcTb BO3MOXHOCTb OTKa3aTbCs OT aBTOMATUUECKOl 3KCMMpauumn — 41 3TOro B CYLLECTBYHOLLEN KOMaHae "3asiBku
Ha akcnupauuio onuuoHoB" (OptChangeExpiration, none amount) HEO6X0AMMO BBECTM KOMIMYECTBO KOHTPAKTOB, 3KCMMPAaLWsi KOTOPbIX
HeXenaTtenbHa, Kak oTpuLaTesibHoe (Co 3HAKOM MUHYC).

2.4.2.2. PacueT OMNUUOHHbIX PUCKOB nepeg akcnupauueii

CyU.I,ECTBleUJ,VIVI a/lropuTM pacyerta obecneyeHus nepen 3KCFIVIan,VIeI7I MOXET co3daBaTb peSKVIVI cKayok obecneyeHus Yy KNneHToB. Ana
6oree rmMokoro ynpasJsieHUA aJiropuTMOM B Toprosoﬁ cnucrteme BBOAATCA AONOJ/THATE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajlaBaTb a/ITOPUTM pacyeTa obecneuyeHus npun akcnupaunu no ero KimeHTam.

MapaMeTpbl CLEHapWs aKCnMpaLmu:

» exp_clearings_bf - gaHHbI napametp yctaHaBnmsaeTca HKLL Ha BeCb pPbIHOK 1 onpeaenseT (419 ONUVOHHOW cepyn) KONM4YecTBO K-
PVHTOBbIX CECCUIA NMepeq, aKCnmpaumei, B TEeHEHUN KOTOPbIX NO BPOKepPCKOi chmpme HauHeTcs 6NoKMpoBaTbLCA 0becneyeHne, NocUnTaH-
Hoe a9 Bceil 6pokepockoii chvpMbl MO MoAenM akcnupaumn. [,o aatsl akcnupaumn muHyc (exp_clearings_bf/2), npumeHnsietcs mogens
BOMATWNBbHOCTU. HOBOE 3HaueHne napameTpa NPYMEHAETCS TOIbKO B BEYEPHIO UM MPOMEXYTOUHYIO KNIVPVUHIOBYHO CECCUIO.

» exp_clearings_sa - onpegensieT KoOIMY4eCTBO K/IMPUHIOBbIX CECCUIA Nepes, akcnupaumeli, B KOTOPbIX 6yAeT NPYUMEHeH CLeHapuid aKcnu-
paumn gns pacyeTHoro Koga. YctaHasnunsaetcs un namensietcs HKL, Ha BeCb pbIHOK. MNMPUMEHSAETCSA TO/ILKO B BEYEPHIOK WU/IN MPOMEXY-
TOYHYIO KNTMPUHIOBYIO CECCUIO.

 exp_weight - Bec puck-npoduns ¢ y4eTom cLueHapmeB aKCnvpaumy.

o exp_weight (client): MoxeT MeHATbCA 6pokepckoin cdwmpmoli MNyTemM Mofjays HETOProBOM  LUHO30BOM  TpaH3akumu
OptChangeRiskParameters no kaxgomy KIMeHTY, NPUMEHSETCS B 6/IKaliLLYO KIVIPUHTOBYIO CECCUI0.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHOV (MPMOI uYepe3 [AOKYMEHTOO060pOT C OuMpXeid Uu KomaH4oi
FutChangeBFParameters. B Takom criyyae napameTp exp_weight (broker) npumeHsieTcs gns pacuyeTa rapaHTUiiHOro obecneyeHus
6pokepa, y KOTOPOro BK/IIOYEH PEXUM MapX1poBaHUA HETTO.

o exp_weight_client_default: MoxeT ycTaHaBnmBaTbCs pacuyeTHOW (MPMONA Yepe3 [OKYMEHTOO60pOoT C OGupxeid M KOMaHZoi
FutChangeBFClientDefaultParameters. B Takom cnyyae napametp exp_weight_client_default npumeHsieTca Ha Bcex KTMEHTOB 6poke-
pa, Y KOTOpbIX He yCTaHOBMEH exp_weight (client), TO ecTb paboTaeT 415 TakMX KIMEHTOB Kak 3HaYeHMe Mo YMO/TYaHWIO.

B cnyuae, ecny yyacTHUK He Nofian COOTBETCTBYIOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOdus, KO BCEM ero KveHTam 6yayT
NPUMeHEHbI NapameTpbl, YCTaHOB/EHHbIE N0 yMon4aHuio HKLL.

+ exp_clearings_cc - onpegenser KoIMYECTBO KMPUHIOBBIX CECCUI Nepes, aKCTMpaLveit, B KOTOPbIX 6yAeT NPYMeHEH Bec puUck-npodunst
exp_weight ans knneHToB B®. YcTaHaBnnBaetcs 1 nameHsieTcst HKL, Ha BECb pbIHOK. MPUMEHSIETCS TO/IbKO B BEYEPHIOK UTN MPOMEXY-
TOUHYIO K/IMPUHTOBYIO CECCUID.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaET Gpokepckas chrvpma nyTeM nofayn HETOProBol LLH30BOW TpaH3ak-
umn FutChangeBFParameters. O3HayaeT KONMYeCTBO KIMPUHTOBbLIX CECCUIA Mepes, aKcnunpauyeii, B KOTOpbIX 6yAeT NpUMEHEH BEC PUCK-
npoconns exp_weight (broker) ans pacueta rapaHTuiiHOro o6ecneyeHnst Gpokepa B c/lyyae Bbibopa pexvMa MapXxmpoBaHust HETTo. me-
eT NpuopmuTeTHOE 3HaYeHne Hag npeayctaHoBeHHbIM HKLL napameTtpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery (broker)
MeHbLUe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBnnBaTbCcsi pacyeTHOW OMPMOI Yepe3 AOKYMEHTOO60pOT C GupXxel 1 KoMaH[ol

FutChangeBFClientDefaultParameters. B Takom cnyyae napameTtp num_clr_2delivery_client_default npumeHsieTcsa ana Bcex KNMeHToB
6pokepa, y KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb pa6oTaeT Ans Takux K/IMEHTOB KakK 3HAYEHWE MO YMOMYaHUI0.

2.4.3. Tunbl caenok, hopMmmupyembie NpU UCNOSTHEHUN U UCTEYEHUN (PLIOYEPCOB U OMNLUMOHOB

Mpu3Haku, BbICTaBNSIEMbIE Y 3a51BOK U CLENOK:

HavmMeHoBaHue npu3Haka ‘ ButoBas mMacka ‘ OonucaHue
Tunbl PbIHOYHLIX 3aABOK
eAuctionStatus 0x1 KoTnpoBouHas 3asBka.
eOppositeStatus 0x2 BctpeuHas 3asska (IOC).
eFOKStatus 0x80000 3asska Fill-or-Kill.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

Tunbl KMTUPUHIOBbIX CAENMOK

eNonQuoteStatus 0x4 BHecuctemHas caenka, BKIYas KAnNpUHro-
Bble, afipecHble, CAesKv Mo HoraMm u caesku
1QS.

eExecStatus 0x20 Cpaenka UcrnonHeHus onumoHa.

eExpirationStatus 0x80 VicTeyeHne BpEMEHUN XM3HW WMHCTPYMEHTA,
obroyepca nay onymoHa.

eDUFlowStatus 0x800 Cpaenka nepeHoca Y mexay P®.

eOptionLapse 0x800000 Cpoenka ncrteyeHns onumoHa.

eClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caesnka, chopmu-
poBaHHasi BHe TOpros. BbicTaBnseTcs y Bcex
K/IMPVHIOBbLIX CAE/OK.

eFuturesExecution 0x40000000 Cpaenka ucnosiHeHust gobrovepca.

eChangecCollateral 0x400000000 Caenka no konnarepanbHOMY UHCTPYMEHTY.

elgsOrder 0x800000000 3asBka unu caenka cuctemsl 1QS.

eRfsOrder 0x400000000000 3asBka unu caenka cuctembl RFS.

AApecHble 3a8BKU U cAaesiku

eTransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumnii mexay b®.

eAddressStatus 0x4000000 Mpu3HaK aapecHoii 3asBKX, aapecHoi caen-
Kn, caenku 1QS wnnm 3anBku, opmmupyemMoii
no pesy/nbTaram NpoBepPKU KOTUPOBOK 1QS.

eTransferSource 0x200000000 Mpu3HaK UCTOUYHUKA NepeHoca Mo3nUMii Me-
xay Bo.

Onepauuun Hag, cBA3KaMu

eREPOBackStatus 0x4000 Mpu3HaK onepauun Hag BTOPOW HOrol CBSI3-
Ku.

eStrategy 0x8000000 Mpu3Hak 3asBku UK caenku no ceaske. Cra-
BUTCS Y Onepauuii Hag Horamun CBA3KK.

Apyroe

eDontCheckMoney 0x10 He npoBepsiTb 06ecneyeHne no KAMEHTCKO-
MY YPOBHIO.

eDontCheckLimits 0x200 He npoBepATb IMMUTBI MO ONUUOHAM.

elLastRecStatus 0x1000 BuT KOHUa TpaH3akumu.

eOppositeOrderTailDeleteDueToCrossTrade | 0xX20000000 YpaneHuve 3a8Bky Npu Kpocc-caernke.

eCODBulkDeleteOperationStatus 0x100000000 Ypanenue aBnsietcs pesynsratom COD.

eFineOperationStatus 0x1000000000 MpocTaBnseTca npu CHATUKM 3asiBKM B pe-
3ynerate wrpada s 1QS.

eUKSBulkDeleteOperationStatus 0x2000000000 Mpu3Hak CHATMSA 3as8BOK NO  KOMaHze
UserKillSwitch

eNCCRequest 0x4000000000 Mpu3Hak Toro, 4TO ONepauus ABNSETCA cnea-
cTBUEM nogayu nopyveHunsa HKL,

eNCCBulkDeleteOperationStatus 0x8000000000 MpusHak CHATMS 3asiBOK MO KOMaHze
DelOrdersByBFLimit

eLigNettingRF 0x10000000000 Mpu3Hak 3asBKv NN caenkun, ChopmrpoBaH-
HOI1 B Npouecce NMKBUAALMOHHOMO HETTUHra

eActiveSide 0x20000000000 AKTUBHasi CTOpoHa B caenke. 3asBka, npu-
Be/Llas K caenke npu obasneHnn B cTakaH.

ePassiveSide 0x40000000000 [MaccuBHas cTopoHa B cpenke. 3asBka U3

CTakaHa, y4yacTteytolias B COAEJIKe.

[na oTnumna agpecHsiX CAENoK OT CAEMOK, (hopMUPYyEMbIX MO pe3ynsTaTamM NMPoBePKN KOTUPOBOK |QS, cnefyeT NPoBepATb He TONbKO 6UT
eAddressStatus, HO 1 npu3sHak elqsOrder. B 3asiBkax U cenkax, 3ak/lo4eHHbIX B pesynbTare CBefeHUss KOTMPOBOK U3 cuctemsl 1QS, 6ut
elgsOrder nogHAT, Torga Kak B afpecHblX cAenkax 3aToT 6UT CHAT.

[ns yno6cTtBa paboTtbl 63k-0doncoB MHhopMaLus B Plaza-2 wit3ax n oT4éTax CMHXpoHM3npoBaHa. A1 atoro B otyétax f04_XXYY.csy,
f0AcIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yercs nose signs. STo rnosie NOCTPOEHO Ha OCHOBE GUTOBOI Macku B

Plaza-2.
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Tunbl caenok, hopmupyembie npu

UCMOSHEHWUW 1 NCTEUYEHUN (DbIOYEPCOB M OMNLMOHOB, NepeunciieHbl B criedyioleli Taénuue:

Tun onepayun

CpAenka 3akpbITUs No3uuum

Cpaenka oTKpbITUS No3vuun

Aata n Bpems, Korga caenkn
NOSABATCA B OTHYETE U Lu/It03e

VicnonHeHre NoCcTaBoYHOrO dobio-
yepca

B wo3ax 6yaeT HeHyneBoii id,
a B oTuétaxid 6yget pasHbiM 0.

LleHa cpenkn okpyrnsetcsa c
TOYHOCTbHO A0 MWHUM&aJIbHOrO
wara UeHbl.

TexHudeckass caenka lopuay-
UECKU He SIBNSIeTCA CAEMNKOI.

B LL03ax ] oT-
yétax B OWUTOBOW  Macke:
npu3Hakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

YTpoMm B fieHb UCMOSTHEHUSI

VcnonHeHne pacyeTHoro (obio-
uepca

B wino3ax 6yaeT HeHyneBsoii id,
a B oTuétaxid 6yaet paBHbIM O.

LleHa cpenkn okpyrnserca c
TOYHOCTbLIO 0 5 3Haka nocrne
3anaToi.

TexHuyeckas caenka ropuau-
YeCKn He ABndAeTcA C,Cl,el'IKOVI.

B LI03ax n oT-
yétax B OWTOBOW Macke:
npusHakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

Beyepom B fAeHb MCMOMHEHWA
hblovepca

VicnonHeHwne onuuoHa

B wno3ax 6yaeT HeHyneBoii id.
B otuéTax id 6yger paBHbiM O
(coenka B BeYepHEM K/IMPUH-
re), HeHyneBoli id (cpenka B
NPOMK/IPUHTE).

LleHa caenkun pasHa 0.

TexHuyeckas cpenka ropugu-
YecKn He ABSETCH CAEKON.

B Ln3ax n oT-
yéTax B 6GUTOBOI Macke:
npu3sHakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

* B wnto3ax byaet HeHyneBoli id,
a B oTyéTax id 6yaet paBHbiM 0.

e LleHa cpenku okpyrnasietcs ¢
TOYHOCTbIO A0 5 3Haka nocne
3anaToi.

» lOpuanueckn aBnseTcs caen-
KOMA.

* B Lno3ax " oT-
yéTax B OWTOBOI Macke:
npu3Hakn  eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

CLenkv WUCMOSHEHWs1 OMNUVOHOB
reHepupytoTCs:

* B npomknupuHre
* B BeyepHeM KnupuHre

B 3aBMcvMOCTV OT BpemeHu no-
Aauv 3a8BKU Ha UCMOHEHWE On-
LMoHa (reHepauus B 6nmxaiiuem
KNNpUHre)

VicteueHne onunoHa

B wno3ax 6yaeT HeHyneBsoii id,
a B oTyértax id bygert pasHbiM 0.

LieHa caenkun pasHa 0.

TexHnyeckas caenka topuau-
Yecku He ABNAETCA CAENKON.

B Lw3ax n oT-
yétax B OMTOBON Macke:
npu3Hakn eNonQuoteStatus,
eExecStatus, eClearingTrade,
eOptionLapse.

Het

Beuepom B [eHb WCMOMHEHWS
hbloyepca

MepeHoc nosunumn ObP

B wo3ax 6yaeT HeHyneBoii id,
a B oTuétaxid 6ygert pasHbiM 0.

LieHa caenkn paBHa 0.

TexHudeckass caenka lopuay-
UECKU He SIBNSieTCA CAEMNKOI.

» B wnto3ax byaet HeHyneBoii id,
a B oTyéTax id 6yaet pasHbim 0.

« LleHa caenku paeHa 0.

» TexHudeckas caenka topuau-
Uecku He AIBNSIETCS CAENMKOIA.

Beuepom
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Tun onepayum

CpAenka 3akpbITUsi No3uuum

CpAenka oTKpbITUA no3vuuun | [lata U Bpems, Koraa caesnku

nosABATCA B OTYeTe U Wko3e

B Lio3ax n oT-
yétax B OWTOBOW Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eClearingTrade.

B Lto3ax " oT-
yétax B OWUTOBO/ Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eTransferSource,

eClearingTrade.

ToproBble CAE/KU OTPAXAOTCS C/IEAYHOLMM 06pa3oMm:

Onepauuu B Xxoe TOPros

WHopmauums no onepauyusm

Cpenka no quIOLIEpcy Ha akuMn Ha OCHOBaHUK a,qpeCHon 3anaBKN

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYNeBoii id.

LieHa ce/kv OKpyriseTcst ¢ TOUHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanuyeckun SBNSETCS CAENKOIA.

B wnwo3ax u oT4yéTax B OWUTOBOW
eNonQuoteStatus, eAddressStatus.

MacKe: TMNpUsHakn

Cpenka o ghbloyepcy Ha akLym Ha 0OCHOBaHUM Ge3aApecHoii 3asBKu

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LieHa cenkn OKpyrasieTcsi ¢ TOYHOCTbIO 40 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuauyeckn SBNseTca cAesKoi.

B wto3ax 1 oTuétax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Caenka no onuuoHy Ha (blouepchbl Ha akLMK Ha OCHOBaHWUU aapec-

HOIi 3asBKU

B wwto3ax n oTuétax byaer yHUKasbHbI HeHyneBoii id.

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

FOpuanuecku SBNsieTcs caenKoii.

B wno3ax M OT4€Tax B 6GMTOBOWA
eNonQuoteStatus, eAddressStatus.

Macke: MNpuU3Hakn

Cpenka no onuuoHy Ha hblYepChl Ha aKLMM Ha OCHOBaHWUU 6e3-

afipecHoil 3asBKu

B wto3ax 1 oTyéTax GyAeT yYHVUKasbHbIN HEHYNeBoiA id.

LieHa ce/kv OKpYrAseTcst ¢ TOUYHOCTbIO A0 MUHUMA/IBHOMO Lara
LiEHbI.

HOpuAanuyeckun SBNSETCS CAESKOIA.

B wo3ax 1 oTyéTax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUEHbI.

Cpenka no nepeHocy nosvuui

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYNeBoii id.

LleHa caenkm oKpyrnsieTcs ¢ TOYHOCTLI0 A0 5 3Haka nocse 3ans-
TOiA.

tOpuanyecku He siBNsieTCs CAEMKON.
B wmo3ax UM OT4éTax B 6GWTOBO  Macke: MpuU3Ha-

kn eNonQuoteStatus, eAddressStatus, eTransferClientPosition,
eTransferSource.

TexHunyeckas caefika Ha ocHoBaHuu 1 yactun a,qpeCHoﬁ napHon 3a-

ABKN

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

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

HOpuauyeckn SBNseTca cAesKoi.

B wnwo3ax u oTyéTax B OWTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, eStrategy.

NpuU3Hakn

TexHu4yeckasi CAenka Ha OCHOBaHMM 2 4acTu afpecHoli NapHoii 3a-

ABKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

FOpuanuecku SBNsSieTcs cAenKoii.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam
B wmo3ax u“ oT4éTax B  OMTOBOM  Macke:  npu-
3Haku eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBacksStatus.

TexHuyeckas caenka Ha OCHOBaHUKM 1 yactun 6e3a,u,peCHoi/'| napH0|7|
3asBKN

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEeHyNeBoii id.

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

HOpuanyeckn SBNseTcs CAesKo.

B wnwo3ax u oTyéTax B OWUTOBOW

eNonQuoteStatus, eStrategy.

MacKe: TMNpUusHakn

TexHuuyeckas cAenka Ha OCHOBaHUM 2 YacTu 6e3aApecHoii napHol
3adaBKN

B wto3ax n oTuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

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

npy3Hakn

Cpaenka no goblovepcy Ha akumm Ha OCHoBaHuM caenkm B 1QS

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

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

HOpuanuecku SBNsieTcs cAemnKoii.

B wno3ax M OT4éTax B OWUTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, elgsOrder.

npu3Hakn

Czenka no onuyoHy Ha hblodepchl Ha akLMM HA OCHOBAHUM CLEMNKM
B IQS

B wio3ax 1 oTyéTax GyAeT YHVKa/bHbI HEHYNeBOiA id.

LieHa ce/kv OKpYrAseTcst ¢ TOUYHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanueckun SBNSETCS CAENKOIA.

B wnwo3ax u oT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, elgsOrder.

NPpU3HaKn

TexHuyeckas cgenka no 1 yacTyM nNapHOW 3asiBKM Ha OCHOBaHWUW
caenku B 1QS

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHYNeBoiA id.

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

HOpuanyeckn SBNseTCs CAesKo.

B wo3ax u oOT4éTax B OGWTOBOW Macke: MpuU3Haku
eNonQuoteStatus, eAddressStatus, eStrategy, elgsOrder.

TexHuuyeckas caenka no 2 yacTu NapHOW 3asiBKM Ha OCHOBaHWW
caenku B 1QS

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHYyNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

OoTYéTax B  OWUTOBOW
eAddressStatus,

B wmo3ax wn
3Haku eNonQuoteStatus,
eREPOBackStatus, elgsOrder.

macke: npum-
eStrategy,

2.5. PacnucaHue TOProB U KJIMPUHra

2.5.1. PacnucaHue Topros. Toproebie ceccumu

Topru B cucteme SPECTRA 0CyLLECTBAAKTCA B pamkax TOProBoii ceccun. ToproBas ceccusi B CUCTEME He CBA3aHa C KasieH4apHbIMU

CyTKaMu 1 BK/1KO4aeT B cebs:

* BeuepHI0l0 TOProByto ceccuio — A8 peasbHbIX Topros anaurcsa ¢ 19.00 o 23.50 o MOCKOBCKOMY BpeMeHW.

* [IHEBHYIO TOProBy CECCUI0 — ANS peasibHbIX Topros Anutca ¢ 10.00 go 18.45 cnefyrowmx KasieHaapHbIX CyTOK.
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B npefenax ofHoO TOProBoii ceccuy 06paLLatoTCst O4HW U Te e TOProBble NHCTPYMEHTbI U MPUMEHSOTCS OHW U Te e napameTpbl ANs
pacyeTta obecrneyeHus. CyLecTByeT TeEXHNYecKas BO3MOXHOCTb BBECTW YTPEHHIOK TOProBYH CECCUIO A0 HaYana AHEBHbIX TOProB, KoTopast
noka He Ucnonb3yertcs. B npomexyTkax Mexay TOProBbIM/ CECCUSIMU NPOU3BOAUTCA Psif BaXXHELWNX ansi cucteMbl SPECTRA onepauuid,
TaknX Kak K/IMPUWHI, UCTEYEHVEe CPOKa AeliCTBUSA KOHTPAKTOB, reHepaLms 1 paccbl/ika OTHeTOB 1 T.N.

2.5.2. MpoMeXyTOUHbIW KNVUPUHT

BHyTpn AHEBHOI TOProBOWA Ceccumn CyLLeCTBYET NepepbIB, KOTOPbIA B peasbHol cucteme SPECTRA pgnvtes ¢ 14.00 go 14.05 no MockoB-
CKOMY BPeMeHM, B TeYEHNE KOTOPOro NPOXOAUT NPOMEXYTOUHAsA KIMPUHIoBas ceccusl (MPOMEXYTOUHbIN KAMPUHT). MNpomMexyTouHas Kim-
PVHIOBasi CeECCUS HyXHa A5 TOro, YTobbl 3advKCMpoBaTh B CepeAnHe AHS HOBblE pacyeTHble LieHbl MO MHCTPYMEHTaM U NepeyncnTb
BapyiaLUMOHHY0 MapXy Mexzay y4acTHUKaMu KIMpUHra.

B NPOMEXYTOUHBI KNMPUHT U3MEHSOTCS:
* PacueTHble LieHbl UHCTPYMEHTOB, MO KOTOPbLIM Gbi/Iv TOProBble onepaLum B Neproz BeYepHUX TOPToB 1 NepBoii NONOBUHbLI AHEBHbLIX TOP-
roB. CTapble 1 HOBbIE pPacUeTHbIE LieHbl 0TOGPaXKAIOTCA B CNeLmasibHbIX Nonsx Taénuy fut_sess_contents u opt_sess_contents, NOTOKOB

FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL coOTBETCTBEHHO.

» CBOGOAHbIE CpeACTBa K/IMEHTOB NOC/E pacyeTa 1 NepeyncrieHns BapuaLyoHHo Mapxu. NepeuncneHHas BaprauoHHas mapxa oTo-
6GpaxaeTcs B cneuuasnibHbIX Nonsx Tabnuupl part notoka FORTS_PART_REPL.

B NPOMEXYTOUHbIA KMPUHT HE N3MEHSIOTCS:
» Pa3mep NMMUTOB N0 MHCTPYMEHTaM.

» CocraB TOProBbIX UHCTPYMEHTOB. YAasieHne CTapbiX MHCTPYMEHTOB U ,D,06aBl'IeHVIe HOBbIX OCYLLEeCTB/IAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOW KJINPUHT

OCHOBHOI/ K/TMPUHT NPOBOAMTCS MO OKOHYaHWM TOProBoii ceccum B nepuog ¢ 18.45 no 19.00 MockoBCKoro BpeMeHu. B npouecce knnpuHra
BbIMOJIHAETCA:

» PacueT 1 dmkcauusa pacyeTHbIX LEH MHCTPYMEHTOB MO uToram Bceli TOProBoi ceccum
» PacyeT 1 nepeuncnervne BapmaLioOHHON MapXu Mexay y4acTHUKaMu.
* YpaneHue TOproBbIX MHCTPYMEHTOB, C UCTEKLLIMM CPOKOM 06paLleHnst, 1 fo6aBneHne HOBbIX TOProBbIX MHCTPYMEHTOB.

» O6HOBNEHNE MHhopMauMKn O KIMeHTax, OPOKEPCKMX N pacyeTHbIX hupMax nyTem yaaneHns cTapoil MHopMaLmnm 1 3akadku HOBbIX
[JaHHbIX U3 KJIMPUHra.

[ocne 0CHOBHOrO KNMpUHra npou3BoAUTCA reHepaLma 1 paccbl/ika 0TYETOB Mo UToram TeKyU.l,eVI T0pI'OBOI7I ceccun.

2.5.4. Oco6eHHOCTU NOBeAEHUS pa3HbIX CYLLHOCTEN B cMcTeMe NPy Ha3HaYeHUU HOBOW Top-
roBoii ceccum

2.5.4.1. CnpaBo4Has U ceCCUOHHaA uHopmaumsa

Mpn Ha3Ha4YeHUy HOBO TOProBOI Ceccum aHHble U3 CPaBOYHbIX TabnuL, B KOTOPbIX CYLLECTBYET NPMBA3Ka K HOMEpY CEeCcCun 3akadvBa-
10TCA BHOBb M3 K/IMPUHIa C yKasaHMem HOBOrO HOMepa TOproBoli ceccuu. B cnpaBoyHble Tabnuupl, B KOTOPbIX HET NPUBSI3KM K HOMepY
ceccuu, npucbiaetcs Habop N3MeHEeHN, TO ecTb A06aBNATCA HOBbIE 3an1cK, NOSIBUBLLMECS [/151 HOBOW TOProBOl ceccuu, 1 yaansoTcs
3anucy Ans 06bEKTOB, KOTOPbIX HE AO/MKHO GbITb B HOBOW TOProBoii ceccn.CnpaBoyHble TabuLbl — 3T0 TabuLbl, NPUXOASLLME B NOTOKaX
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. NTorom Bcex aTux U3MeHeHW ABNseTcs fobaBneHne B Tabnuiy session 3anmcu
C HOBbIM HOMEPOM CECCUN.

2.5.4.2. leHbrv n no3nunuun

Mpwn cMeHe TOProeoii ceccum Hhopmaums o cpeacTeax, MMMUTaX 1 NO3NLMSAX KIMEHTOB OGHOBAETCH B pEXMME NPYMEHEHNS 06HOBEHWIA,
TO €CTb MEHSIOTCA TO/IbKO Te 3arucu, B KOTOPbIX BO BPeMS KIMPUHra peasibHO Npousowwnn nameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.4.3. 3asABKU U caenkun

OcHoBHaa ToproBast wuHcpopmaumsa (notokm FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL, FORTS_ORDLOG_REPL un
FORTS_DEALS_REPL) coxpaHsieTcs, T.e. 40 HOUYM TEKYLLEro AHSA B penvkauvmn AOCTYMHbI 3a8BK1 U caenku, caenarHble o 19.00 B Te-
KYLLIYtO TOProBYO CECCUIO.

Mpy cMeHe TOProBOi CECCUM NPOUCXOAUT aBTOMATUYECKOe NepeBbICTaBeHne MHOTOAHEBHbIX 3asiBOK, jaTa UCTEYEHUS KOTOPLIX eLle He
HacTynuna, nyTeM yaasieHust cTapoii 3asiBk1 1 [06aB/eHNst HOBOM (C HOBbIM HOMEPOM). YUuTbIBasl, UTO B pensiuky B Tabnuuy orders_log
MHopMaums 06 3TOM He NpefaeTcs, KIMEHTCKAs CUCTEMA A0/MKHA GbiTb YCTpOeHa CreayLm o6pasom. Mpy o6HapyXeHW HOBOTO
HOMepa TOpProBoi ceccuu B TabNMLE Session, KIMEHTCKAs cucTeMa A0/MkHA "3a6biTh" 060 BCeX 3asiBKaXx, KOTOpble Y Hee COXPaHUINCh B
namsTu [0 3TOro, U "CyLuaTh" pensiuky Ha NpeaMeT NosiBIeHUs HOBbIX 3asiBOK, C ykazaHWeM HOBOTO HOMepa TOProBoii ceccui.
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2.5.4.4. UHCTPYMEHTbI

Mpn cMeHe TOProBoOli ceccun NPOUCXOAUT yAasneHue TOProBbIX WHCTPYMEHTOB, C UCTEKLIMM CPOKOM ob6palleHusi, n fobaBneHue Ho-
BbIX TOProBbIX MHCTPYMEHTOB. CyllecTByeT Npasuiio — HOBbIMW UHCTPYMEHTaMU Herb3s TOProBaTb B BEYEPHIOK TOProBylo ceccuio (C
19.00 po 23.50), Npu 3TOM AaHHble UHCTPYMEHTbI MPUCYTCTBYIOT B cUCTeMe, MHhopMauma no HUM NPUXoamT B pensivke. B Tabnuuax
fut_sess_contents 1 opt_sess_contents Takne NHCTPYMEHTbI NOMeYeHbI CrneLnasibHbIM NPU3HAKOM.

2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLie TOproBbIX CECCU NOTOKM PENMKaLMM MOTYT BbITh LITATHBIM 06PA30M 3aKpbIThl I NEPEOTKPbITLI 3aHOBO CepBepamy TOProBoi
CUCTEMbI, NPX 3TOM MO HEKOTOPbLIM NMOTOKAM MOXET NPUIATY YBEJOM/IEHNE O CMEHE HOMEPA XU3HU CXEMbI.

B HacTosALLWMIA MOMEHT, 6€3 CMEHbI HOMEpa XXM3HU MOTYT NePeOoTKPLIBATLCS CEAYoLLMe NOTOKH:

 [oToKM C 06LWMMU PbIHOUYHBLIMY AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
 [MOTOK C TekyLWMMY 3HaYeHnsaMn BonatunbHoctn FORTS_VOLAT_REPL.

* T1OTOK C TEKYLUMMU 3HAYEHUSIMU BapraumoHHoi Mapxun FORTS_VM_REPL.

MoTOKM, KOTOPbIE HE NEPEOTKPLIBAKTCS:

« [MoTokM co cnpaBoyHoli nHchopmaumeli FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.

« [MoToku ¢ Toprosoii uHdopmaumein FORTS _FUTTRADE_REPL n FORTS_OPTTRADE_REPL.
 [MoTokm co cpe3samn ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
* TOTOKM arperMpoBaHHbIX CTaKaHoB.

e Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

» MoTok 6upxeBbIx nHaekcoB RTS_INDEX_REPL.

* Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

2.5.5. icnonb3oBaHue MmexaHn3ma CMHXpOCOGbITMVI Ana nony4yeHns KOHCUCTEHTHOro cocTtos-
HNA AaHHbIX B CUCTEMe

Ecnu ans paspabaTbiBaeMoii CMCTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [JaHHbIX B
TOProBOW CUCTEME Ha HEKOTOPbIE «BaXHbIE» MOMEHTbI BPEMEHM, TO Takas cucTemMa [0o/MKHA MCMO/b30BaTh MEXaHU3M CUHXPOCOOLITHIA,
[LOCTYNHbIA HauHas ¢ Bepcun 3.8.2 cuctembl SPECTRA. 15 CUHXPOHM3ALMUW AOCTYMHbI CEAYOLMe COCTOSIHWUS TOPTrOBOM CUCTEMBI:
 [laHHble 418 HOBOV TOProBOI Ceccum 3aKkadeHbl U paccunTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHW)

* Hauano npomexyTouHoro kampuHra (14:00, MOCKOBCKOro BpeMeHN)

» [leHexHble cpeacTBa nNocse NpoMKAMpuHra nepepaccumntanbl (~14:01:30, MOCKOBCKOro BpeMeHw)

» Bce pacyeTHble npoLeaypbl B MPOMKANPUHTE 3aKOHYeHbI (~14:02, MOCKOBCKOro BpeMeHN)

» Hauano ocHoBHOro knupuHra (18:45, MOCKOBCKOro BpeMeHM)

» [laHHble nocne OCHOBHOIO KNNPUHra nepepaccumTaHbl (~18:49, MOCKOBCKOro BpEMEHN)

» Pasgsmxka TMMUTOB 3aKOHYeHa (B TeYeHMe TOProB)

,U.J'IFI yBeaOM/1EHNA BHELLHUX CUCTEM O HacTyn/ieHun onpeaeneHHoro CoctoaHuA Topr0|30|7| CUCTEMbI, B MOTOKN penaukaunn AOGaBﬂHeTCH
HoBasi Tabnuua sys_events criegytouiero goopmara:

Mone Tvn OnucaHve

repllD i8 CnyxebHoe nosne nogcucTemMsl pensmkalmm
replRev i8 Cnyxe6bHoe none nofAcMcTeMbl penvkawmm
replAct i8 CnyxebHoe none nogcncTeMbl penvkaumm
event_id i8 YHVIKa/IbHbIN MAEHTUIMKATOP COObITMA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum
event_type i4 Tun cobbiTus

message c64 TekcToBoe onucaHne

Ta6nuua fo6aBnsieTcs B CneayoLue noToku pennkaumuy:
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FORTS_FUTTRADE_REPL
FORTS_OPTTRADE_REPL
FORTS_INFO_REPL
FORTS_PART_REPL
FORTS_POS_REPL
FORTS_FUTINFO_REPL
FORTS_OPTINFO_REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKERFEE_REPL

FORTS_BROKERFEEPARAMS_REPL

MpaBuna CMHXPOHU3ALUN faHHbIX Ceaylowme - Npyu HacTynaeHMn rnobanbHOro cCobbITUA B TOProBOi CMCTEME, MOC/e reHepalmmn Bcex
AaHHbIX NO 3TOMY COObLITUIO BCEMU nogcucremamum TOprOBOVI CUCTEMbI, B Ta6J'IVIleI sys_events BCTaB/1seTCA 3anncb C OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYIOLLMM TUNY COOLITUSA:

1 (session_data_ready) - 3aKoH4YeHa 3arpy3ska AaHHbIX U3 KNIMPWUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasoM HOBOI TOProBoOi ceccuu;
CO6bITMA AaHHOIo TUMa TPaHCMPYHTCA BO BCEX NOTOKaX, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

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

3 (clearing_data_ready) - roToBbl aHHbIE MOC/1E OCHOBHOIO K/IMPUHIA; TPaHCANPYHOTCA TONbKo B notoke FORTS_CLR_REPL

4 (intraday_clearing_started) - Hayano NPOMK/IVPUHTE; COOLITVMSA AaHHOrO TUNa TPaHC/IMPYHTCA BO BCeX NOToKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4a/i0 OCHOBHOIO K/IMPWHIA; COOLITUS AaHHOr0 TuMna TPaHC/AMPYKOTCA BO BCEX NOTOKax, rAe ecTb Tabnuvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pa3aBuika nMMMUTOB 3aKOHYEHa; COObITUA AaHHOIO TUNa TPaHCUPYHOTCA BO BCEX NOTOKaX, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - geHexHble cpefcTBa nocse NPOMK/IMPYHIa NePeCcUTaHbl; COBbITUA AAHHOTO TUMa TPaHCMPYIOTCA BO BCEX
noTokax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHELLHSISE CUCTEMA, MOXET NOAMUCATLCA Ha NoslyueHre Tabnuubl COBbITUN BO BCEX MHTEPECHbIX eli NOToKaxX pensimkauum 1 noyunTb yBe-
[IOM/IEHME O TOM, KOTAa laHHbIe FOTOBbLI. BO BCeX NOTOKAax penvkaLuiy 3anvcm B Sys_events, OTHOCSILLMECS K O4HOMY COBbITWIO B TOProBoii
cucTeme GyayT MMETL ofuHaKoBbIi event_id. B nonsx sess_id 1 message BblAAeTCs pacluMpeHHasi nHhopmaLysi — HOMep HOBOI Un
TekyLLell TOProBoii ceccum 1 TeKCToBoe cooblueHne. ObpatiaeM 0co60e BHUMaHWE Ha TOHKOCTU:

2.5.6.

He rapaHTUpyeTcs MAEHTUYHOCTb 3HAYeHWii cnyxe6HbIX noneii repliD, replRev B pasHbIx NOTOKax penvkauuy 4/ OJHOTO W TOTO Xe
CO6bITMS. OPMEHTUPOBATLCS CTOWT TOMbKO Ha event_id.

YBegomneHue B sys_events npuxogut MOC/IE Bcex AaHHbIX, B YACTHOCTU 3TO O3HAYAET, YTO B peXMME MONyYeHUs AaHHbIX on-line
BHELLHAA CUCTEMA MNONYUNUT CHayasia caMmu HoBble laHHble, HanpuMep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBYIO CECCUIO UM NEePEHECEHHbIe
B HOBYO CECCUI0 MHOTOZHEBHbIE 3a8BKM, a yXXe NoTOM — yBeJOM/IEHNE B SyS_events.

PacnucaHue nrpoBbIX U TECTOBbIX TOProB

MomnMo peasnbHol Toprosoii cucteMbl SPECTRA, cyllecTByeT Urpoeast cucteMa 1 ABe TecToBbIx cuctemsl: TO - ¢ Bepcueit TC, aHano-
TMYHOW peanbHoii cucteme SPECTRA, n T+1 - ¢ aHanorMyHoii peansHoil cucteme SPECTRA unu cnepytolein sepcuein TC.

PacnvicaHvie paboTbl UITPOBOI CUCTEMBI:

» BeuepHas Toprosas ceccus: 16:00 - 22:00.

* YTpeHHssa Toprosas ceccus: 06:00 - 08:55.

* OcHoBHas Toproas ceccus: 09:00 - 15:45.

e MpomkampuHr: 13:00 - 13:05.
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e Knupwuhr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbix cuctem TO 1 T+1:
* BeuepHsaa Toprosas ceccus: 14:15 - 23:50.

* YTpeHHss Toprosas ceccus: 06:00 - 06:14.

* OcHoBHas Toprosas ceccus: 06:15 - 13:45.

e MpomkanpuHr: 11:00 - 11:04.

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

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

MonHoe pacnucaHne ceccuii Takke MOXHO NOCMOTPETL B Tabnumue session notoka FORTS_FUTINFO_REPL unv B TepmuHane B Tabnuue
"Ceccun”.

2.6. YnpaBsieHne puckamm u IMMUTUPOBaHUE TOProBbIX onepau,m‘/'l

2.6.1. MapaHTHiiHO€e o6ecneyeHne

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMNEHU CHU3WUTb PUCK HEUCMOSTHEHNS
0053aTeNbCTB M OCYLLECTB/ATb HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOTO PYcKa NO3WLMIA KaXXA0ro yyacTHUKa. S4poM crcTembl ABnseTcs
anropuTM pacyéta rapaHTuiiHoro obecneueHus (initial margin, ganee rO) nog OTKPbITbIE NO3ULMK U 3a5IBKU1, YHUTbIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCcTHUKOB TOProOB.

OpHoli 13 KNoYeBbIX 0COBEHHOCTEN CucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs UCNosib30BaHWE OHMaliH pacyéta obecneyeHust
nog, 3asiBK/ U No3unLun, NPOM3BOAMMOrO B paMKax TOProBoi TpaH3akumu. Mpu TakoM nofaxofe MosiB/IEHUE B CUCTEME HEOGECNEYEHHbIX
3as1BOK U CAENOK NPaKTUYeCcKn NCKYaeTes, T.K. 4OCTaTOYHOCTbL 0becrneveHns NnpoBepsieTcs A0 TOro, Kak 3asBka NosiBASETCA B cucTeme.

[pyroi BaxHoi ocobeHHOCTbI0 CrcTeMbl YnpaeneHnus Puckamm SPECTRA siBnisieTcs TpexypoBHEBas CMcTemMa No3vUMOHHbIX CHETOB.

PacueTHbIi1 Ko — CYeT BEPXHEro YPOBHS yYaCTHMKA KNMpUHra (PacyeTHoli orpMbl). PacueTHblil Kof SIBNsSeTCS HE3aBUCUMOI eanHuLEeit
yueTa cpeacTB o6ecneyeHnst, BHECEHHbIX YHaCTHUKOM (1K) €ro KMeHTaMu, a Takke 3asiBOK, NOAaHHbLIX B COBOKYMHOCTM M0 BCEM cUeTam
HUXHX YPOBHEI (Cy6-cueTam), NpUHaLIeXaLMX pacieTHOMY KOAY, CAEMOK, 3aK/0UEHHbIX HA OCHOBaHWM 3TUX 3asBOK, U PE3Y/ILTUPYIOLLNX
nosvuuii. Takum o6pa3om, No3uuysi No SI060My UHCTPYMEHTY, yUUTbIBAEMAsi 0 PacyeTHOMY KoZy, IB/ISIETCS HETTO-CYMMOIA Bcex No3uumii
N0 3TOMY MHCTPYMEHTY, YUUTLIBAEMbIX HA Cy6-CUeTax.

[ns pacyeTHOro Koga onpegensieTcs BenmuvHa MO He3aBNCKMMO OT ApYrnx pacyéTHbIX KogoB. Bece HacTpoliku CYP SPECTRA anist pacueT-
HbIX KOJOB KOHTPOIMPYIOTCS LLeHTPa/IbHbIM KOHTpareHToM (KNMPUHTOBOW opraHusaumei).

Bo Bpems KIMPWHIOBOW ceccun No pacyeTHOMY Koy onpesensieTcs pasmep Tpe6GoBaHuii 1 0643aTenbCTB yHacTHYKA KMpKHra (Bapuaum-
OHHas MapXa, KOMUCCUOHHbIE c6opbl U Np.). [1s pacyeTHOTo Koja NpoBepsieTcsl OCTATOYHOCTb CPEACTB 06ECNEUEHNst NS NOKPbITUS
Tpe6oBaHuii 0.

PacueTHbIli Kog, B 3aBUCYMOCTM OT TOTO, UbM CPEACTBA YUUTLIBAKOTCS MO HEMY, U 3@ Yeil CYET 3aK/IHUalTCs CAESKU, MOXET 6biTb OAHOMO
13 Tpex TUMoB:

* COGCTBEHHbIIi — 38 CYET YHYaCTHMKA KNVPUHTa;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KTMEHTOB U KIIMEHTOB 2-T0 YPOBHSA YYaCTHUKA KNMPUHTa,;

» [lY — 3a cyeT cpeAcTB, NepeAaHHbIX B JOBEPUTENBHO YNpaB/eHNe YHacTHVKY KIMPUHTa.

[nsA Kaxgoro yyacTHuka knmpuHra (PacueTHoli dovpMbl) OTKPLIBAETCSA Kak MUHUMYM ABa PacyHeTHbIX KoAa: COBCTBEHHBIA U KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koga B Toprosoii cucteme SPECTRA — 5 uudop.

Bpokepckasn hupma — cy6-cueT pacyeTHoro koga. Cyet cnefytoLero ypoBHs, OTKpbIBAeMbIli N0 3asiBNIEHMIO yYacTHMKa knupuHra (Pacyert-
HOW cpmbl). Bpokepckas hmpma NPUHaANEXNUT OAHOMY M TOSIbKO OAHOMY pacyeTHOMY Koay. [MpuBA3ka 6pokepckoit hupmbl K pacyeTHOMY
KOZY MOXET ObITb M3MEHEHA Ha OCHOBaHUW 3asIB/IEHNS YHACTHMKA KIMPUHTA B KNVPUHIOBYIO OpraHm3aumio. ns Toro, Ytobbl pacyeTHbIi
KoA, NofHMMasncs B Toprosyto cuctemy SPECTRA, 1 no Hemy 6b11 6bl BO3MOXEH YUeT 3asiBOK 1 MO3UNLMIA, K pacyeTHOMY KOZy AO/MKHA ObITb
npuBs3aHa xoTs 6bl ogHa 6pokepckas chvpma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoil hupme BefdeTcsi yYeT cpefcTB obecrneyeHnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMM Ha KIIMeHTCKUe pasaesbl 6pokepckoii thmpMel. MHdopmaLumsa o pasmepe yunTbiBaeMoro obecrnedyeHnst 4OCTynHa B
oTyeTax.

Pacyet BennuuHbl MO No 6poKepckoin hMpMe MPOM3BOAUTCS MO YMOMYaHUIO B pexume noniyHeTTo (margin_type =3 ana metoga
FutChangeBFParameters) oTHOCUTE/NIbHO pUcKa NO3WLWiA, yHUTbIBAEMbIX Ha KNIMEHTCKMX pasgenax atoli 6pokepckoii compmbl. ins 6pokep-
CKOl (hMpMbl BO3MOXEH pacyeT BennmunHbl O B pexume HeTTo (margin_type =4 ans metoga FutChangeBFParameters). B aTom pexuvme
no 6pokepckoli hrpme A1a KakA0ro MHCTPYMEHTa paccyMTbiBaeTCA NO3NLMA Kak HETTO-CyMMa NO3WLMIA N0 3TOMY MHCTPYMEHTY Ha BCeX
pasgenax 6pokepckoi hupmbl, a Takke yunTbIBaHOTCA BCe 3asBKU B COBOKYMHOCTM, NOAaHHbIE MO pa3genam 3Toi 6pokepckoit thpMbl; No
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paccuynTaHHbIM TakuM 06pa3oM HETTO-NMO3MLMSIM U COBOKYMHOCTM BCEX 3asiBOK NPOMCXOAMT onpeaeneHve BennuuHbl MO no 6pokepckoii
thupme.

Bce napameTpbl MapXupoBaHusi 6poKepcKoii hupMbl MOTYT HacTpanBaTbCs y4aCTHUKOM KvpuHra (PacyeTHoW doMpMoii) ¢ MOMOLLbIO Me-
Toga FutChangeBFParameters.

CneyuanbHaa Bpokepckas pupma (Cneub®) — cneyunanbHblil cy6-CHET pacyeTHOro KoAa, aHasIorMYHbI 06bl4HLIM GPOKEpPCKUM dmp-
MaM, 1 NpeaHasHaYeHHbli 415 yyeTa cpeAcTB 06ecneyeHuns, BHECEHHbIX Ha PacyeTHbI Ko Y4acTHUKOM U(MK) ero KNneHTamm, U He yuu-
ThbiBAEMbIX Ha pasgenax 06bl4YHbIX 6POKEPCKUX hupMm.

MHhopMaLms 0 pasMepe yunTbiBaeMoro o6ecneyeHunst 4OCTynHa B OTYETaxX.

Takxe y kaxgoin Cneub® cywecTByeT oauH pasgen, HasbiBaeMblii MMKBUAALMOHHBIM pasgenom Cneub®. Mo3vuuy Ha NMKBUAALMOH-
HOM pasfiefnie MOryT CO3[aBaTbCA TO/IbKO HA OCHOBAHUW CAEMOK, 3aK/IH4YaeMbIX K/IMPUHIOBLIM LIEHTPOM A1 YPerysimpoBaHusi Heuc-
MOMIHEHHbIX YYaCTHUKOM KMPUHIa 06s3aTenscTs (HanpyMep, MapXuHasibHOro TpeboBaHus Mo pacyeTHOMY KOAy). YUYacTHUK KIMPWH-
ra (PacyeTHaa dpma) He MOXET nofasaTb 3asBKM C yka3aHWeM JIMKBUAALMOHHOIO pasfena 3a UCK/IIYEHNEM 3asBOK, Harnpas/ieHHbIX
Ha yMeHbLUEHNe OTKpbITOW Ha pasgene no3uumun. Takke yyacTHUK kiaupuHra (PacueTHas drpma) MOXET NepeHOCUTb No3uLuio (MeTof,
FutTransferClientPosition) ¢ nMkBugaLMoHHOTO pasgena Ha pasfenb! Apyrux 6pokepckux upm.

KnueHnTtckuii pasgen — cy6-cueT 6pokepckoii dovpMbl. CHET HUXKHETO YPOBHS, PErMcTPUPYeMbIii Mo 3asBke yYacTHUKA. SIBSETCA nepBuy-
HbIM CYETOM, Ha KOTOPOM YUWTbIBAIOTCA 3as1BKM, NOJAHHbIE YHACTHUKOM W(U/N) KIMEHTOM, 3aK/TIOUEHHbIe B pe3ysibTare HUX CAeNku, 1 oT-
KPbITble NO3ULMN — UMEHHO KIMEHTCKUIA pasaen (KOA KNMeHTa) ykasbiBaeTCs B TpaH3aKLmMaxX 06baBneHNs 3asBku. 10 3asaBKkamM 1 Mo3nLmamMm,
YUMTbIBAEMbIM Ha KIMEHTCKOM pasgene, onpeaensiercs BenuunHa 0. MapameTpbl MapXMpPOBaHWS KIMEHTCKOTO pasAena MoryT HacTpau-
BaTbCs C nomoLbio MmetogoB FutChangeClientMoney, FutChangeClientParameters n FutChangeBFClientDefaultParameters.

B 63k-ochuce knmpuHroroli cuctemsl SPECTRA Mo KIMEHTCKUM pas3fenaM BeAeTcs yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX Y4aCTHUKOM
n(unu) ero KNMeHToM. MiHthopmaLmsi o pasmepe yuuTblBaeMoro obecrneyeHns AOCTyrnHa B OTYeTax.

2.6.1.1. MapxnpoBaHue KaJieHAapHbIX cnpeaos

Map1poBaHue 3asiBOK MO Ka/IeHAAPHbLIM CNpeAam Ha (blouepc (CBA3KYM), a Takke No3uuuii NPOTUBOMNOOXHOK HANpPaBIeHHOCTX MO UH-
CTPYMEHTaM C pa3HbIMW CPOKaMU UCMOMHEHWs HA 0AWH 6a30BbIl aKTUB (MEXMECSUHbIN CNPEeA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* MOMYHeTTO — BenmumHa MO onpeaensieTcst Ha ocHose 60s1bLiero MO U3 MHCTPYMEHTOB, BXOAALMX B CMPES;
+ HETTO — BennumnHa O onpeaensieTcs, NCXoAsa U3 CTaBKK PACCOr/IacoBaHUsA LieH Ha UHCTPYMEHTbI, BXOAsLIME B Crnipe.
[Lnsi pacyeTHOro Koaa Bcerda AeiCcTBYET PeXUM MapXnpoBaHUs KaneHaapHbIX CNPeaoB HETTO.

[ina 6pokepcKoil MPMbl MOXHO U3MEHATb PEXVM MapX1UpoBaHUs KaneHAapHbIX CNpesfoB TOMbKO, eC/IN pacyeT BennynHbl MO ans 6po-
KepCcKoi hvpMbl NPOMCXOANT B PEXUME HETTO. B TakOM Cnyyae pexuM MapXupoBaHus KaneHAapHbIX CNpesoB onpeaenseTca napaMmeTpomM
calendar_spread_margin_type metoga FutChangeBFParameters.

LNna  KAMEHTCKMX pas3fesioB  MOXHO U3MEHATb PeXVMM  MapXupoBaHUA KasfeHAApHbIX ChpejoB C  MOMOWb  MnapameTpa
calendar_spread_margin_type metoga FutChangeClientParameters.

2.6.2. ToproBble NTMMUTbI

Toprosble NMMMUTbLI OrPAHUYNBAIOT BO3MOXHOCTb YYacTHMKA M(I/II'II/I) €r0 K/IMEHTOB 06bABNAATL 3a5BKU U OTKpbIBaTb NO3NLIMK Ha NO3ULMOHHbIX
cyetax.

ToproBbIii IMMUT MO PacYETHOMY KoZly ONPEAENISIETCS, UCXOASA U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTM CPefCcTB 06ECNEUEHUs, YUNTbIBAEMBIX
Mo pacyeTHOMY KOAy, T.e. COBOKYMHOIi CTOMMOCTY CPefcTB 06ecneyeHusi, yuuTbiBaeMbIX Mo Bce Cy6-cueTaM pacyeTHoro koga. B kayecTse
CPeACTB 06ECNEYeHNsI MOTYT BbICTyNaTb poccuiickue py6iu, MHOCTpaHHasi BaUltoTa U LieHHble Gymaru.

M3MeHWTb TOProBbIi IMMUT Ha PacY4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. JaHHble one-
pauuu coBepLIalTCA Ha OCHOBaHWK MOPYYEHW, NoAaBaeMbIX YHaCTHUKOM B K/IMPUHIOBYHO OpraHM3aLuio, pacyeTHbIii Aeno3utapuii no-
CpeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO JOKYMEHTO060pO0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumm (B ciyyae BHECEHUSI
cpeacTB 06ecneyeHust). Takke BO3MOXEH NepeBos, CpeacTs obecneyeHnst, yunTbiBaeMbIX B POCCUICKUX py6nsx, nyTem nx nepesoga me-
x4y cyb-cuetamu (6pokepckumu copmamu, Cneybd) pacueTHbIX KOAOB € nomoLlblo MeToga FutExchangeBFMoney.

ToproBble IMMUTbI NCMOMb3YHTCS A/15 PE3EPBUPOBaHNS OTPHLIATENbHOV BapyaLMOHHON MapXm, CmcaHusi C6opoB, CNIMCaHUS/3a4nCIEHMS
npemuu, pesepBupoBaHus 0.

ToproBbIii IMMUT N0 6POKePCKOi hMpMe NO YMOYaHUIO Takke, Kak 1 718 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeAcTB obecneyeHns, yunTbiBaeMbIxX Mo pasgenam 6pokepckoli hupmebl. B kayecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6u, MHOCTpaHHaa BaulloTa W LieHHble Bymarn. TOproBbIi IMMUT GPOKePCKoi hupMbl B TaKOM Cllydae MOXHO U3MEHSTb C
nomoubto metoga FutExchangeBFMoney.

[ins 6pokepckoit hrpMbl MOXHO U3MEHWUTL PEXVM ONpeeneHns TOproBoro IMMUTA, CAeNaB ero He3aByCMbIM OT pasmepa cpeAcTB obec-
NeYeHns, yunTbiBaEMbIX Ha pasgenax 6pokepckoli hmpmbl. B TaKoM pexvme TOProBblil NIMMWUT GPOKepCKol chpMbl 3a4a€eTcs C MOMOLLbIO
meTtoga FutChangeBFLimit. Takke TOProBbIii IMMUT 6POKEPCKO IMPMbI MEHSIETCS Ha pasMep Npubbiiv namn yobiTka, onpeaensiemMoro Bo
BpeMs BEUYEPHETO KIMpKHra (BapuaumoHHas Mapxa 1 coopsl).

Pexum  onpegeneHuss  TOProBoro  nMMmuTa  GpOKepckoli  dmpmbl  3ajaeTcsd  napameTpoMm  limit_tied to_money  meTtoga
FutChangeBFParameters.
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ToproBbIi IMMUT Ha K/IMEHTCKOM pasfene He 3aBUCUT OT pasmepa CPeACTB 06ecneyeHusl, yunTbLIBAEMbIX Ha 3TOM pasaene. [Ins ynpasne-
HUS TOPTrOBLIMY NIMMUTAMU Ha KIMEHTCKMX pasgenax ucnosnbayetcs mMeton FutChangeClientMoney. OH o6ecneuvBaeT cregyolye Bo3-
MOXHOCTH:

* YcTaHOBKa/u3MeHeHue/yaaneHne ToproBbIX IMMUTOB.

* Ycunenue/ocnabnexHne TpeboBaHNil K rapaHTUtHOMY 06GecneyeHuno KneHTa nyTem BBOAA CNeLmanbHOro koaddmumeHTa, Ha KoTopbIi
yMHOX@eTcsi cymmapHoe 'O knmMeHTa Npyu NocTaHoBKe 3asiBkW. MNpoBepka Ha AOCTaTOYHOCTb CpeacTB OYAeT OCYLLECTBAATLCS C YUETOM
3TOro KoadpuumeHTa.

» ABTOMATUYECKMiA yYeT pe3ynbTaToB TOPIOB K/IMEHTA B IMMUTaX B CIeAyIOLLE TOProBoii ceccum.

B obuwem cnyyae 3asBka MOXeT OblTb BbiCTaB/IEHA TOMIbKO NPU YCIOBUW, YTO Y BCEX TPEX YPOBHeN (KIMEHTCKOrO pasgena, 6pokep-
CKO (OMPMbI 1 PacyeTHOro Kofda) TOProBble IMMUTLI AOCTATOYHbI 4119 NOKPbITUA Tpebyemoli BenuunHbl MO, [1nsa 6pokepckoin chvpmbl 1
K/IMEHTCKOrO pasgerna NpoBepKy AOCTaTOYHOCTW TOProBOro AiMMMTa MOXHO OTMEHWTb C NomoLlbio MeTogoB FutChangeBFParameters n
FutChangeClientMoney cooTBETCTBEHHO.

[ns pacyeTHOro koga OTK0UNTL NPOBEPKY AOCTATOYHOCTU TOProBOro NnMMuTa (CPeacTB obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbIA nyn o6ecnevyeHus

Ecnu pacueTHbIli Kof SIBASIETCA pacyeTHbIM KOAOM EanHOro nyna, To Ha ero cy6-cueTtax (pasgenax 6pokepckux covpm n Cneubd) B 63k-
odphrce knnpuHroBoin cnctembl SPECTRA BMECTO CpeACcTB 06ecneyeHmns yunTbIBaoTCs Mpouan akTMBOB, NepeaBaemMble B KIIVMPUHIOBYHO
cuctemy SPECTRA 13 KAVPUHTOBbLIX CUCTEM (DOHAOBOTO 1 Ba/TLOTHOTO PLIHKOB. Mepefava npodiuneli akTMBOB MPONCXOAUT HA OCHOBaHMK
NopyYeHnii y4acTHMKa KIIMPUHTa, NOAAHHBIX B K/IMPUHIOBYIO OpraHn3auuvio nocpefcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOIO AOKY-
MeHToo60poTa. MNepeBos obecneyeHnss Ha 6POKEPCKYL0 hMpMy pacyeTHOro koga EgnHoro nyna HeBo3MoxeH. MepeBog npodhnnein mexay
6pokepckuMmn hupMamm Ha pasHbIX pacyeTHbIX Kogax EQnHOro nyna Takke HeBO3MOXEH.

B ToproBsolii cucteme SPECTRA, npocu/in akTMBOB YUUTHIBAKOTCS OAHOBPEMEHHO Kak OLlEHOYHAsi CTOMMOCTb aKTMBa C YYETOM 3Haka npo-
dmns (M3MEeHSEeT TOProBbIA MMMUT) U NO3NLUMS MO CNeuvasbHOMY MHCTPYMEHTY (418 npodmnsa pybns nosvumsa He cosgaetcs). MNo3vuyus
o cneuyasibHOMY UHCTPYMEHTY CO34aeTcsl Ha KIMEHTCKOM pasgene B®, ecnv npodunb 6bin NnepeBedeH Ha 3TOT pasaen, néo Ha Cnew-
B® (Kog KnueHta 000), ecnu npodnnb Gbln NepeBefeH 6e3 ykasaHusi KIIMEHTCKOro pasgena. [1s Kax4oro akTuea, no KOTOPoMy MOXET
6bITb NepegaH npocusnb, B Toproeoit cucteme SPECTRA cyuecTByeT CBOW crnieumasibHblii MHCTPYMEHT (MmeeT cydpdnke _CLT B UMeHn
MHCTpyMeHTa). MoAaBaTh 3asBKM W 3akovaTb CAENKM N0 TaKOMY UHCTPYMEHTY 3anpeLueHo. EAMHCTBEHHBIV Cnoco6 M3MEHeHWst No3nLum
o cneunasnbHOMY UHCTPYMEHTY — 3TO NepeBoj, COOTBETCTBYIOLLErO NPOodnIs akT1Ba B/U3 KNMpuHrosoli cuctemsl SPECTRA. Mpu pacueTe
Be/IMYMHBI FO Ha cyeTax/cyb-cyeTax ydacTHMKa No3nLUKMs Mo cneuyasibHOMY MHCTPYMEHTY MapXXupyeTcsi aHasIorMyHo no3vumm no dblovep-
Cy Ha TOT e 6a30Bblii aKTVB.

B octasibHOM ynpasneHune BESINYNHOWA rapaHTVIVIHOI'O obecneyeHus 1 TOProBbIMN IMMUTAMUN Ha cy6-c'~|eTax pacyeTHoro koga EguHoro nyna
aHaI0rMyHo 06bIYHBIM pacyeTHbIM KOA4aM.

2.6.3. OrpaHM4eHus Ha TOProBble onepauun U OTKPbITUE NO3ULUIA ANA K/IMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTE/bHbIE OrPaHUYeHNst Ha NPOBeeHNe TOProBbIX onepaunii KNneH-
TOM, KOTOpble B cucteme (opMynvpytoTcs Kak 3anpetbl. MOXHO MO KOHKPETHOMY K/MEHTY (MO BCEM KNWEHTaM), MHCTPYMEHTY (N0 BCeM
VHCTpyMeHTaMm) nnm 6a3oBoMy akTuBy (Mo BceM BA) 3anpeTuTb OTKPbIBaTb NO3ULMK U BbICTABNATL 3aBKW. [N BbINO/IHEHUA TakuxX Aeid-
CTBUIA B LWNHO3E NpeaycMoTpeHbl MeToabl FutChangeClientProhibit u OptChangeClientProhibit.

Kpome 3TOro B CUCTEME MPEAYCMOTPEHO aBTOMATMUYECKOE BbICTAB/IEHNE 3AMNPETOB Ha OTKPLITME MO3WLMIA UM BbICTAB/IEHNE 3asIBOK MPW
06HapyXeH1M 60/bLLOT0 OTPULATEIbHOTO TOPrOBOro IMMUTA. [/151 yNpaBneHusl 3anpetamu 1Cnosb3yeTcs Cedytowmii Ha6op napameTpos:

» Pr_state - chnar aBTOMaT14eCcKoro BbiCTaBneHns 3anpeToBs; 0 - He BbICTaBASATbL 3anpeThl, 1 - BbICTAB/MATb 3aNpeThl.

* Pr_type - Tvn 3anpeta; O - 3anpeT Ha OTKPbITVE NO3NLWMiA, 1 - 3aMpeT Ha BbiCTaB/EHNE 3asiBOK.

 Pr_coeff - noBbiwatoLwmnii kKO3MOULNEHT; NONOXUTENIBHOE POGHOE YMAC/IO C TOUHOCTBIO 0 ABYX 3HAKOB Moc/e 3ansToii.

* Del_ord - chnar aBTOMaTN4ECKOrO CHSITWSI aKTUBHbIX 3asiBOK NPU YCTaHOBKe 3anpeTa; 0 - He CHUMAaThb 3asBku, 1 - CHUMAaTb 3asiBKU.

MapameTpbl yCTaHaBIMBAKOTCS YYACTHUKOM K/IMpKHIa Ha ypoBHe B®. MpeaycmoTpeHo ABa Habopa napaMeTpoB: NPUMEHAEMbIX AJ1S /-
eHToB B® U npuMeHsieMbIx 415 Bceli B® B COBOKYMHOCTW.

YcTtaHOBKa napameTpoB NPON3BOANTCA Ha OCHOBaHMUN nopyquw7| yyacCTHUKa KNTIMPUHra, nogaHHbIX B K/IMPUHIOBYHK OpraHn3auuto nocpen-
CTBOM COOTBETCTBYHOLMNX CUCTEM 3/TEKTPOHHOIO ,qOKyMeHTOO60pOTa. lMpuMeHeHne napaMeTpoB NPONCXOANT B 6nvxanwnii KNWPWHI, npn
YC/I0BUW 4YTO NOpyveHne nodaHo He nosaHee 1 yaca A0 Havana KAupuHra.

YcTtaHoBKa 3anpeTos. Mocne pasaBuKKn N1aHoK BEHEPHETO Y NPOMEXYTOYHOIO KMPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT No cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uin b®, ecnn oAHOBPEMEHHO BbINOHAKTCA YCN0BUA:

Limits_set =1

Pr_state =1
FreeMoney < — Pr_coeff x max(Trade_limit, 0)

,roe
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 Limits_set — donar npoBepky KNMEHTCKOrO NUMUTA;
» Trade_limit — TOprosbIii NAMMUT, BKIKOYAIOLWMIA B c€BSA AeHBIM 1 3a/10TU € Y4EeTOM Ko3adhduLmeHTa MKBUAHOCTY;
» FreeMoney — cBo60AHble CpeacTBa NoO KAMEHTCKOMY pasgeny unu bo.

Tun 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napameTp Del_ord=1, To Npu BbICTaBNEHWM 3anpeTa aBTOMATUYEeCK CHUMAOTCS
BCe aKTUBHbIE 3asBKU. [PoBepKu Ha YpoBHe B® 1 KIMEHTA OCyLLEeCTBASAOTCA HE3aBUCUMO.

CHSATUe 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HANPSAMYHO CHATbI GPOKEPOM, OHU CHUMAKOTCSH aBTOMaTUYECKU NPY YyCTPaHEHNN
NPVYYH, NPMBEALLMX K 3anpeTy. Kaxayto MUHYTY NpoM3BOAMTCS NMPOBEPKa, Noc/ne KOTOPOI 3anpeTbl CHUMAKTCS, €C/in COBN0AEHO 04HO
13 YCNOBWIA:

FreeMoney >0
Pr_state =0
Limits_set = 0

Mpumep. MNpu 3anpeTe Ha OTKPbITUE I'IO3I/ILI,VIVI K/IMEHT MOXET CaM CHATb 3aF|BKVI/3aKprTb no3nunio, Bbi3biBaloLLyto yBE/IMHEHHOE Tpe6OBaHVIe
K I'apaHTVIVIHOMy obecneyeHuto. Makcumym yepes MUHYTY nocne 3Toro 3anpet 6y,qu CHAT aBTOMaTN4yeCKn.

CHsITUe 3anpeToB He paboTaeT Bo BpeMsi HouHbIx onepauuii (00:00 - 09:00), aaxe ecnu B 310 Bpemsi TC foCTynHa 4151 UBMEHEHUS IMMUTOB.

Mo ymonyaHuio gns scex b® aBTomMaTnyeckoe BbiCTaB/IEHNE 3anpeToB oTkNoueHo (Pr_state=0).

2.6.4. BanaHCpOBKa pUCKa MeXay CPOYHbIM N BaJ/TIOTHbIM pPbIHKaMu

C Uenblo YMEHbLLEHNS CPefCcTB, KOTOPble YHaCTHUK TOProB (KIMPUHIa) AO/MKEH NepeuncnaTb Ha 0b6a pbiHKa B kayecTse obecrneyeHns CBomX
OTKpbITbIX N03nuUunii (0653aTenbcTB), B TC SPECTRA cyLlecTByeT BO3MOXHOCTb NepepacnpefeneHnst puckoB Mexay CPOUYHbIM U Ba/TIIOTHbIM
pbIHKaMV MyTeM NepeHoca YacTu pyucka C perncTpa yyerta nosvuuii Ha CPOYHOM PbIHKE Ha PErncTp yyeTa no3vuuil Ha Ba/TlOTHOM PbIHKE.

[na peanusauyum gaHHoro mexanusma B TC SPECTRA 3aBefieHbl ABa TEXHUHECKUX MHCTPYMeHTa (IopUANYECKN He ABNAIOLLMXCA TOProBbIMM
VMHCTpyMeHTamu) no ynpaeneHunto puckamuv: EURRUB_RSK n USDRUB_RSK, co cneunanbHbIM cTatycom B nose signs 0x20000. B TC
BaJIOTHOTO PbIHKa COOTBETCTBYHOLLME MHCTPYMEHTbI 3aBefeHbl B 6opae RSKC.

B KnupuHroBoii cucteme SPECTRA 3a kaxoii Bpokepckoii coupmoli 3akpennsercs PacuéTHblii ko, 3aperncTpupoBaHHblii B TOProBo-Kn-
PVIHrOBOW CCTeMe BaUIlOTHOTO pPbIHKA.

[na nsmeHeHns eguMHOro NMMUTa Ha BaJIOTHOM pbiHKE yyacTHUKY (Bpokepckoit ®mupme) Heobxoammo yepes w3 SPECTRA Plaza-2
nogatb MopyyeHne Ha 6anaHcupoBky pucka (Metog FutTransferRisk), ykasbiBas B HEM MHCTPYMEHT ynpas/ieHUss pPUCKOM, 06beM puUcka,
pasgen peructpa yyeta nosuuuii Bpokepckoii orpMbl MHULMATOPa NOPYYEHNS U HanpaB/eHe NepeHoca p1cka.

Mocne nogaun rNopyyeHus B TC BanoTHOrO pbIHKa co3gaeTca agpecHasn 3asaBka ¢ KoHTpareHTom HKL, 3asBka npoxoAuT cTaHAapTHbIe
npoueaypbl puck-mMmeHegKmeHTa. locne NpoBepKkn [0CTaToYHOCTU CPEeACTB NPOUCXOAUT o6pa303aHV|e CAENKN N nepepacyeT eanMHoro /m-
muTa. Caenka Y4nTbIBaETCA Mo TEKYLWEeMY LeHTPpa/IbHOMY KYpPCy, FapaHTI/IVIHbIe nepesoabl HE HAYNCNAKTCA.

B TC SPECTRA 06pa3syeTcsl TExH/YecKas cfeska no MHCTPYMEHTY nepeHoca pucka, kotopas 6yaeT BuAHa B LL/H30BbLIX UHTepdelicax B
Tabnuue deal c npusHakom nosystem=1, n GyfeT NpucyTCTBOBATL B OTYETaX C type=16.

Mo3nums, obpasoBaBLLasca B pe3ynbrare NoA06HONM caeku, aBAseTcs 6ecCpPoUHO. 3aKpbiTb €€ MOXXHO COBEPLUEHNEM NPOTUBOMOIOKHO
HanpasNEeHHON CAEKM NO TOMY X MHCTPYMEHTY.

2.6.5. NMepeHoc no3uymii (06sa3aTenbLCTB)

B pamkax ofjHoi PacyeTHoi ®1pMbl BO3MOXEH NepeHOC No3nuuii ¢ ogHo knneHTa bBpokepckoi ®rpMbl Ha 4pyroro knveHTa bpokepckol
PUpmbI.

MepeHoc No3uuuii ¢ ofHOTO Kofa pasfena yyeta no3uuuii Ha apyroii ocyLLecTBAsSIETCS NyTeM Nofayn YUYacTHUKOM KvpuHra B ToproByto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBePKU BO3MOXHOCTY NMOLAYMN TPaH3aKLMM Ha NEepPEBOS, NO3NLMIA — Takue Xe, Kak Npu nogaye 3assku. lononHUTENBHO NPOBEPSIETCS,
UTO B MOMEHT MOAAYN TPaH3aKLMM 06bEM NEPEHOCKMON NO3NLMK He NPEBbILLAET 06bEMA COOTBETCTBYHLLEH NO3ULMK, YUUTLIBAEMOI Ha
pasfene-UCcTouHKKe; Takke Npy nepeBoae No3uumii C OAHOO KIMEHTCKOTO pasaena perucrpa yyera nouuuii Ha apyroii MIHH/nacnopTHble
[aHHble, 3aKpen/ieHHble 3a TakUMU pasfaenamuy pernctpa yyeta nosuuunii, Lo/mkHbI coBnagaTb, B TOM uncne no pasgenav Obd.

TexHUYeckn nNepeBos No3uumMii 0hopMASIETCA Kak caernka no nokynke (v Npogaxe) ¢ pasgena-ucTouHmka v npogaxe (Mokyrke) no pas-
Oeny-npuemMHUKY, 1 pUaNYecKU cAenkoi He siBnseTcs (nogpobHee — cM. pasgen Tunbl cAeNOoK, hopMypyeMble NPU UCMNOSIHEHUN W UCTe-
YeHUn hbHYEPCOB 1 OMUMOHOB). MepeBog, NO3NLMIA TpaHCMPYETCS 1 B WJIO3e, 1 B oTyeTax (f04/004).

2.6.6. MpuocTaHOBKa TOProB AJ1 pacluMpeHUss TMMUTa Kosie6aHuii LeH caenok

MprocTaHoBKa TOProB A/1s1 pacluMpeHus MMuTa konebaHuil LLeH CAENOK OCYLIECTB/SIETCA B COOTBETCTBUM C "TMOMOXEHMEM O Nopsike
YCTaHOB/MEHUS! U U3MEHEHVSI IMMWUTOB KonebaHuii LieH CAeMoK 1 0 NpoLeaype NpUHYANUTENBHOTO 3aKpbiTus Moanupmii” (MpunoxeHre ®5 k

MpaBunam ocyLlecTBneHns KJ'IVIpVIHFOBOVI AEeATENNbHOCTUN Ha PbIHKE LUEHHbIX 6ymar, CPOYHOM pPbIHKE U BaUTlOTHOM prHKe).

C TEXHMYECKOI TOUKM 3pEeHMsI MPU NpMoCTaHOBKe TOpProB B cucTteme SPECTRA npon3BogsaTcs crefyoLme aeiicTeus:
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+ [pu HacTynieHun ycnoBwii 41t NPUOCTAHOBKM TOProB Mo KakoMy-11M60 6a30BOMY akTuBy, TOPr1 No 3ToMy 6a30BOMY akTUBY NpuocTa-
HaB/MBAIOTCS.

* AZMVHVCTpaTOpamMm TOProB PacCYUTLIBAKOTCS HOBblE PaCLUMPEHHbIE IMMUTbI KonebaHuii LeH.

* [Mpoun3soauTtcs nepecyeT obecneyeHns no BCem No3nuysm no 3Tomy 6a3oBOMY akTvBy (MpW pacluMpeHuy NTMMUTOB obecneyeHne yBe-
nmymBaeTcs).

« lMNocne 3aBepLUeHNs pacuyeTa o6ecrneyeHnst Topry eLle HEKOTOPOe BPeMsi He BO30GHOB/ISIOTCS, YTOObI AaTb BO3MOXHOCTb YYacTHUKaM
YAIMTb 3as1BKU.

» Bo306HOBMEHNE TOpPros B HOpPMaJ/IbHOM pexunme.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAacChUIKON agMUHUCTPATOpaMu TOProB COOTBETCTBYIOLWWMX YBEAOMIEHWA (CM. Tabnuuy
sys_messages notoka FORTS_FUTINFO_REPL):

MpeaynpexaeHue o TOM, YTO EC/IN LieHbl HE U3MEHSITCS, TO Yepes3 onpeseieHHoe BpeMsi NPOM30iiAeT NPUoCTaHOBKA TOPTOB MO TaKOMY-TO
VHCTPYMEHTY.

YBefoMNeHne 0 TOM, YTO MPMOCTaHOBKAa TOProB peasibHO NpoussBeneHa.

YBefom/ieHne 0 TOM, YTo o6ecnedeHre NepecunTaHo, MOXHO YAaIAaTh 3asiBKu.

* YBEAOMJIEHVNE O BO30GHOB/IEHUM TOPTOB.

2.6.7. UndpopMmupoBaHMe yHaCTHUKOB O MPOrHO3NpPyeMbIX 3HaYEHUSIX PUCK-NapaMeTpoB

B cucteme peanusoBaH cepBUC MHPOPMUPOBAHUS YYACTHUKOB O NMPOrHO3UPYEMbIX 3HAYEHUSX puck-napameTpos (cepsuc ForecastiM).
CepBuc c 3af,aHHOI NEPUOANYHOCTLIO NPOU3BOAMT pacyeT 06ecneyeHns, KOTOPOE MOT/I0 6bl ObITb B C/lyYae pasaBXKM IMMUTOB, 1 TPAHC-
NVpYyeT 3TV AaHHble yyacTHUKam. ANroputm paboTsl cepsuca:

* C nepuoany4HOCTbIO pa3 B MUHYTY aHa/IM3MPYETCA COCTOSIHWE PbIHKA MO MHCTPYMEHTaM M ULLYTCA Te, N0 KOTOPbIM Yepe3 HeEKoTopoe
BpPEMS BO3MOXHA pasABukKa TIMMUTOB (HaxoxaeHve Ha nnaHke 6onee X MUHYT).

* Ecnun Takne MHCTPYMEHTbI eCTb, MPOU3BOANTCA NepepacyeT obecrneyeHunst No KAMEHTCKUM I'IOpT(*)el'IFIM. Puck-napameTpbl N0 MHCTPYMEH-
TaM Ha njiaHke yctaHaB/MBakoTCA B COOTBETCTBUN C npe,qnonaraemoﬁ pa3,CI,BVI)KKOl7I.

» PaccuutaHHble feHbr TpaHcMpytoTcs B notoke penavkm FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.

» ECnu cocTosiHMe pbIHKa M3MEHWIOCH, U NOTEHLMaIbHAA Yrpo3a pasaBKK/ ucuesna, i pasfsukka coctosiiacb, pacyeT u TpaHcs-
LM NPOrHO3MPYEMbIX 3HAYEHWIA pUCK-NapamMeTpoB NpekpaLlaTcs, @ NpUcAaHHble paHee AaHHble CYMTaloTCS HeBaUIMAHbIMK (pacchliika
CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMU PEBVXEHAMM MO TabnuLe ¢ NPOrHO3HbIMW 3HAYEHUSAMM).

Ecnu B TeueHue OfiHOV TOProBOI Ceccuy Mo UHCTPYMEHTY Yxe [ABaxAbl NPOBOAWIACH Pa3fBidkka IMMUTOB, TO B 3Ty TOPrOBYIO CECCUIO
pacueT 1 TPaHCNSLMS NPOrHO3HbIX 3HAYEHUI PUCK-NAPaAMETPOB N0 UHCTPYMEHTY GO/IbLIE HE BbIMNOHSAETCS.

B BEUYepHIO0 TOProByI0 CECCUSI PA3ABUXKA JIMMUTOB HE NMPeayCMOTPeHa, 1, COOTBETCTBEHHO, He MPOU3BOAUTCS PaCcyeT NPOrHO3HbIX 3Ha-
ueHuii puck-napameTpoB.

2.6.8. BnokupoBKa GPOKepPCKOIA HacTU KIIMEHTCKOro c6opa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3abn0KMpoBaHHas KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo6oAHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLeCcTBNAETCS B TEYEHNe TOProBOi CecCcun, B BeHEPHUIA KNMPUHT 610KMpOBKa copacbiBaeTcs.

Bpokepckasi KOMUCCHS OnpeaensieTcsl cedyowym 06pasoMm:

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

, Toe
* N — KO/IMY4ECTBO KOHTPAKTOB B CAESKE;

* lower_fee — MMHMMaNbHO BO3MOXHAs CyMMa BpOKepCKOi KOMUCCUM 3a OUH KOHTPAKT;
* upper_fee — MakCMasibHO BO3MOXHasA CyMMa GPOKEPCKO KOMUCCUM 3a OAMH KOHTPAKT;
* multiplier — mynsTUNAXKATOP K CyMMe BMPXXEBOro 1 K/TMPUHIOBOTO cbopa;

* ex_fee — c60p (KNMPUHIOBbLIN + BUPXKEBOIA) 3a CAENKY C YYETOM CKaslbMepCKnX CKUAOK;

* additive — noctosiHHan gobaska 3a OfMH KOHTPAaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3aaatotcsa 6pokepoM ¢ nomoLLblo KoMaHabl SetBrokerFeeParamNextSession. MNa-
pameTpbl MOryT yCTaHaBNMBaTb Kak NSl OTAENbHOIO KAWEHTa, Tak 1 Ansi BCeX KMMEeHToB B® ogHOBpeMeHHO. MpuMeHeHne 3afaHHbIX
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napaMeTpoB MPOMCXOAUT B C/iefytoLLlyio TOProBylo Ceccuto. 3afaHHble Nob3oBaTeNieM napameTpbl TPAHC/IMPYHOTCS B LW/03e B NOTOKE
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpumep, 6pokep Bcerga 6epet nosoBuHy 6GupxeBoi komuccun - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnn 6pokep bepeT Bceraa 2 pybns 3a 6ol KOHTpakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas Komuccusa TpaHcaupyeTcs B Wito3e B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO Mo KMEHTY), a Takke B NOToke
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.9. Nogpepxka orpuuatenbHbiX ueH B SPECTRA

B cucteme SPECTRA peasin3oBaHa nogaepxka oTpuLaTesibHbIX LeH, 06ecrneunBatoLLast KOppPeKTHOE NoBeAeHre CUCTEMbI B ClydYae yxoaa
LieH (bloUYepCcoB 1 CTPAikoB OMLMOHOB B OTPULLATE/bHYIO 30HY B XOA4E TOProB WAV B pe3ysikTate KAMpuHra. [1a Kakaoro 6a3oBoro akTvea
BO3MOX€EH OAVH 13 ABYX PEXNMOB:

* PeX1M, NPU KOTOPOM LieHbl (DbHOUEPCOB 1 CTPaiiK1 ONLMOHOB HE OrpaHUYeHb! - B 3TOM PEXMME B CUCTEME [0MYCTUMbI OTPULATE/bHBIE 1
Hy/NeBble LieHbl (DbYEPCOB 1 CTPaikui ONLUMOHOB, a A/1s LLeHO06Pa30BaHuUs OMLMOHOB, pacyeTa BoNaTUIbHOCTY U PUCKOB UCMOMb3yeTcst
CKOppeKTMpoBaHHast Moaenb Bnaka-Lloynsa, yunTbiBatoLLas TO/IbKO BHYTPEHHIOI CTOMMOCTb OMLMOHA B OTPULLATENIbHOM AnanasoHe (B
[anbHelilleM NnaHMpyeTcs BHeapeHue mogenu baluense).

* PexuM, B KOTOPOM LieHb! (hbOYEPCOB U CTPAiKOB OrpaHUYeHbl NONOXUTENbHBIMU 3HAYEHUSIMU - B 3TOM PeXUMe OTpuLUaTeNibHble LieHbl
B XOAe W B pe3ynbrate TOProB He MOryT 06pa3oBarbesl, a A5 LeHoobpa3oBaH/sa ONUMOHOB UCnonb3yeTcs Mogdenb bnaka-Lloynsa (B
JanbHeiweM BO3MOXHO GyfeT ucrnonb3oBaHne 1 Mogeny bawenobe B kayecTse asibTepHaTtyBbl). O4HAKO, B TAKOM pexvMe BO3MOXHO
py4HOE yKa3aHvie oTpuLaTesibHOM pacyeTHON LeHbl /W MHANKATUBHON TekyLLeli PbIHOYHON LieHbl (CM. HUXE) B Cllyyae COOTBETCTBYHO-
wero peweHuns HKLL. B aTom criyyae Bce paBHO COXPaHSETCS OrpaHuyeHre Ha NosioXuTesibHble 3Ha4YeHNs TOProBbIX LEeH (hblouepcoB
1 CTPaikoB OMLVIOHOB.

Pexum paboTbl 3aaeTcs Ha ypoBHe BA (6a30BOro KOHTPaKTa) U AelicTBYeT Ha BCE UHCTPYMEHTbI faHHOro BA. MepeksiioueHne pexvimon
BO3MOXHO BO BpeMsl MPOMEXYTOUHOM 1M OCHOBHO KNIMPUHIOBOI ceccuu. [ins 3alaHns pexuma UCnosb3yeTcs napameTp 6a30BOro KOH-
TpakTa:

* negative_prices - NpusHak orpaHnyeHns oTpuuaTenibHbIX LeH: 1 — ueHbl (hblovepcoB 1 cTpavikv He orpaHuyeHbl; O - LeHbl (blovepcoB
N CTPaikn orpaHnyeHbl NONOXUTENNbHBIMW 3HAYEHUAMU.

3HaueHve MapameTpa TpaHcupyeTcs B wi3e B notokax FORTS_FUTINFO_REPL/FORTS_OPTINFO_REPL B Ta6nuuax fut_vcb/
opt_vcb cooTBETCTBEHHO.

Takke B cucteme SPECTRA po6aBnserca BO3MOXHOCTb yCTaHaB/MBaTb B PYYHOM PEXUME WHANKATUBHYIO TEKYLLYIO PbIHOYHYHO LIEHY,
TpaHcnupyemyto B notoke FORTS_FUTCOMMON_REPL. OT 370/ LieHbl 3aBUCUT MHAMKATMBHAS TEKyLLas BapuaLyoHHas Mapxa, TpaHc-
nunpyemas B notoke FORTS_VM_REPL, 1 TekyLlan TeopetTuyeckas LieHa onuuoHa, TpaHcnvpyemas s notoke FORTS_VOLAT_REPL. ina
VNHAMKaLMKM TOro, YTO TekyLlan pblHOYHasA LieHa Ansa dibloyepca ycTaHoBMNEHA B PyYHOM pexume, UCNo/b3yeTcs napameTp:

* price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEA PbIHOYHON LieHbl AAMUHMCTPATOPOM TOProOB.

B cBsi3u ¢ peanusauyeli B TC SPECTRA Bepcum 6.4.20 noaaepxkn oTpuLaTtesibHbIX LeH, Nob30BaTeNsM HacToATeIbHbIM 06pa3oM peko-
MeHAYeTCS NPUBECTU CBOW TOProBble CUCTEMbI B COOTBETCTBME C HOBbIMU BO3MOXHOCTSMU BUPXN.

2.7. PaspgeneHune cTaTycoB YYaCTHUKOB TOProB Y YYAaCTHMKOB K/IMPUHra

B Bepcuun 6.2 peann3oBaH NPOEKT Mo pa3fefieHnto CTaTycoB yYacTHMKA TOProB M YYaCTHUKA KNMPUHTa C pasaenieHnem goyHKLMIA 1 NOJHO-
MOUUIA pasHbIX KaTeropuii yuacTHUKOB. Tenepb B Toprax MOryT MPUHUMATh y4acTUe KANEHTbI, He ABMSIOLLIMECH YYaCTHUKAMM KNMPUHTa, a
YYACTHUK K/TMPUHTA A/151 UCNIONTHEHNSA 06513aTe/bCTB M0 CAeMKaM, 3aKMoHeHHbIM Ha 61pxe, He 06513aH GbITb YUACTHUKOM TOProB. B Toprosoii
CUCTEME BbIAENATCA CReytoLLne KaTeropyun y4acTHUKOB:

* YyacTHuk knupuHra (YK). YYacTHUK KIMPUHTa MOXET 06C/Yy)XMBaTb OJHOTO U/ HECKO/IbKUX YYACTHUKOB TOPrOB, SIB/ISISICb CTOPOHOM Mo
cAenKkam, 3ak/oYEHHbIMY TaKMMUW YY4acTHUKaMU TOProB.

* YyacTHUK TOproB (YT). Y4acTHVK TOProB MMEET NpaBo 3ak/todaTh CAE/K/ Ha OpraHM3oBaHHbIX Toprax. Mpy aToMm 06s13aTensCTBa U Tpe-
60BaHVs NPY 3aK/OUYEHNN CAEKN BO3HUKAIOT Y YUYACTHUKA KIMPUHTA, 06C/YXMBAIOLLEro 3TOr0 yYacTHUKA TOProB.

* YYacCTHVK KNMPUHTA U y4yacTHWK TOProB B ogHOM numue (YK+YT - Tekywmii ctaTtyc BCeX y4acTHMKOB). YK+YT MoryT camu 3akiouarb
CAEeNKN Ha opraHN3oBaHHbIX Toprax, U O4HOBPEMEHHO ABMAOTCA KOHTpareHTaMmu HKL| no 3akioueHHbIM caenkam. Nopsaaok okasaHus
K/IMPUHTOBbIX YCYT W YCNYT MO OpraHn3auumy TOpros A1 TakUX YyYaCTHUKOB HEe U3MEHSIETCS.

2.7.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMBbI

B TepmuHax SPECTRA CyLIHOCTbI, ONUCBIBAIOLLEN YUacTHUKA KIMPUHTa, ABnsieTcs PacyeTHas chupMa, npy aToM PO MoXeT npuHagie-
xartb nnbo YK, nmoo YK+YyT.

YyacTHVKY TOProB COOTBETCTBYHOT Bpokepckne dmpMbl, OTKpbITblE B paMKax PacyeTHoi dompMbl COOTBETCTBYHOLLETO YHaCTHMKA K/TUPUHTA.
Mpn atom:

* OAHOMY Y4aCTHMKY TOProB MOryT 6bITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHOM PacyeTHO thpMbl (O4HOM0 y4acTHMKa
KNMPUHra);
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* OAHOMY YHaCTHWUKY TOPrOB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hypm B pamkax pasHbix PacyeTHbIX oMpM (pasHbiX yHacTHUKOB
KNUPUHra).

Y B® yyacTHVK TOpProB MOXeT COBNajaTb B OAHOM /L C y4acTHUKOM knvpuHra (YK=YT), nu6o He coBnagatb (YK!=YT).

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

YuacTHuK ( P® ) VK ( P® ) VK+YT
KNpuHra
VKI=yT YK=yT
yuactHmk YKI=YT VKI=YT
Topros
YKI=YT

Puc. 2. epapxus cylHocTel
2.7.2. PasgeneHne NOIHOMOUYMIA y4aCTHUKOB

PaspgeneHve ctaTycoB y4aCTHUKOB TOProB U yYaCTHUKOB K/IMPUHTa nogpasyMeBaeT v pasfefieHuns NosIHOMOUNIA Yy4aCTHUKOB Ha ToproBeble
W KNUpUHrossble. MNog NosIHOMOYMAMU 34eChb NOHMMAKOTCA npasa Ha NPoCcMoTp VIHqJOpMaU,VIVI B LL1KO3€ N NpaBa Ha BbINO/IHEHNE onepauwi/‘l.

OCHOBHbIE NO/THOMOYMS Y4aCTHMKA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK U 3ak/oue-
HWe CAENOK HA OCHOBaHWM NOAAHHBIX 3a8BOK. MNPy 3TOM YYaCTHUK K/TMPUHTa MOXET COBepLUaTh HEKOTOPbIE AENCTBYSA C 3asBKaMu, nogasast
nopyyenuns B HKL, a yxe HKL|, moxeT BbICTaBnsATb 3asBKy OT MMEHW yYaCTHMKA KIIMPUHTa, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmpoBaHue HenCnosTHEHHbIX 0683aTenbCTB).

OCHOBHbIE NOTHOMOUMS YYACTHUKA K/IMPUHTA, KOTOPbIE He AOCTYMHbLI yYaCTHUKY TOPIoB - 3TO ynpasneHue obecneyeHmem (BbIBoA obecne-
ueHus, Nnepesos o6ecneyeHrs Mex/ay pacueTHbIMU Kofamu), a TakKe ynpas/ieH!e PUCKOM B OTHOLLEHWUW YYacTHUKA TOProB, BO3HMKAIOLLIMM
no cAe/kam, 3ak/toUeHHbIM YYaCTHUKOM TOProB. YNpaB/ieHe PUCKOM 3aK/louaeTcs Kak B OnpeaeeHnn IMMUTOB A1 y4acTHIKA TOProB,
Tak 1 B BO3MOXHOCTY COKpaLLaTh (PUCKOBaHHYH) NO3ULMIO0 yHaCTHMKA TOPIOB.

Paspenexve NOSIHOMOUNIA npon3BognTCA Ha ypOBHE /10rnMHa AocTyna K TC. Vicxoga n3 aToro NorvHbl MoryT Oﬁl'la,ﬂ,aTb cnegywwmmm non-
HOMOUYMAMU:

* "JlorvH YK" - noruH, o6nagatoLuii NOSIHOMOYNAMN YHacTHUKA KNNPUHTa.
e "JlorvH YT" - norvH, o6nagatLLmii NOIHOMOUMSIMU YHaCTHMKA TOProB.

¢ "JlorH YK+YT" - norvH, o6bnagarownii NoSIHOMOYUAMU U YHaCTHUKA K/TMPUHTA U y4acTHMKa TOpro.. /18 Takvx TOrMHOB NI0ruKa pasgena
NosTHOMOUNIA OCTas1ach NPexHel (Kkak 4o pasfena cTaTycoB yHacTHVKOB TOPTOB U YHYAaCTHUKOB K/IMPUHTA).

Hwxe B Tabnuue npveedeH cnucok nonHomouuia "florvH YK":

Onepauus [ocTynHble WA030Bble KOMaHAbl
YctaHoBKa NMMUTOB Mo B®. FutChangeBFMoney
YcTaHOBKa TOProBbIX MMUTOB N0 Bd. FutChangeBFLimit
MepeBoa AEHEXHBIX CPEACTB MeXay AByMs B® oaHoli P®. FutExchangeBFMoney

YctaHoBKa puCK-napameTpos rno b®.

FutChangeBFParameters

[MepeHoc pucka.

FutTransferRisk

MepeHoc chbrouepcHoit no3uuun mexay 6® (Tonbko Anst NOrMHOB YPOBHST PD).

FutTransferClientPosition

MepeHoc onuMoHHOM no3uumn Mexay B® (Tonbko AN NorvHOB YpoBHS P®).

OptTransferClientPosition

Mopaya 3anpocos k HKLL Ha 3akntoyeHne caenok ¢ YT. TeXxHnYeckn peasinso-
BaHa kak nogava 3asBKkv C 0CO6bIM NPV3HAKOM.

FutAddOrder; FutAddMultiLegOrder; OptAddOrder

OTtmeHa 3anpoca kK HKL, Ha 3akitodueHne caenok ¢ YT. TexHuyecku peasim3oBaHa
KaK yaasieHve 3as1BKu C 0COObIM MPU3HAKOM.

FutDelOrder; OptDelOrder

M3meHeHune 3anpoca Kk HKLL Ha 3akntoyeHve caenok ¢ YT. TeXHU4eckn peanu-
30BaHa Kak U3MeHeHue 3asBK/ C 0COObIM MPU3HAKOM.

FutMoveOrder; OpMoveOrder

Mopavua 3anpocos kK HKLL Ha npoBepKy AocTaTo4HOCTM obecnedeHns no 6.

DelOrdersByBFLimit

I'Io,u,aqa/y,qaneHme 3as1BOK Ha A0CPOYHYH0 3KkCnupaumio onuynoHoB.

OptChangeExpiration
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Onepauus [ocTynHble WA030Bbleé KOMaHAbl
YnpasnexHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpabHOro cTpaiika. OptRecalcCS

Hwxe B Tabnuie npuBeieH CNMCOK NOSIHOMOUMiA “/lormH YT

Onepauus

JoCTynHble W030Bble KOMaHAbl

[Nofaya TOproBbIX 3aABOK.

FutAddOrder; FutAddMultiLegOrder; OptAddOrder

YpaneHue TOproebIX 3asiBOK. FutDelOrder; FutDelUserOrders; OptDelUserOrders;
OptDelOrder

VI3MeHeHmne TOproBbIX 3asiBOK. FutMoveOrder; OpMoveOrder

Mopavalypanerune 3asiBOK Ha JOCPOYHYHO SKCNUPaLMo OMNLMOHOB. OptChangeExpiration

YnpaBneHne SMA-norvuHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

[MepecyeT LEeHTpasIbHOTO CTpaiika. OptRecalcCS

"NorvH YK+YT" 06nafaeT cOBOKYMHbIM HA60pOM nosiHomounid "flornHa YK" n "MlormHa YT, 3a ucknoveHnem nogayn 3anpocos kK HKLL,
KOTOpble MOXET nogasaTb ToMbKO "JTormH YK".

YUacTHUK KNIMPUHTa MOXET NOMYUYNTb NOTUHBI CIEAYIOLLNX YPOBHEIA:

« PacyeTHoli hupMmbl.

« Bpokepckoit mpmbl.

* KnueHra.

Y4acTHUK TOProB MOXET NOJYYUTb JIOTVHbI CNeAyoLMNX YPOBHEN:

» Bpokepckoit hmpmbl.

* Knuenta.

B 3aBNCMMOCTU OT YPOBHS, MOTHOMOUNSA IOTVHA MOTYT pas/InyaTbCs:

* [pu paborte c pasgenamu B®, y koTopoii YK coBnagaert ¢ YT, NorvHbl ypoBHS PO 1 ypoBHS B® 06/1a4atoT nosiHoMoumsiMm “Jlorud YK+YT".
« lMpu paboTe ¢ pasgenamu B®, y kotopoii YK He coBnagaeT ¢ YT, /IorMH ypoBHS P® o6nafaeT nonHoMoumsMm “JlorvH YK".

« [pun pa6oTe c pasgenamu B®, y kotopoii YK He coBnagaeT ¢ YT, MO/IHOMOUXS fIorMHa ypoBHA B® coBnagatoT co 3Ha4YeHUeM npusHaka
["NorvH YK" | "NorvH YT ].

« [na mo6oi B® norvH ypoBHSA kKnveHTa obnagaet nonHomoumsamMm "JlorvH YT".

B cutyauwmm, Korga y4acTHUK K/IMPUHIA M YYACTHUK TOProB pasHble /inua, BaXHbIM SBASETCA - KTO YNpaBnseT KAneHTamn (KIMEHTCKUMM
pasgenamn). Mog ynpasneHnem kKiMeHTamy 34ecb NOHMMAaETCs BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPEACTBa, IMMUTbI U UHANBU-
AyasibHble pUCK-napameTpbl, @ Takke 1 COGCTBEHHO YCTaHaBIMBATL SIMMUTbI, 3anpeTbl, Npasuaa akcnvpauuy v T.n. Bo3amMoXHb! ABe CXEMbI
B3avmMogeincTansa mexay YK n YT ¢ TOukn 3peHns ynpaBneHunst KmeHTamum:

 KnueHTamu ynpaensiet YT. Y4acTHUK TOProB ynpaBnseT KIMEHTCKMMI pa3feniamu, BXOASLLMMU B COCTaB CBOMX Bpokepckux dhupm (cxema
Mo YMO/YaHuio). B AaHHOI cxeme y4acTHUKY KIMpUHIa He JOCTYNHA MHopMaLUs O KMEHTAX YYACTHUKOB TOProB: CPEACTBA, IMMUTLI U
VHAVBUAYA/IbHBIE PUCK-NAPaMETPbI MO KIMEHTCKMM pa3fenam, a Takke He AOCTYMHbI onepaLum no ynpasneHuo KveHTaMuy.

» KnuneHtamu ynpasnset YK. YuacTHVUK TOPros nepefaeT KNVeHTCKMe pasfesibl, BXoAsLMe B cocTaB CBOUX bpokepckux chupm, “nog ynpa-
B/IEHME" YYaCTHUKY KNnpuHra.

CxeMa B3avMOAeNcTBuA 3afaeTca Ha ypoBHe B® nyTtem BbICTaBNeHWS Yy Hee cneuuasibHOro npusHaka: "KnumeHtamu ynpasnset
YT"/"Knuentamu ynpasnset YK".

[Lns uncTpaumy npreeaem napy npumepos:

1. He6onbLUoOl pervioHanbHbli 6poKep A/1s AOCTyNa K TopraM CBOWX K/IMEHTOB 3aK/THHAET C YYACTHUKOM K/IMPUHTA JOrOBOP Ha 06C/TyXN-
BaHWe No MOAENUN KIMPUHIOBOrO 6pokepa. YUacTHVK K/IMPUHra OTKpPbIBaeT ANA Takoro 6pokepa 6pokepckyto oupmy, U perncTpupyer
6pokepa Kak yyacTHMKa TOpProB Ha 6upxe. Mpn 3TOM TOproBaTb Ha Gupxe 6yayT KIUEHTbI PermoHasibHOro 6pokepa, a He yyacTHUKa
K/IMPUWHIa, 1 COOTBETCTBEHHO, YNPaBASAThL KIMEHTaMM XOUET caM BpoKep - B 3TOM C/lydae npumMeHnMa cxema "KnneHtamu ynpasnset YT".

2. KomMnaHusi Hepe3ugeHT, YTo6bl NoMy4uTb AOCTYN K TOpram Ha MOCKOBCKOI 6UpXe A5 CBOMX K/IMEHTOB, peructpupyetcsi B HKL, B kaue-
CTBE yYaCTHUKa KMpuHra. lanee Hepe3neHT 3ak/odaeT J0roBop nopyueHue ¢ 6pokepckoii hrpMoii (poccuiickasn fouka HepeanaeHTa
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6o 6onbluoit YK+YT) Ha 06CcnyxuBaHne CBOUX KIMEHTOB. Ho ToproBaTtb 6yayT KNMEHTbI Hepe3nAeHTa 1 KOHTPOIMPOBATL UX OH XO4eT
cam - B 3TOM C/yyae ucnosnb3yercs cxema "KnveHtamm ynpasnset YK".

—

(1)

S

MHBecTuumnoHHas
+
KoMnaHua YK+YT

PervoHasnbHbIi YKI=YT
Gpokep Knuenmamu ynpasnsem YT

HepesugeHt “ YK

Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Hwxe B Tabnuue NpMBeAEH CNMCOK NOSTHOMOUMIA, OTHOCSLLMIACA K NpaBy yrnpaseHusi KNMeHTCKUMK pasgenamu. O6nagats AaHHbIMU Nos-
HOMOUMAMN BYAYT NOMMHBI, Y KOTOPbIX HA60op nosiHomounii (“/lormH YT" /"/lorvH YK") coBnagaeT co cxemol, 3agaHHol y Bo ("KnneHtamm
ynpasnseT YT"/"KnueHtamu ynpasnsiet YK").

Onepauus [locTynHble LWI030BbIe KO-
MaHAbl, MOTOKU, TAGNULbI
YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam. FutChangeClientMoney
YcTaHOBKa pUCK-NapaMeTpoB Mo KIMEHTCKUM pasgenam. FutChangeClientParameters;
FutChangeBFClientDefaultParameters
YcTaHOBKa 3anpeToB Ha onepauuy Ha YpoBHE K/IMEHTCKMX pa3aesioB. FutChangeClientProhibit; OptChangeClientProhibit
YcTaHOBKa puUCK-napameTpamMm OrnLyoHOB. OptChangeRiskParameters

MepeBo KNMEHTCKMX No3uLmiA. ToNbKo Ans NOrMHOB YpoBHA B® ¢ npusHakom | FutTransferClientPosition; OptTransferClientPosition
"JloruH YT".

MpocmoTp nHdopMaLmm No KNMeHTCKMM pasgenam: pasmep obecnevenus n nH- | FORTS_PART_REPL.part;
OnBuayasibHbIe PUCK-NapameTpsbl. FORTS_CLR_REPL.money_clearing;
FORTS_CLR_REPL.pledge_details

Takke gaHHbIMW NOMHOMOYMSAMU 061agaeT "JIoruH YK+YT".

2.7.3. YperynupoBaHue HEUCNOSIHEHHbIX 06513aTe/NIbCTB

YJYacCTHUK KNMPUHTa He MOXET BbICTaB/ATb U CHUMATb 3asiBKW, OHAKO A/151 YPEery/impoBaHns HENCNOSTHEHHbIX 06A3aTeNbCTB yYacTHUKa
TOProB nepes, y4acTHUKOM K/IMPUHra, U B TOM YKC/e, B C/lydae HefoCTaTO4HOCTM 0b6ecneyeHnst yyacTHUKa TOPros, YYacTHUK KIMpUHra
BnpaBse nogasatb B agpec HKL|, 3anpocbl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOpProB. Takoli 3anpoc NoAaeTcs yH4aCcTHUKOM KAMpUHra ¢
yKasaHueMm nboro KNMEHTCKOro pasgena yyactHuka Topros. Mo Takomy 3anpocy HKLL BbicTaBnsieT 6e3agpecHyto 3aaBky "B CTakaH" uam
afipecHylo 3asBKy, Ha OCHOBaHWM KOTOPOW ByayT 3ako4aTbCsa CAENKN YPerympoBaHus.

TexHnyecky Takoi 3anpoc nogaetcs B hopmare 06bI4HOV TOProBOit 3asBKW, MMEIOLLIEN CrieumasibHbIN Npu3Hak - "3anpoc k HKL, Ha 3aknto-
YyeHune CAenoK C y4acTHMKOM TOpros". 3anpoc MOXeT 6bITb NodaH kak B hopme 6e3afpecHoi 3asBku, Tak 1 B hopMe aapecHOl 3asBKu.
Y4acTHVKV TOProB CTaBWTb (CHMMATb, B TOM YMC/le MAacCOBO) 3as1BKM C TaKUM NMPU3HAKOM He MOryT. Y 3as8BOK C npu3Hakom "3anpoc k HKL"
B GMTOBOI Macke npu3HakoB BbicTassisieTcss 6uT eNCCRequest (0x4000000000). AHaNOrMYHbIV 6UT NOAYYaloT U CAEMKN, 3aKOYEHHbIE
Ha OCHOBaHWUM TaknX 3asiBOK.

B Uensx ycTpaHeHus Heo6ecneyeHHOCTU MO3NLMIA YHaCTHUK KIVPUHIA MMeeT BO3MOXHOCTb MHULMMPOBATL CHATUE 3asBOK, NOAAHHbIX
y4YacTHUKOM Topro.. [i1a 3Toro ucnosnb3ayercst komaHaa DelOrdersByBFLimit, KOTOpyto MOXeT nogasaTtb Y4aCTHVK KAMpUHra no 6®, oTkpbl-
TbIM AN151 Y4ACTHUKOB TOProB, 06GC/Ty)XMBaEMbIX TAKUM YHaCTHUKOM KnpuHra. MNpy 06paboTke AaHHOW KOMaHzp! B C/lyyae oTpuLaTesisHoro
CBOGOAHOMO NMMKTa NO BP, CHUMAIOTCA BCe akTUBHbIE 3asBKM MO KIMEHTCKUM pasgenam, NpuHagiexallumM Takoih B®. Y cHumaembIx 3a-
AABOK B 6BTOBOI Macke npu3HakoB BbicTaenseTcs 6ut eNCCBulkDeleteOperationStatus (0x8000000000).
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3. OnucaHue TOProBoro LaK3a

3.1. CocTtaB, ycTaHoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2

3.1.1. CocTaB 1 apxuTekTypa wirsa
LLnto3 SPECTRA Plaza-2 BkntoyaeT B cebs cnegytoLive nporpamMmmMHble KOMNOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli Moaynb ob6ecneynBaet:
o YcraHoBky TCP-coeaviHeHwuii c cepBepamu G1pxu.
CraHgaptHo w03 SPECTRA Plaza-2 ucnonb3yeT yeTblpe TCP-coeguHeHuss ¢ cepBepamu 6upxu: ofHO ucxopswee default
connection v Tpn ncxogawwmx direct connection. Takoe NOCTPOEHUE SBMSIETCA OCHOBHOM LUTATHOM KOHAUrypaumeii npy nogkIto4eHnum
K cepBepHoit hepme 6rpxmn. KoHdpurypaumsi coeguHeHWid Npu NoaKtUYeHN Yepes cepBep JOCTyna Gpokepa MOXeT OT/nyaThbesi, B
3TOM crlyqae TpebyeTcs 3anpalunsaTb KOHKPETHYIO KOHDUTypaLmio y BnajesnsLa cepsepa.
o lMpuem/oTnpaBky P2-CO0BLLEHWIA.
o LWwndppaumio nHchopmaumm, oTnpasifsemyto y4acTHUKOM, U gelumdpanuio MHgopMaumumn, NPUHIMaeMyto oT GUPXK.
o AyTEHTUMKALMIO y4aCTHMKA B CETU BUPXN.
* Ln3oBasn 6nbnuoteka cgate.
Bubnuoteka ssnsetcs ouumanbHbIMU NPOrpaMMHbIM HTEpeicom, NpeAocTaBnsemMbIM yHaCcTHKaM TOProB, KAMeHTaM y4acTHVUKOB
TOProB, a TaKke KOMNaHuAM-paspadoTumkam 41s co3gaHns NporpamMMHoro obecneuerHuns. aHHblin MHTepdeic obecneyrBaeT BO3MOX-
HOCTb CO3/aHu1si U OTCbINKN 6U3HEec-coobLueHnit B TC, a Takke NnoslyYeHns pblIHOYHOW MHbopMaLmn n3 Hee (pennvkaums AaHHbIX). bu-
6n1moTeka BbinyckaeTca A5 32x paspsagHbix v 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemMHble 6ubnuotekn Plaza-2.

* Komnnekr cpeacts pa3pa60TK|/|: AONONHUTENIbHbIE YTUNTNTBLI U KOMaHgHbIe (bal?lﬂbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.

Exchange |

: |
| |
| :
| Order

: Management Primary Data Other Data Snapshot :
I |
I |

Application

cgate API

Puc. 4. lWnio3 SPECTRA Plaza-2. Apxutektypa
3.1.2. Tpe6oBaHNA K annapaTtHOW N NPOrpaMMHON NH(paCTPYyKTypam

3.1.2.1. AnnapaTHble TpeGoBaHuA

Tpe6oBaHuMs K annapaTHOMY 06eCreYeHUI0 BapbypyOTCs B 3aBUCMMOCTM OT crnoco6a Mcrnonb3oBaHus wto3a Plaza-2.
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MuHUMasbHbIE TPEGOBaHUSA K KOMMNbIOTEPY A5 MHAMBUAYaIbHOMO SIorMHA C 06paboTKON AaHHbIX B NaMsATy 63 COXPaHEHMWs Ha AUCK:
« [Mpoueccop Core 2 duo ¢ yactoTtoin 1 'y, nam Bbiwe

« OneparvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 4I'6

MuH1MasbHbIe TPE6OoBaHNSA K KOMMbIOTEPY A1 GPOKEPCKOro NorvHa ¢ 06paboTKoN faHHbIX B NaMATV 6€3 CoXpaHeHUs Ha AWCK:

e 2-X MPOLLECCOPHLIN cepBep Ha Intel Xeon kak MUHUMYM cepum 53XX UM aHaorMyHbIX npoeccopax oT AMD (2 dhusunyeckux npoueccopa,
KO/IMYECTBO si4ep OT 2-X U 60/ibLue)

« OneparvBHasi NamMsiTb He MeHbLue 24 ['6
* OTaenbHbIii KoHTponnep SAS. Kak MuHnmym 2 aucka B RAID1. [iBa pasgena 30 6.
MuH1MasIbHbIE TPE6OBAHNSA K KOMMbIOTEPY A1 6POKEPCKOro NorHa ¢ 06paboTKOM faHHbIX C COXPaHEHWEM Ha [UCK:

¢ 2-X NPOLECCOPHbIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHanornyHbIx npoueccopax ot AMD (2 chmanyeckmx npoteccopa,
KO/IMYecTBO sAep OT 2-X U 60/bLue)

* OnepatvBHas NnamsTb He MeHbLue 4 ['6
« OTgenbHbIl KOHTponep SAS ¢ pexrMoM KelumpoBaHus 3anvcu write-back. Kak muHumym 4 gucka B RAID10. [iBa pasgena 30 6
3.1.2.2. MporpaMmmHble TpeGoBaHUA

LLinto3oBoe MO nogfepxvBaeT criegytoLmne Bepcun onepaumoHHbIX CUCTEM:

Microsoft Windows 7 u cTapLue (8onyctumbl kak 32-6UTHble, Tak U 64-6uTHble Bepcun OC)

.

Microsoft Windows Server 2008 R2 n ctapLue (4onycTvMbl kak 32-6UTHble, Tak U 64-6uTHble Bepcumn OC)

Linux RedHat 6.0 (CentOS 6.0) u cTapLue (Tosbko 64-6UTHbIE BEPCUN)

Ubuntu 14.04 LTS / Debian u cTapLue (Tonbko 64-6UTHble BEpCUm)

3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO L/O3a C cepBepa paspabotunkos ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. M MHCTaNNSALUOHHOIO
thaiina - setup_SpectraCGate_x86_vx.x.x .exe (setup_SpectraCGate_x64_vx.X.x .exe), rae x.x.x - Homep Bepcuu MO, Hanpumep 6.3.0.

3anyctute nonyyeHHblli haiin setup_SpectraCGate_x86_vx.x.x.exe (setup_SpectraCGate_x64_vx.x.X.exe). YcTaHOBKa Npon3BoAMTCSA C
NMOMOLLBI0 MacTepa yCTaHOBKM.

i'é’- YcraHoBKa: SpectraCGate (gep.: 5.3.0.98) EI

Bac npveeTcTEyeT nporpamma InstallShield
Wizard ana SpectraCGate

MNporpatta Inskallshield(R) Wizard BENOAHAT YoTaHoBKY
SpectracCGate Ha KoMNEKTER, ANA NPOACIHEEHHA HIMMHTE
kHOMKEy "fdanee”,

MPEAYTIPEX AEHIME: flaHHan NporpamMma 3alMWeHa SaKoHamm
06 ABTOPCKHX NPABaX M MEX AYHAPOAHEIMH COMNAWEHHAMM,

= Hazag I Aanee = I OTMEHA

Puc. 5. Hayano yctaHoBKu

Haxmute kHonky "[Aanee" Ans npofo/KeHNs yCTaHOBKN.
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I-Er' YcTaHoBka: SpectraCGate (Bep.: 6.3.0.98) x|

Manka Ha3HAYEeHHA

HawmmTe kHoney "Adanee”, 9Tofkl YCTAHOBKMTE B 3T Nanky, HAammMuTeE KHomky
"MEHEHMTE", JTOOR BEIMOAHHMTE YCTIHOBKY B ADYCYHD Danky.

¥CTaHoERa SpectralGate B:

.-—/ C\Moscow Exchangel SpectraCGate), e |

ImstallShield

= Hazaa I fanee = I OTMEHA

Puc. 6. Manka HasHayeHUs

Mo ymonyaHuto A4ns ycTaHOBKM NporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/in Bac 3T0 ycTpavBaeT, HKMUTe
KHOMKY "[lanee" ons npogo/mkeHus 1 Bbibopa Buaa yCTaHOBKMU.

Ecnu Bbl XOTWTE BbINOIHUTL YCTAHOBKY B APYTYH Narnky, HOKMUTE KHOMKY "I3MEeHNTb..." 1 B NOSIBMBLUEMCS OKHE "/I3MeHeHne TeKyLel nanku
HasHayeHus1" BbIOEpUTE HOBYIO MankKy C MOMOLLBIO OKHa "lounck B nanke"; g5 nepexofa Ha ypoBEHb Bbille B AepeBe Nanok UCnosb3yite

KHOMKY J Bbl Takke MoXeTe co3farb HOBYIO Marky HasHauyeHust Npu NOMOLLM KHOMKN J NN BBECTY MYTb K Y€ CyLLecTBYIOLLei nanke
BPY4Hyt0 B nosie "VIMs nanku" B HMXHER YacTu OkHa. [11s1 cOXpaHeHUs] BHECEHHbIX U3MEHEHW HaxkmuTe KHomnky "OK" — OKHO M3MeHeHUst
nankn HasHayeHusa 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "fanka HasHadyeHua". HaxmuTte kHomnky "[anee" ansa npofosmsKeHus
1 BblbOpa BMAa yCTaHOBKM.

O6paTuTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTb Manky HasHaYeHWs TObKO Npy NepBoii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmbl “c Hynsi". B ocTasibHbIX C/lyyasx KHonka "M3amMeHnTb..." ByaeT HeakTBHa.

hw_,- YcTanobka: SpectraCGate (Bep.: 6.3.0.98) x|

Buva, ¥CTaHOBKH

BelfGop Havbones No4x0AALLEND BHAA YCTAHOBKH,

BEIGEPHTE BHA YCTAHOBKH.

{* Monnan

By A% T ¥CTAHOENEHE! BCE KOMMOHEHTEI NPOrparted. (Tpetverca
BONbLWE BCErO MECTA HA AMCKE. )

{" Boibopounan

Brifiop HEafx 0 kBl KOMAOHEHTOE NPOrpattel M NanKH, &
KOTOPOH OHHM BY AYT YCTAHOENSHE!, PACCHHTaHa Ha OnbITHEL
NONE30ESTENEH.

InstallShield

<= Hazag I Aanee = I OTHEHS

Puc. 7. Bug yctaHOBKU

BblGepuTe BapyaHT yCTaHOBKM, ONpeaensioLLuii CoCTaB yCcTaHaBMMBAEMbIX MPOrPaMMHbIX KOMMOHEHTOB. [ofiHas ycTaHOBKa Npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB Luo3a: Moayns P2MQRouter, 6u6nnoTekn cgate, 4ONOMHUTENbHBIX YTUIUT, & Takke KOMIIeKTa CpescTs
pa3paboTku. BbiGOpoUHas - 3T0 pasnyHble KOMGMHALMM NPOrPaMMHbIX KOMIMOHEHT.
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HaxkmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYOLLMIA Lwar.

{i¥ YcTanoeka: SpectraCGate (Bep.: 6.3.0.98) x|

BribopouHan yCTaHOBKA

BrIBEpHTE KOMAIOHEHTEI NPOrpakiEl, KOTOPRIE HEOBX0AMMO YCTAHOBHTL,

U.LBJ'IKHMTB SHAHOKE B CMHCKE HHXE, 4TOOb! MEMEHHTE CNOCob YWCTAHOEKH KOMAOHEHTA,

- UAHEEHHE KOMAOHEHTS

Moscow Exchange SPECTRA
Client's Gate files

Samples
£NA AEHHOMO KOMIOHEHTA
TpebyeTca 13M6 Ha wecTkom
AMCKE,

MNanka:
Z:\Moscow Exchangeh SpectraCGate),

MSHEHHTE. .. |

OTMEHA |

ImstallShield

I fanee = I

Cnpaeka Anck = Hazaa

Puc. 8. BbiGopouHas ycTaHOBKa

Bbl6epuTe TpebyeMble NPorpaMMHble KOMMOHEHTbI U KaTaslor 11 yCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTh pacnosoxeHa B CO0T-
BETCTBUU C aAMUHUCTPATUBHBIMU PEKOMEHAALMAMY.

HaxmuTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CEAYIOLLMNIA Lar.

fi¥ Ycranoeka: SpectraCGate (Bep.: 6.3.0.98) X

BapyaHTbl N0 AKNHYEHHA K TDDFDBDE CHCTEME

HacTpoika napaMeTpoE CoeAMHEHHA

{* BoigeneHHbLIA kaHan

{” PesepeHbIA KaHan

{” TecTosad cMCTEMA AnA pazpaboTamkos TO
{~ TecTosad cHCTEME ANA pazpaboTukEDE T1
" Mrposan cvcTema

{” CBOM NapaMeTpbl COBAHHEHHA

MNepeonpeAEnHTE CBOM NapaMeT PRl coeAHHEHHA (TP MW DMS aapec: nopT),
AedonTHEIA MHHE AMPEKTHEIR nkHE 1

|spectra-t1 e, cormn: 3001 |spectra-t1 LT, corn: 3000

AVPEKTHEIA MKHE 2 AVPEKTHEIA AKHE 3

Ispectra—tl Jmoesx, corm: 3003 Ispectra—tl Jmnoes, o 3004

ImstallShield

I Aanee = I

< Hazaa OTHEHS

Puc. 9. BapuaHTtbl nogkntoyeHus K TC

Bbi6epuTe TC, K KOTOPOI HeoBXxoAMMO NoakUMTLCA (production, TecToBast, UrpoBas v T.M.), UM BBEAUTE CBOM NapaMeTpbl 415 coeau-
HeHusi ¢ cepBepamy 6upxun. s KKLOro BapmaHTa NoAKIYeHNst napameTpbl COEANHEHNSI XPAHATCS B OTAEIbHOM KOH(UrypaumoHHOM
thaiine, KoTopbIin HaxogmTcs B katanore \links gupekTopun yCTaHOBKN:

BapuaHT NOAK/OUYEHUsI

®daiin c HacTpolKkamMu NOAK/IOUEHUSA

OonucaHue

BblgeneHHbli kaHan

links_public.prod.ini

MogkntoyeHne K Spectra 60eBoli KOHTYP
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BapumaHT nogkntoueHus

®daiin c HacTpolkaMy NOAKMIOUEHUA

OnucaHue

PesepBHbIii kaHan

links_public.rezerv.ini

MopakntoueHne K Spectra pe3epBHbIii KOHTYP

TecToBas cuctema Ans paspabot-
ynkoB TO

links_public.t0.ini

MogkntoyeHve K Spectra Ny6NYHbIA TECTOBLIV KOHTYP
- TekyLLasi Bepcus

TecToBas cuctema Ans paspaboT-
ynkoB T1

links_public.t1.ini

MopkntoueHne K Spectra Ny6/nYHbIA TECTOBBIN KOHTYP
- ByayLias Bepcus

WrpoBas cuctema

links_public.game.ini

MopxntoueHne K Spectra UrpoBoii KOHTYP

CBou napameTpbl coeiHEeHNA

links_public.custom.ini

MNoaknoyeHne, 3afaHHoe nonb3oBaresniem

Mocne ycTaHOBKM CChlfka Ha COOTBETCTBYHOLLMIA thalin c napameTpamy coegyHeHnss nponuckiBaeTcs B ini-cpaiine mogyna P2MQRouter
B napameTtpe connections_ini. Takoii noaxof No3BonseT ynpocTUTb NpoLecc nepekodeHns moayns P2MQRouter mexay nonvroHamu n
cuctemamu Spectra - 415 CMeHbI NOAK/OYEHWS LOCTATOYHO NPOCTO Nepe3anycTuTb UHCTAUTNSTOP U BbIGPATL HYXHbIV BapuaHT. ObpatuTe
BHVMMaHue, YTO B C/lyyae nepeycTaHOBKM UM AeUHCTaNNsALmMmn cuctembl katanor \links n chaiin ¢ nonb3oBaTeNbCKMMK HACTPOKaMmn Nog-
KntoveHus (links_public.custom.ini) He yganstoTcs.

B nonsax cekumu nosb30BaTesIbCkyx HACTPOEK 0TOBPadKatoTCS:
 [py nepBoHavasbHOI ycTaHoBke MO - 3HayYeHWst Mo ymonyaHuto (napameTpbl 13 links_public.t1.ini B kayecTBe npumepa).

« [pun nepeyctaHoBke MO - nonb3oBaTenbckue napameTpbl nogknouenns us links_public.custom.ini unm client_router.ini. Ecnu daiinbl
OTCYTCTBYIOT, TO OTOOPaXatoTCA 3HAUYEHUS MO YMOYaHUIO.

{* CBOM NapaMeTpbl COBAHHEHHA

MNepeonpefenHTe CBOH NapaMeTpel coedHHEHHS (IP unn DMS agpec: nopT),
AedonTHEIA MHHE AMPEKTHEIR NkHE 1

|spectra-t1 e, comm: 3001 Ispectra-tl LT, corn: 3000

AVPEKTHEIA MKHE 2 AVPEKTHEIA MKHE 3

|spectra—t1 o, corm: 3003 |spectra—t1 e, cornd 3004

Puc. 10. CeKuumsa nonb3oBaTe/IbCKUX HACTPOEK NOAKIIOHEHUS

HanomuHaem, 4To 415 BbIGopa NpaBu/bHbIX aAPECOB NOAK/THOUEHNS HEOOXOANMO NPOKOHCY/IETVPOBATLCS C BALLMM GPOKEPOM W/WN CAYX-
60V TEXHUYECKOV NOAAEPXKKA BUPXKM.

HaxxmuTe kHonky “[anee”, 4Tobbl aKTMUBMPOBATL CMEeAYoLLMiA Lar.

i'é’- YcTaHoBKa: SpectraCGate (gep.: 6.3.0.98)

BHon B CHCTEMY

¥EA¥HTE HMA NONEZ0EATENA W Napanke

ANA YCNeWwHoi YoTaHOBKKH NPOrpantHore oBecneYeHnA Heobo AMMD 334aTE KOPPEKTHOE HMA
NoAEZ0EATENA (NOrMH) M Naponk.

NriAH

USERMAME

MAPCNE

InistallShield

I Aanee = I

< Hazaa OTHEHS

Puc. 11. BBog nornHa n napons

BBeauTe NI0rVH 1 Naponb A5 BbIGPAHHOMO Ha NpeAblayLleMm Liare nogkntodeHnsi. O6paTuTe BHAMaHWe Ha TO, YTO SIOMUHbI U Naponu ot
60€eBbIX NOAK/OUYEHNIA, TECTOBbIX 1 UTPOBbLIX — PasHble.
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Mocne ycTaHOBKW /TOMVH ¥ Naposib NPOMNMCLIBAKOTCS B OTAENbHOM KOHMrypaLvoHHoM chaiine auth_client.ini, KOTopbIi HaxoaUTCS B KaTa-
nore \auth gupekTopumn yctaHoBKM, a B ini-haiine mogynsa P2MQRouter B napameTpe auth_ini ykasblBaeTcs cCbl/lka Ha 3TOT chaiin.

Mpu nepeyctaHoBke MO B nonsix hopmMbl OTOOPAXKAKOTCA 3HAYEHUS SIOTMHA M Napons, 3agaHHble B auth_client.ini unn client_router.ini.
O6paTnTe BHUMaHWe, YTO B C/lyyae nepeycTaHOBKM MW AeNHCTaNNALMU cucTeMbl katautor \auth v dhaiin ¢ ayTeHTMNKALMOHHLIMU faH-
HbIMKM (auth_client.ini) He yaansioTcs.

HaxxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.

i'-r.:!!' Ycranoska: SpectraCGate (Bep.: 6.3.0.98) x|

JaperwcTpuposarts cnyycby Windows

PerkcTpaumA cepemca 'SPECTRA_CGATE_Router'

MprnoseHHe FZMORouLer exe’ ABNAETCA
Aa30BRIM MOAYNEM CHCTEME 0DMEHA
Co0BWEHHAMH TC, OHO MOMET DBITE
3APErMCTOHPOEEHD KAk CEPEHE K
3AMYCKATECA ABETOMATHYECKH NPH CTapTE
QZ, ECAM CEPEMC HE 3apErHCTPHPOESH (MK

[V 3aperHcTpHpOBATE CEpEHE

Mo oKOHYaHkK OCTSHOENEH), BEl MOMETE SaMYCTHTE
[” weTaHoBKH sanyCTHTE MPHADHEHHE EPYHHYHD C MOMOLWLEHD
CEPBMC KoMaHAHoro tafing 'skark_router,cnd’
KOTOPEIA HEX0AMTCA B KATanore
YCTSHOEKH,
InstallShield

<= Hazag I Aanee = I OTHEHS

Puc. 12. Peructpauus poyrtepa kak cepsuc OC

Mpu Heo6xoAMMOCTU YCTaHOBUTL poyTep Kak ceperc OC Windows BbiCTaBuTe YeKOOKC 1 HaXKMUTE KHOMKY "[anee", 4Tobbl akTMBMPOBATb
cnefywoLuii war.

Ecnv npu uHctannsuumn P2MQRouter He 6b11 3aperncTpupoBaH Kak cepsuc OC, B fasibHeliLLeM 3T0 MOXHO UCNPaBUTb BPYUHYH, BOCMO/Tb-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTtnsa.

i'é’- YcTanobka: SpectraCGate (Bep.: 6.3.0.98) x|

FoTOBA K YCTAHOBKE NPOrpaMMbl

Mporparka roToOES K HAYany YCTSHOBKH,

HammiTe KHoMKY "¥eTAHOBMTE", 4To0B! HEYETE YCTEHOBKY,

YTobkl NPOCMOTRETE HAM M3MEHMTE NapaMeTpkl YCTAHOEKH, HI%MHTE KHONKY "Hazaa",
HammrTe KHoMKY "OTHEHa" ANA BBX0Aa W3 NPOrPaMMel.

InstallShield

< Hazag I | WCTEHOEMTE I OTHEHS

Puc. 13. 3anyck yctaHOBKU

Haxxmute KHoMKy "YCTaHOBUTL", YTOGbI Ha4YaTb YCTAHOBKY.
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i'é'- ¥cTaHoBKa: SpectraCGate (Bep.: b.3.0.98) x|

MporpammMa InstallShield Wizard zapepliena

Mporpawmma InstallShield Wizard yonewHo yoraHosmna
SpectraCizate, HammuTe kHonky "ToOTOED" ANA BRIXOAE M3
NpOrparsd.

= Hazag I FoToEn I CTHeEHS

Puc. 14. 3aBeplueHne yCTaHOBKU

Haxmute KHonky "MoToBo" A9 3aBepLUeHns npoLecca yCTaHOoBKW.

3.1.4. YctaHoBKa NO B cpeae Linux

[nctpnbytns Cgate ans cpefbl Linux cOCTOUT U3 MHCTAUIIALMOHOIO CKpUNTa 1 apXxusa, B KOTOPOM HaxXOAATCA 3arpyxaemble MOAyu npo-
ekTa cgate 1 npoekTa cgate_java, thaiinbl include, chaiinbl gokymeHTauum 1 ainnbl npuMepoB. AUcTpubyTB AOCTYNEH AN CKaYMBaHUS
no agpecy: ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.

MopsAfoK ycTaHOoBKY:
1. BbINO/HUTE KOMaHAY:
chmod 755 ./install.sh
2. BbInonHuTe KomaHay:
./install.sh ./cgate_linux_amd64-5.3.6.11.zip
BHumaHue! Vivia apxvsa npreasaHo k Bepcun MO 1 MOXET OT/INYaTbCA OT MUMEHW, KOTOPOE YKa3aHo B NMpUMepe BbILLe.
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTe nonHbIii NyTb K KaTasiory, B KOTOPbI Bbl XOTUTE pacrnakoBaTb LUJ/H03.
. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxuTe N0rMH nosib3oBarensi.

. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxuTe naponb nosb3oBartens.

o o b

. JanbHelilwme Wwarn ycTaHoBKM pa3/imyatoTcs B 3aBUcMMocTu ot Bepcumn OC Linux, ycTaHOB/IEHHOW Ha KOMMblOTEpe:
« Debian 6:
o YcTaHOBUTb NakeT ant
o YctaHoBuTb nakeT openjdk-6-jdk (komnnaaLmMa NpuUMepoB java)
O YCTaHOBUTb NakeT g++ (KoMNUAALMs npumepos C++).
¢ CentOS 6:
o YCTaHOBUTb NakeT gcc
0 YCTaHOBUTb NakeT gcc-c++ (Komnmnsauus npyMmepos C++)

o YcTaHOBUTbL NakeT ant (KOMNUNALMSA NPUMEPOB java).
3.1.5. PekomeHgauum no paspadoTke

3.1.5.1. cnonb3oBaHWe TECTOBbLIX NPUMeEpPOB

[lns npoBePKM KOPPEKTHOCTH ycTaHOBKM MO 1 rOTOBHOCTM K pa3paboTKe MOXHO BbINOSIHUTL TECTOBYHO C6OPKY NPUMEPOB U UX UCMIOSTHEHNE.
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Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnatgopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples ans Linux. C60pka NpMMepoB BbINOSHAETCA 3anyCKoM CH0POUHbLIX CKPUNTOB, KOTOPbIE pasnnyatoTcs B 3aBUCU-
MOCTV OT MCNosb3yemoi NnatopmMbl 1 A3blka NporpamMmmupoBanus. Ana OC Linux pekomeHayeTcs caenarb KON NpyMepoB B CBOEM
[OMallHeM KaTasiore n cobmparb nx oTTyaa.

OnucaHne nNpuMepos:
1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHUS arperMpoBaHHOrO CTakaHa Ha MOKYNKy M npogaxy no (OMKCUPOBAHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_FUTAGGR50_REPL. Npun Haxatun Enter B outfile BbIBOAMTCA cpe3 cTakaHa.

KomaHga pns 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

e isin_id - id uHCTpymeHTa;

« depth - rny6uHa BbIBOAMMOro cTakaHa B chaiin (He 6onbLue 50);

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IIOUYMTb 06pATHOE Hanpas/ieHne COPTUPOBKY (NapameTp UCNOoNb3yeTCs 4151 MIHCTPYMEHTOB C 06PaTHOW COPTUPOBKOIA).
2. Mpumep repl

repI - NoNyYeHne pensikn AaHHbIX No NOTOKY. MpuMep neyaraeT BCe Nonyyaemble coo6u_|,eva B |Og. Mpu pa3pbiBe coegnHeEHNA pennka
HauyMHaeTca cHavana. BXoAHbIX apryMeHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanornyeH repl. OTAMUMe 3ak0YaeTcss B TOM, YTO MOC/e paspbiBa CoeAVHeHUs repl_resume npogosmkaeTt
pennvky ¢ nocnegHero coobuieHns TN_COMMIT. BXoAHbIX apryMeHTOB HET.

4. Npumep send
send - BbicTaBNsIET 3a8BKy HAa SPECTRA. BbiBOAUT B /107 OTBET TOProBOW CUCTEMbI. BXOAHbIX apryMeHTOB HeT.
5. Mpumep orderbook

orderbook - npvMep NOCTPOEHMS arperMpoBaHHOro CTakaHa Ha MoKynKy U NpoAaxy no MKCMpoBaHHOMY UHCTPYMEHTY no online NoToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_FUTORDERBOOK_REPL. PekomeHgyeTcs ans pa3pabotku late join 1 MUHUMUK-
3aUmMn BpeMEHW NPoCTos NpY 3aKayke apxuBHbIX AaHHbIX. MNpu HaxaTum Enter B outfile BbiIBOAMTCA cpes cTakaHa.

KomaHnga ans 3anycka:

orderbook ISIN_ID depth outfile [r]

BXxoAHble apryMeHTbI:

* isin_id - id nHCTpymeHTa;

* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhaiin (He 6onbLie 50);

« outfile - chaiin ana neyatTn ctakaHa,

* I - BK/IIOUUTb 06paTHOE HanpaB/ieHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
6. Mpumep p2sys

p2sys - NpyMep aBTopusaLmy poytepa u3 cgate. MoBTOPSET B LWKe cregyoLime geicTBus:

 [ocblnaet ownboyHbIl Habop (login, pwd), B oTBET nony4yaet coobuieHne logon failed;

« [Mocne 3aToro nockinaet NpasubHbIi Habop (login, pwd);

» Ha coo6LyeHne 06 ycnewHoi aBTopr3anum nocklnaercs 3anpoc Ha logout;

* BosBpar k Hauany.
7. Npumep send_mt

send_mt - npumep MHOroNOTOYHOM NOCLINKK 3aABKU. (MpuMeYaHne: KOMNMAMPYETCA TONbKO NOA KOMIUAATOPaMu, NoOAAEePXBaIOLLIUMM
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpefe 2 obpabatbiBatoTcs reply Ha nocbinaembie 3asBKU.

[ns ncnonHeHnsi NpMMeEPOB HEOGXoAMMO ybeanTbesi, UTo P2MQRouter 3anylieH 1 coeiMHeH ¢ ceTbto Plaza-2 (aHa/im3om coobLuieHwit
poyTepa), B AOCTYNHOCTY 61MbnmnoTek Plaza-2 ans 3anyckaemoro dalina npuMepa (Bo3MoXHO noTpebyeTcsi fo6aBeHne katasiora Moscow
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Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHus PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Bawieii
cpese pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiiios.

MpumMeyaHue: YkasaHHble NPUMEPbI He nNpegHasHaveHbl A1 KONMpoBaHUS U UCNOJb30BaHNA B pa60Te C AaHHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. /iIcnonb3oBaHue aTux npumMepoBs ans pa60TbI C pea/ibHbIMU JTOTMHaMN KaTeropnyeckn 3anpeuieHo.

3.1.5.2. PacnpegeneHHble KOHUrypauum

MpunoxeHue nonb3oBarens ¢ cgate v Mogynb P2MQRouter MoryT hyHKLMOHMPOBATL Ha pasHbiX KoMMbloTepax. [/ pasHeceHus poytepa
1 KIIMEHTCKMX NPUMIOXEHUI HA pasHble KOMMbIOTEePbI B CETU 6poKepa CNeayeT YCTaHOBUTL pPOyTep U3 AUCTPUOYTUBA HA KOMMbIOTEP, C KOTO-
poro 6yAeT OCyLLECTBAATLCS AOCTYN B CETh GUPXU, YCTAHOBUTL cgate 13 AUCTPUBYTMBA Ha KOMMbIOTEP, rae 6yaeT paboTatk NpuUioxeHue
nosnb30BaTens, U cenatb CeayoLe HacTPOKK:

« CO CTOPOHbI K/IMEHTA:
o YcTaHoBWTL cBOMicTBa Host, Port B 3HaueHusi, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleil KopnopaTuBHON CETU.

o lNpaBuIbHO YCTaHOBUTL CBOWCTBO Password — fioKasibHblii naponb npunoxeHvst AppName Ha poyTepe. MNpy coeiuHeHNN NpUIoxXe-
HUA 1 poyTepa BHE NPefernoB OfHOTO KOMMbIOTEPA, TpebyeTcs 3a/jaBaTb Naposib I0KaIbHOTO CoefyHeHWs1. [aporb I0KaIbHOTo Cco-
€[VHEHUS 1 Napo/b AJ1st ayTeHTUMKALMY NPUNOXEHUS B ceTu Plaza-2 — 3To pasHble Belwu! Henb3s ux nytatb.

» CoO CTOpPOHbI poyTepa:

o B ini-chaiine poytepa B cekumm [AS:Local] nponucats cTpoky <AppName>=<local password>, rae AppName u local Password — nmvs
NPUIOXEHNA U €ro NOKasbHbI Naposb — JO/MKHbI COOTBETCTBOBATL NapameTpaM, nepefaBaemMbIM K/IMEHTCKM NPUIOXKEHUEM.

3.1.5.3. PekoMeHAaLMM NO BK/IIOUEHUIO paHTalimoB MB B Npu/ioXeHue Nosb3oBaTessi NPy pacnpocTpaHeHun
nonb3oBaTesIbCKoro MO CTOPOHHMM KOMNaHUAM

Habop ¢haiinos, KOTOpbI KONMPYETCA B KaTaslor ycTaHOBKM LWo3a Moscow Exchange\SpectraCGate\bin, a Takke cXeMbl faHHbIX U CO06-
LLleHWi1, Haxogswmecs B katasniore Moscow Exchange\SpectraCGate\SDK\scheme, A0/mKHbI KOMMPOBATLCSA NO/b30BaTENEM U3 KaTasiora
YCTaHOBKM B KaTasior CO CBOVM NPUIOXKEHNEM U PaCNpPOCTPAHATLCA BMECTE C HUM.

He fonyckaeTca ucnonb3oBaHne pasnnyHbIx Bepcuii Moayns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He SBNSIOTCS COBMECTUMbIMU.
Mpu ycTaHOBKe NPUIOXKEHWS NOJb30BaTENsA CneayeT KOHTPOMPOBaTb, YTO UCMO/b3yeTcs Ta Xe camas Bepcus P2MQRouter, YTO 1 npu
pa3paboTke.

3.2. CocTtaB TpaHcnupyemoii nHchopmayum
B faHHOM pa3szene onucbIBAETCS COCTaB MHhopMaLum, TpaHcIMpyemoii B Lio3e Plaza-2.
Bce TpaHc/MpyeMble AaHHble pasgeneHbl Ha criefytoLme ornyeckue rpymnmbi:
» CnpaBoyHas uHgopmauus
« ToproBasi MHchopmaLysi
* VHchopmaums ans BoCCTaHOBNEHNSA
* VHchopmaumsa o cpeacTBax U MMMuUTax
* KnupvHrosas uHgopmaums
* VHdopmaumsa 06 nHpekcax n kypcax

* BcnomoraTtesibHble MHCpOpMauMOHHbIe NOTOKU

3.2.1. CnpaBo4Hasa nHdopmayus
CnpaBoyHast UHopMaLsa COAEPXKNT Crieaytolme AaHHbIe:
» PacnvcaHue 1 ctatyc TOproBbIX ceccuii

VHchopmaums o BpeMeHV NpoBeAeHNs TOPrOBO CECCUM U €€ COCTaBNALLMX, TakvX Kak NMPOMEXYTOUHbIA KNVPYHT, BEYEPHAS ceccus
[OCTynHbl B Tabnuue session notoka FORTS_FUTINFO_REPL . B 310l e Tabnmue ykasbiBaeTcs cTaTyc Ceccuu, YTo no3BOssieT OT-
C/IeXMBATb U3MEHEHUS PEXVMa CECCUN.

» CnpaBOYHUKM MHCTPYMEHTOB 1 6a30BbIX aKTUBOB, MX CBOWCTBA

HasHauyeHHble B  TOProByld Ceccuio  (DblOYEepPCHble  WHCTPYMEHTbl  focTynHbl B Tabnuue fut_sess_contents notoka
FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI TakXe NepeyncsieHsbl B 3Toi Tabnuue. ONUUOHHbIE MHCTPYMEHTbI TPAHCIMPYHOTCSA
B Tabnuue opt_sess_contents notoka FORTS_OPTINFO_REPL. CnpaBo4HUK 6a30BbIX aKTVBOB (hblOYEPCOB NpeacTaB/eH Tabnuueli
fut_vcb notoka FORTS_FUTINFO_REPL.

YKa3saHHble CrpaBOYHUKN MOTYT 06HOBNATLCA B xoge TOpFOBOVI ceccuun, Hanpumep, B pesynibtate NpuoCcTaHOBKN TOProB Mo KakoMy 6o
NHCTPYMEHTY U1 BO BpeMsA onepaunn pacluimpeHnsa TIMnMIUToB LiEH.
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+ CnpaBOYHUKN (OUPM U KIINEHTOB

TpaHcnupytoTca B Tabnuuax dealer u investor notoka FORTS_FUTINFO_REPL. B gaHHbIX cnpaBoYHUKaX AOCTYMHbI UCKMHOYUTENBHO
CBefleHNs 0 KIMeHTax cBoe hupmbl.

» CnpaBo4HuK obnurauuii
O6nuraumm onucbiBatoTca Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoyHuk napameTpoB obnurauuii fut_bond_registry,
CMpaBOYHMK MHCTPYMeHToB obnuraumin fut_bond_isin, HK Ha gatbl Beinaat kynoHos fut_bond_nkd, pasmepb! BbinaiaT HOMUHAILHOW
cTtoumocTtu obnurauymum fut_bond_nominal.

* KoahchuumeHTb napameTpruyeckoii KpUBoi BONaTUALHOCTM A/1S ONLUYOHOB

TpaHcnupytoTca B Tabnuue  volat_coeff  noTtokos FORTS_MISCINFO_REPL, FORTS_RISKINFOBLACK_REPL n
FORTS_RISKINFOBACH_REPL.

[ns ocyllecTBNeHsl onepauuii Ha pbiHKax TOprosoii cuctembl SPECTRA cucTema nosb3oBaTtenst Ao/KHa NoslydaTh B pexyme OH-naiiH
o kpaiiHeii Mepe creayoLye CnpaBoYHble AaHHbIE:

» PacnvcaHue ceccuii (session)

» CnpaBoyHuk MHCTpyMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBas uHcpopmaums
ToproBasi MHGhOpMaLUs BKIKOYAET B cebs:
. ArperI/IpOBaHHbIe CTaKaHbl

dOpPMUPYIOTCS HA OCHOBE CUCTEMHBIX 3as1BOK N0/b30BaTeseil NyTeM CyMMUPOBaHWS 06bEMA [i/191 KaXKA0r0 UHCTPYMEHTA, LLIEHOBOTO YPOB-
HS1 M HanpaBneHusl 3asBkU. OGHOBSIOTCS B PEXMME OH-NaliH U SIBMISIOTCS OCHOBHBIM CMOCOGOM NOJyYEHWst MHGIOPMALIMK O TEeKyLLIMX
LleHax 1 o6bEMax. Monb3oBaTeslb MOXET BbIGpaTh XenaeMyto riy6uHy cTakaHa 13 BapraHToB 5, 20 niu 50 LieHOBbIX YPOBHeli B KaXX40M
U3 HanpaBneHui; AaHHbIl BLIGOP OCyLLEeCTBASIETCS NPU KOHAUIYPUPOBAHW JTOTUHA U HE MOXET GbiTb U3MEHEH B X0Ofe TOProBOii Ceccuu.

CrakaHbl TPaHCINPYOTCA HECKO/IbKMMW NOTOKaMn pennkaunmn Plaza-2:

o ina dblouepcoB U COCTaBHbIX WHCTPYMeHTOB - notokn FORTS_FUTAGGRS5_REPL, FORTS_FUTAGGR20_REPL wun
FORTS_FUTAGGR50_REPL

o [na onunoHos - notokn FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL
* O6LepbIHOYHbIE NOKA3aTENM

B cocTaBe 06LLepbIHOYHbIX NOKa3aTesnei TpaHCIMpyeTcs Takas MHPOPMaLMs Kak yyiume 3asBKy Ha MOKYMKY U NPOAaXYy, LieHbl OTKPbITUSA,
3aKpbITUSA, TEKyLIME pacyeTHbIe LeHbl 1 T.N. [JlaHHas nHdopmaums TpaHcpyeTcs B coctaBe notokoB FORTS_FUTCOMMON_REPL u
FORTS_OPTCOMMON_REPL ans cbto4epcoB 1 ONUMOHOB COOTBETCTBEHHO.

 )KypHan 3asBOK N0/Ib30BaTeNs (a Takke - NOoMHbIN XypHas 3asBOK TOProBoli CUCTEMbI)

B XypHane 3asBOK NONb30BaTeNs TpaHC/AMPYeTCs BCA MCTOpUA onepauuii mo 3asiBkam nonb3oBartens. YXypHasbl 3asiBOK NOMb-
30Batens AOCTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL pans dbtovepcoB, Tabnuue orders_log notoka
FORTS_OPTTRADE_REPL ansa onunoHoB, a Takke B Tabnuue multileg_orders_log notoka FORTS_FUTTRADE_REPL ans 3aaBok no
COCTaBHbIM MHCTPYMEHTaM.

B cnyvae, ecnv nonb3oBatenb NpU KOHAMIypaLum norvHa ykasan onumio "MosHbliA XypHan 3asBok’, NTOMUMO CBOWX 3asBOK, MO/b30-
BaTeslb OyAeT nonyyaTb NOMHbIV XypHas BCex onepauuii ¢ 3asiBkaMn Ha pbiHKe B aHOHMMW3MPOBaHHOM BUAE, JOCTYMHbIN B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* JKypHau1 caenok nosnb3osarens

CogepXunT CNMCOK BCEX COBEPLLEHHBIX NOMb30BaTENEM 3a TEKYLLYI Ceccuto cAenoK. XXypHasbl CAeMOoK Nonb3osatesns AOCTYMHbI B Ta-
6nuue user_deal notoka FORTS_FUTTRADE_REPL gns dbtouepcos, Tabnuue user_deal notoka FORTS_OPTTRADE_REPL gns on-
LIMOHOB, a Takxe B Tabnumue user_multileg_deal notoka FORTS_FUTTRADE_REPL ans caenok no CoCTaBHbIM UHCTPYMEHTaM.

* )KypHan cfenok Toprosoii cUcTeMbl

CofepXuT CMUCOK BCeX CAENOK, COBEPLUEHHbIX BCEMU NOMb30BaTENAMM 3a TeKyLLyl ceccuio. [laHHble CAEMNOK YyXnX nosb3oBareneil
npegcTaBfieHbl B aHOHMU3NPOBaHHOM Bue. XXypHasibl CAeNokK Nonb3osarens 4oCcTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbloYepcoB M OMNUMOHOB, a Takke B Tabnuue multileg_deal gns caenok no cocTaBHbIM UHCTPYMEHTaM.

3.2.3. UHchopmauma ansa BOCCTaHOB/IEHUA

[lns o6ecneyeHns BO3MOXHOCTU GbICTPOro BOCCTAHOB/IEHNS NOTyYEHUSI TOPrOBOI MHGDOpMaLuK nocne notepu coeimHeHnst co SPECTRA,
paBHO Kak v 415 peasimsaunm cueHapus no3gHero NoAkMoyYeHus K bupxe, B coctase LWto3a Plaza-2 ocyllecTBnseTcs TpaHensaumua nepu-
O[INYECKUX CPE30B TEKYLUMX CTaKaHOB B HearpernposaHHOM Bue. 3TO NO3BOMAET NOMYYUTb aKkTyaslbHOe COCTOSIHWE CBOWX 3as1BOK (a B
cnyyae NoaKMYeHHON! onumm "ToMHbINA XypHan 3adBoK" - BCEX 3aBOK B CUCTEME) Ha TeKYLLMA MOMEHT BPEMEHM.
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Cpesbl aKTUBHbIX 3a5BOK TPAHC/IMPYIOTCA C NepUoAMYHOCTLIO 1 MuHyTa B notokax FORTS_FUTORDERBOOK_REPL ansa dbtoyepcos u
FORTS_OPTORDERBOOK_REPL ans onuvoHos.

3.2.4.

WHopmalms o cpeacTBax U IMMuUTax

Bk/itouaeT cnegytowye AaHHble:

3.2.5.

MHhopmaums 0 no3numsx

TpaHcnupyeTtcs B BUAe BpeMeHHbIX cpe3oB B notoke FORTS_POS_REPL. [Ina kaxoro 3HaueHust no3vuum AoCTyneH naeHtudukarop
nocnefHen caenkv, BoeaHel B pacyeT 3anmncu no nosuuum.

MHchopmauws o cpeacTBax v MMMUTax KIMeHToB

TpaHcnvpyeTtcs B BUAE BPeMeEHHbIX cpe3oB B noTtoke FORTS_PART_REPL. [ns kaxaoro 3Ha4eHns KNMEHTCKOro cyYeTa ykasaHbl pasme-
pbl CPeACTB (Kak AeHer, Tak 1 3a/10roB) Ha Ha4Yao TOProBol ceccuu, TekyLLme 1 pe3epBbl CPeCTB.

KnupuHroBasa uHdopmauus

KnupuHrosas nHchopmaumsi, TpaHcimpyemasi B coctase wwito3a Plaza-2 BkiouaeT cregyowme gaHHble:

3.2.6.

PacyeTHble LieHbl KNMpuHra

PopMUpyHOTCS B MOMEHT NPOBEAEHUS BEYEpHEro KnnpuHra. JocTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMW LieHaMN BK/OYAET Takke WHCTPYMEHTbI, CPOK AelCTBMSA KOTOPbIX 3aKOHYW/CS, YTO NO3BOMISIET UCMOMbL30BaTh AaHHYHO
Tabnuuy ANa nonyyYeHusa npasusbHbIX LEH MO KOTOpbIM ByAeT npov3seseHa noctaska.

BM NpoMexXyTo4yHOro KavpuHra

BapuaunoHHas Mapxa NpoMeXyTO4HOro KMpuHra goctynHa B Tabnuue fut_intercl_info notoka FORTS_FUTINFO_REPL ans dblouep-
coB u Tabnuue opt_intercl_info notoka FORTS_OPTINFO_REPL ans onumoHoB.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsioT 3asBKy, NepeBbICTaBIEHNE KOTOPbIX B KAIMPUHT He 6bl/10 NPOM3BEAEHO MO NPUYMHE HeXBaTKM cpecTBa. PeecTp Ans dobio-
yepcoB TpaHcavpyeTcs B Tabnuue fut_rejected_orders notoka FORTS_FUTINFO_REPL

Cpe,qCTBa K/IMEHTOB MO pe3ynbrataM KJIMpuHra

BkntouatoT B ce651 MHhopmaumio 0 CymMMe CPeACTB Ha cYeTax, ABWKEHUN N0 cyeTam, cbopax, CyMmmapHoM MO 1 BM Ha MOMEHT KAavpuHra.
TpaHcnupytotcsa B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOJIHEHNE onunoHos

NHcopmaymsa 06 nHgekcax n Kypcax

B cocTaBe AaHHOI rpynnbl NPUCYTCTBYET CreayoLas nHopmaums:

3.2.7.

TekyLime 3HayeHuss nHaekcos PTC

BkouaeT TekyLme 3HaueHnss GUpPXEBbIX NHAEKCOB. 3HAYEHUS1 B AaHHOI Tabnuue 06HOBASIKOTCA C NepuognyHocTbio 15 cekyHa. B co-
cTaB MHcopmaLum 06 nHaekcax BXoauT 3HaueHue kypca USD, ¢ ncnonb3oBaHveM KOTOPOro 6bi1 Mpov3BeAeH pacyeT uHaekca. laHHble
TpaHcampytotca B notoke RTS_INDEX_REPL.

3HauyeHua KypcoB BaUTiOT

CopfepxaTt 3HauYeHUsi KypcoB BasloT, UCMO/b3yeMble B TOProBoii cucteMe A5t 06paboTkm KOHTPAKTOB, PacCUUThbIBAEMbIX B BasltOTe, OT-
NMYHOI OT py6neid. 3HaueHNns KypcoB BastoT AOCTYMNHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomoratesibHble MHd)OpMaLIMOHHbIe MOTOKU

B pgaHHyto rpynny oTHECEHbI VIHqJOpMaLI,VIOHHbIe NOTOKKU, NnpegocTasnAowne AoNnoSIHNTE/1bHbIE d)yHKLI,VIVIZ

TekyLume 3Ha4YeHUs: BapUaLOHHON MapXu
TpaHcnupytotcsa B notoke FORTS_VM_REPL B pa3pe3e no3uuuii KIMEHTOB.
TekyLime 3Ha4eHns BoNaTuiLHOCTU U TEOPETUYECKUNE LieHbI AN ONUUOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL .

3.3. OCOOGEHHOCTU NCMNO/Ib30BaHUA LW/KO3Aa

3.3.1.

CnyxeG6Hble Noss penankauum

Kakgasi pennvuypyemasi Tabnnua MMeeT B CBOel CTPYKTYpe TPy NePBbIX Nosist (OUKCUPOBAHHOTO TUNA i8, NpeAHa3HauYeHHbIX Ans obecne-
UEHVSI MexaHn3ma peninkaumm:
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replID — yHVKanbHbIi naeHTUdmMKaTop 3anvcu B Tabnuue. Mpy BCTaBKe KakAoii HOBOI 3an1cy, 3Toil 3anucy NpYcBanBaeTcs YHUKabHbI
uaeHTudguKaTop. HecMoTpsl Ha To, UTO TabMLA MOXET UMETb HEKUI NEPBUYHBINA KoY, onpefensiemMblii GU3Hec-Norvkoi, Ans Lenei
pennukauuy Bce paBHO NEPBUYHBLIM U YHUKaUIbHBIM MAEHTU(MKATOPOM siBnsieTcs none repliD.

replRev — yHVKas1bHblIii HOMEP U3MEHEHMS B TabnvLe. Mpu 1to60M U3MeHeHUW B Tabnuue (BCTaBke, PeAakTMPOBaHUW, yATEHUMN 3annch)
3aTpoHyTas 3an1ch NoslyyaeT 3HadeHue replRev, paBHoe MakcumManbHoMy replRev B Tabnuue A0 U3MEHEHWs +1.

replAct — replAct — npu3Hak Toro, 4To 3anuck yaaneHa. Ecnu replAct He HyneBoli — 3anuck yganeHa. Ecnu replAct = 0 — 3anucb
aKTUBHa..

3.3.2. KomaHgbl

[ns oTnpasky KOMaHg, HeobxoanMmo co3gartb nybnukarop ¢ napamerpamm NAME = FORTS_SRYV, category = FORTS_MSG. [1ns nonyyeHuns

OTBETOB Ha OTMNpaB/iEHHbIe COOBLLEHUST HEOBX0AMMO B (DYHKUMU OTNpaBku cooblieHns 3agatb conar CG_PUB_NEEDREPLY, a Takke
co3farb NoANUCHKK € TUNom p2mareply.

B cnyyae ownbkn B gocTaBke N 06paboTke COOOLLEHUSI HA CUCTEMHOM YPOBHE, KOA, KNMeHTa MOXET NOMy4nTb IMO60 owmnbKy nNpw BbINos-
HeHUN PYHKLMM OTNPaBKM COO6LLEHMS], MO0 OTBETHOE COOOLLEHNE CneumanibHOro Tuna "cucteMHas owmnobka” (msgid=100):

Mone Tun OnucaHune
code i4 Kop Bo3spata
message c255 TekcT coobLLeHus.

O6paTl/ITe BHMUMaHKe, 410 coo6u.|,eH|/|e "CMCTEMHas OLLIMOKA" MOXET ObITb OTnpas/IeHO B OTBET Ha no6oe COOﬁLLI,eHVIe BGU3HEC-NT0TUKU.
3.3.3. KOHTpONb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA pfeiicTByeT cuctema orpaHu4yeHnst aHoOMaslbHOW akTUBHOCTU K/TMEHTCKMX NPUNOXEHUA. OHa He MO3BOMSET NPUIOXEHNIO
nonb3osartens (ogHomy noruHy B cucteme SPECTRA) npuckinatb 6051ee OroBOpEHHONO B 3a8BKe Ha NMOAK/OUEHNE KOIMYEeCcTBa COOOLLEHWI
B €MHWLY BpeMeHW. B HacToALWMin MOMEHT MOXHO Nosy4nTb f10rMH B cuctemy SPECTRA c orpanuuennem 30, 60, 90 u T.4. TOProsbix
onepauwii B cekyHay. K ToprosbiM onepawuusim 0THOCATCS BCe KOMaH/bl ynpasneHns 3asiBkamu. KonmuecTBo HETOProBbIX (BCeX OCTasbHbIX)
onepauuii gns n6oro Tuna norvHa orpaHnyeHo 1000 B cekyHAY.

Mpy NpPeBbILLIEHUM NIMMUTA COOBLLEHWIA, CUCTEMA KOHTPO/IS HEe TpaHC/MpYeT coobLueHre B sapo TC, a nocbliaeT nosib30BaTento coobLue-
HWe-0TBET C yBEAOM/IEHNEM 06 0TKase B 06CNyxXuMBaHuM, msgid=99 crnegytolleii CTpYKTYypbI:

Mone Tun OnucaHne

queue_size i4 KonnuecTBo coobLieHnin nonb3oBaTens

penalty_remain i4 Bpems B MunnmcekyHgax, no npoLiecTsmMmn KOToporo 6yaeT ycrnewHo npu-
HATO crefytolLee CoobLLeHMe OT 3TOro Nosb3oBaTens

message cl28 TekcT coobLleHns 06 oLmnbke

O6pau4aem BHMMaHMe Ha [Ba HIaHca:

1. KonnuyecTtso COOBLLEHNIA 3a UCTEKLLYIO CeKyHAY oLeHmBaeTcs npu npuéme KAXKAOMO coobLieHns. 3To 3Ha4mT, YTo ecnv Nonb3oBaTesb
NOCTOSIHHO NPUCbIIAET 3aNpOoChkl C YaCcTOTOM, 60/bLUE, YEM €My pa3peLleHo, TO ero COObLLEHM nepecTatoT obpabdaTbiBaTbCA BOOOLLE.

2. COO6LL|,€HVIe-OTKa3 ¢ TUnom 99 MOXeT B6bITb NOC/IaHO B OTBET Ha Ntoboe COO6LU.EHI/Ie nonb3osarena.

3.3.4. MOHUTOpPUHT latency CO CTOPOHbI K/IneHTa

[ns ueHTpasIM30BaHHOrO MOHUTOPUHIA BPEMEH BbICTaBNEHUA 3asBOK U 3afepXeK B pacrnpocTpaHeHnu aaHHblx, B TS SPECTRA cylie-
CTBYET (PYHKLMOHA/TIbHOCTb aBTOMaTUYeCKO/ NPOCTaHOBKN METKU BPEMEHW B MCXOAALLMX COOBLLEHUAX 1 NOCNeyHoLLero aHanmsa pasHu-
Libl BO BPEMEHMW Mexay TeKyLM MOMEHTOM MpuW NpUXoAe OTBeTa Ha KOMaHAy WV NPUXOAe 3anucu no pensiuky U UCXOAHON MeTKol Bpe-
MEHW, NPOCTaBNEHHON NpK oTnpaBke. CcTema HakanJMBaeT cpesbl CTaTMCTUYeCKol HopMaLUM Mo 3afepxKam, KoTopble AO0CTYMHbI
[ONS CYUNTBIBAHWA U aHaNN3a LLeHTpasI30BaHHOM cuctemoit MoHnTopuHra SPECTRA. BaxHoe 3amedyaHue. s paboTocnocobHOCTM 3TOro
dhyHKUMOHaNa TpebyeTcsa yctaHoBUTb MO Plaza2 1 ncnonb3oBaTthk Bepcuy CXem coobLLeHuid, cooTBeTcTByoLW e cucteme SPECTRA 3.8.2
1 HoBee. OTINYNTENbHBIM NPU3HAKOM HOBbIX CXEM COOGLLEHMI C NOAAEPXKKON LIeHTPaIM30BaHHOTO MOHUTOPWHTA SIBMIAKOTCS CTPOKM

LocalTimeField=<umsa nonsa>

B ONUCAHUAX COOBLLEHWIA.

Vicnonb3oBaHWe HOBbIX CXEM COOBLLEHWIA CO CTapbiMU GUHAPHBLIMU MogynsMu Plaza2 npusefeT K npobieMam.

3.3.5. ABTOMaTnyeckoe CHATUE 3asABOK NMPU OTK/IIOYEHUU NOo/1b30oBaTtenisi OT TOPros

B TC SPECTRA npenycMOTpeH MexaH13M KOHTPO/IA 3a COCTOSIHUEM MOAK/MoueHus knneHTa (cepsuc "Cancel On Disconnect"), koTopsblii

NO3BO/ISIET NPU OTK/IIOYEHUU KMeHTa oT TC aBTOMATUYECKM CHUMATb BCE aKTUBHbIE 3asiBKU KneHTa. CHUMAIOTCS TONbKO 06bluHble (6e3
Cpoka ucTeueHus), 6esagpecHble 3asBKu.
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[insa BKNtoYeHMs cepauca (a Takke OTKIoYeHNs) ivpMe-Y4acTHUKY TOProB He06XxoAyMO NofaTh COOTBETCTBYHOLLEE PacnopshkeHne yepes
KnueHTckuii LleHTp. CepBuc BktouaeTcs Ansa naeHTtudmkatopa (p2login), npuHagnexatiero oupmMe-YyacTHUKY.

Mpy nofkYeHUn naeHTUMKaTopa ¢ BKYEHHON ycnyroi "Cancel On Disconnect” k TC A58 HET0 aKTUBUPYETCSI PEXUM KOHTPOS 3a
cocTosiHneM nogkntodeHust (COD-pexum).

Noruka pa6oTbl MEXaHU3Ma KOHTPO/IS NOAK/OUEHWI CrefytoLas:

* Ecnu gnsa knueHta aktnsmposaH COD-pexum, To cCUcTeMa OTC/IEXMBAET aKTUBHOCTb NOAK/IOHYEHMA HA TPaH3aKLMOHHOM YpoBHe. Kaxxaasn
KOMaHa (COO6LLleHVIe) KNMeHTa, 3aperncTpnpoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT €€ YCMeLHOCTU, TPakTyeTCs Kak nposB/ieHune
AaKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KauecTBe Nopora HeakTMBHOCTY BPeMEHHOI MHTepBaJl (B TekyLeli peannsaumm = 20 cek.) KTMEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UK, NOTEPSIB MOAK/OYEHNE K CUCTEME, He MOAK/IHUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAtOTCS.

B0o3MOXHbIE CcUTyauun, Npn KOTOPbIX NPOUCXOAUT 3anycK Npoueaypbl CHATUSA aKTUBHbIX 3aABOK:
* KnueHT He oTnpasu/ HX OAHOTO COOﬁLLI,eHVIFI 3a yCTaHOBI’IeHHbIVI nepmnog spemMmeHn.

* KnueHTCKoe npunoXxeHue notepsasno coeanHeHne ¢ poytepomM. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEYEeHUN YCTaHOBJIEHHOIO nepuoga
BpeMeHMN.

* PoyTep noTtepsan coeguHeHve ¢ cepBepoM AocTyna. AKTUBHbIE 3aABKN 6y,qu CHATbI NO NCTEeYEeHNN YCTaHOB/IEHHOTO nepunoaa BpemMeHn.

« CepBep gocTtyna notepsin coeauHerne ¢ TC uam ytpatun paboTocnocoGHOCTb BC/IEACTBUE BO3HUKLLEH OLUMGKN. AKTVBHbIE 3asiBKU K-
€HTOB, He YCTaHOBMBLUMX COeAMHEHME C APYTVIM CEPBEPOM 0CTYNa, 6yAyT CHSATbI MO NPOLIECTBUN BPEMEHU, YCTAHOB/IEHHOTO B KAUECTBE
nopora HeakTVBHOCTY.

* Bo3mOXxHa cuTyauus, korga cepeep 4OCTyna, YacTMYHO yTpadnBas paboTocnocobHOCTh, onosewaeT TC 06 aKTMBHOCTY OT MMEHU CBOUX
KNINEHTOB, HO (DAKTUYECKM TEPSIET C HUMW COeAMHEHMNE. Takast CUTyaLusi He MOXET ObiTb naeHTudmumpoBaHa TC BUpxm 1 Ao/mkHa bbITb
yperynmpoBaHa Ha CTOPOHe Y4acTHuKa.

[ns Bcex knneHToB ¢ COD-pexrMoM 3asBKN Takke aBTOMATUYECKM CHUMAKOTCA MOC/1e OKOHYaHUS1 BeYEePHEN TOProBoli ceccum 1 npm Boc-
CTaHOB/IEHUN CUCTEMBI Noc/ie c6os.

3anBKu, CHATble MexaHu3MoM “"Cancel On Disconnect”, B Tabnuuax noMmeyatoTcs cnewyanbHbIM cTatycoM (none xstatus).

Mpy OTCYTCTBMM TOPTOBOI aKTUBHOCTU, UTOObI NPeA0TBPaTUTb CHATUE 3asiBOK, KIMEHTCKOE NPUIOXKEHNE AO/MKHO MHhopMuposaTtk TC 06
aKTMBHOCTMN MOAK/TIOUYEHUS NMyTeM OTMpaBku He pexe OAHOro pasa B 10 cekyHA, HO He vallle YeM pa3 B CEeKyHAy, cneuuasnibHol KoMaHbl
CODHeartbeat (msgid=10000) cnepgytoLLeli CTPYKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep coobLyeHnsa-xapTéuTta (B TekyLLel BEpCUU He NCNO/b3yeTcs).

KomaHza He yuuTbIBaeTCS Npu pacueTe c6opa 3a TpaH3akuyu.

CepBUC KOHTPONSA MOAK/OYEHWIA HE OTNPaBNsAeT OTBETHbIX COOOLLEHUNA Ha XapTOWTbl, MO3TOMY NPV Bbi30BE (DYHKLMWM OTNpaBKM CO-
06LLEeHNa cnefyeT ykasbiBaTb HOMb (He OXugaTb oTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB chyHKumm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBegeT K nosyyeHuio ownbkm CG_MSG_P2MQ_TIMEOUT.

3.3.6. lNoTokun, nony4yaemMble IOrMHaMu pa3HbIX NOATUNOB

B 3aBMCMMOCTU OT MOATWNA SIOTMHA MOMb30BaTessi (OCHOBHOM, NPOCMOTPOBbINA UK TPaH3aKLMOHHBIA) pasfinieH nonyyaemblii UM Ha6op
MOTOKOB pensinkauum.

OCHOBHOI1 IOTVH Nony4aeT cnegytolme NOTOKU pennkauymm:

* FORTS_FUTCOMMON_REPL - ®btouepchbl: 06was nHdopmaus

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHast U cecCoHHas nHpopmMaums
* FORTS_FUTTRADE_REPL - ®bloyepchbl: 3asBKM U CAENKN

* FORTS_FUTORDERBOOK_REPL - ®bloyepchbl: cpes cTakaHa

* FORTS_OPTCOMMON_REPL - OnunoHbl: 06uias nHdopmaums

* FORTS_OPTINFO_REPL - OnumnoHbl: cnpaBoYHas u cecCMoHHas nHcopmauums
* FORTS_OPTTRADE_REPL - OnumnoHbI: 3asiBKM U CAENKM

* FORTS_OPTORDERBOOK_REPL - OnumnoHbI: cpes cTakaHa

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_DEALS_REPL - [N0TOK @HOHUMHbIX CAENOK

* FORTS_FEE_REPL - [MoTok KoMUccuii 61pxu
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* FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUPXM

* FORTS_INFO_REPL - CnpaBoyHas nHdopmauus

* FORTS_MISCINFO_REPL - lononHutenbHasn cnpaBoyHas nHgopmaums

* FORTS_MM_REPL - NHdopmauus 06 obssatensctBax MM

* FORTS_PART_REPL - Hopmauus o cpeacTsax, IMMUTax U HacTpolikax puck-napameTpoB
* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_VM_REPL - BapuaLunoHHas mapxa

* FORTS_TNPENALTY_REPL - iHthopmaums 0 coopax 3a TpaH3akumnm

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl BasOT OH-/1aiH

* RTS_INDEX_REPL - bupxeBble NHAEKChI

* FORTS_FORECASTIM_REPL - NporHo3 pnckoB nocsie BO3MOXHOM pasaBumkKi

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napamertpsl ans mogenu batense

Ecnun cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "arpervpoBaHHble CTakaHbl", OCHOBHOW NIOTMH Takxe NoslyyaeT:

* FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGR5_REPL,
FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL - 0oTOKM arperpoBaHHbIX CTakaHoB

Ecnu cnocob nonyyeHnsi pbiHOYHbIX AaHHbIX — "MOMHBIN XXyPHa 3aABOK", OCHOBHOI SIOTMH NOJyYaer:
* FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIA

MpocMOTPOBLIV IOTMH Nosy4yaeT criefylowme NOTOKN pensimKauumu:

* FORTS_CLR_REPL - KnupuHroas uHcopmauusi

* FORTS_DEALS_REPL - [N0TOK @aHOHUMHbIX CLENOK

* FORTS_FEE_REPL - [NoTok Komuccuin 6upxu

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_FUTCOMMON_REPL - ®btouepchbl: 06was nHgopmaus

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHast U cecCMoHHas nHopmaums
* FORTS_FUTTRADE_REPL - ®bloyepchbl: 3asiBKM U CAENKN

* FORTS_MISCINFO_REPL - flononHuTenbHas cnpasoyHas nHdopmauus

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_OPTCOMMON_REPL - OnuuoHbl: 06was nHhopmaums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas 1 ceccuoHHas uHdopmMauns

* FORTS_OPTTRADE_REPL - OnumnoHbI: 3asiBKM 1 CAENKM

¢ FORTS_VOLAT_REPL - BonatnnbHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1lOT OH-n1aliH

* RTS_INDEX_REPL - bupxeBble UHOEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTtps! ans mogenv bnaka-Lloynsa
* FORTS_RISKINFOBACH_REPL - Puck-napameTtpsl ans mogenu batense

Ecnu cnocob nonyyeHusi pbIHOYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", MPOCMOTPOBbLIA TOMUH Takke NoyyaeT:

* FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGR5_REPL,
FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL - I0TOKM arperMpoBaHHbIX CTakaHOB

Ecnv cnoco6 nosyyYeHnsi pbIHOUHbIX AaHHbIX — "NOJHbIN XYpHasT 3asBOK", MPOCMOTPOBbINA SIOTVH MOMyYaeT:
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* FORTS_ORDLOG_REPL - [10TOK aHOHUMHbIX 3a51BOK

* FORTS_FUTORDERBOOK_REPL - ®bloyepchbl: cpes cTakaHa

* FORTS_OPTORDERBOOK_REPL - OnumoHbI: cpes3 cTakaHa

* FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIA

TpaH3aKUMOHHbIW /IOTMH Nofy4aeT crieAyolme NOTOKM peninkauun:

* FORTS_CLR_REPL - KnupuHroas nHcopmauusi

* FORTS_FEE_REPL - [MoTok KoMuccuit 6upxu

* FORTS_FORECASTIM_REPL - NporHo3 puckoB nocse BO3MOXHON pasfBukku
* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHast U cecCMoHHas nHpopmMaums
* FORTS_FUTORDERBOOK_REPL - ®bloyepchl: cpe3 cTakaHa

* FORTS_FUTTRADE_REPL - ®bloyepchl: 3asiBKM 1 CAENKN

* FORTS_INFO_REPL - CnpaBo4Has nHdopmauus

* FORTS_MM_REPL - NHtopmauus 06 obs3atenscteax MM

* FORTS_OPTINFO_REPL - OnumoHbl: cpaBoyHas u CecCMoHHas nHcopmauums
* FORTS_OPTORDERBOOK_REPL - OnumnoHbI: cpes3 cTakaHa

* FORTS_OPTTRADE_REPL - OnuuoHsbl: 3asBk/ 1 CAENKA

* FORTS_PART_REPL - VHdopmauus o cpeactsax, MMuUTax U HacTpolikax puck-napaMeTpoB
¢ FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_TNPENALTY_REPL - iH(hopmaumsa o cbopax 3a TpaH3akumum

* FORTS_VM_REPL - BapuauunoHHas mapxa

3.3.7. Knnentckne SMA-N0ornHbl (CNOHCUpyeMblii AOCTYN)

CnoHcupyemblit goctyn (Sponsored Market Access - SMA) — 3To cnoco6 NpeAocTaB/IeHNs! KNIMEHTaM YYaCTHUKOB TOPTOB TEXHWUYECKOTO
[0CTyna K TOProBO-KMPUHIOBOW CUCTEME CPOYHOTO PbIHKA, C MOMOLLbIO KOTOPOTO KAIMEHT MOXET MoAaBaTb NOpy4YeHUsl y4acTHUKY TOProB

("CI'IOHCVIpyI-OLIJ,eVI cbwpme) ANA NCNOJIHEHNA Ha PbiHKE NMyTeM NOCTaHOBKU 3asiBOK HanpsAMyk B TC nop, KOHTPO/1EM N OTBETCTBEHHOCTbHO
y4yacCTHUKa.

[octyn k TC KNNEHTY yyacTHUKa NpefoCcTaBnseTcs NyTem BbliAe/leHnss eMy NepCoHasIbHOro naeHTudukaropa - SMA-10ruHa, ¢ KOToporo
HanpsiMyto MOXHO BbICTaB/IATb 3aABKW. [JOCTyn BO3MOXeH Yepes Plaza2, FIX n TWIME wnio3bl.

[insa koHTpoNs onepauuid, coBepLuaeMbix co SMA-norvHa, SMA-0rMH NPUBS3bIBAETCA K N0TMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — NAEHTUMKKATOP yYacTHMKA, C NMOMOLLBIO KOTOPOro YYacTHWK nogcoeamHsieTca K TC, BbICTaBAAET 3asBKW, KOHTPOMPYET UC-
NosIHeHWe 3asBOK. YUYaCTHUK BNpase UCMNosb30BaTb OAWH U TOT e MASTER-noruH ana 6onee yem ogHoro SMA-normHa. SMA-norvH
TaKke MOXeT ObITb npuBsA3aH K HeckonbkuM MASTER-noruHam. Cnucok /IOTMHOB TpaHC/MpyeTcs B LWt03e B Tabnuue user notoka
FORTS_FUTINFO_REPL. B atoii Tabnuue SMA-N0rMH MOXHO OTIMUUTL Mo 1 B TpeTbeM 6ute 6utoBoi mackn sma_flags. Cnvcok cBa3ok
"MASTER-noruH" - "SMA-noruH" TpaHcnvpyeTcs B Wwto3e B Tabnuue sma_master notoka FORTS_FUTINFO_REPL.

[na nonyyeHns SMA-norvHa y4acTHUK TOProB nogaet B KMeHTCKuin LeHTp Bupxun 3asBneHne, B KOTOPOM YKasbIiBaEeT SIOTVH, C MOMOLLbI0
KOTOPOro GyAeT NPoM3BOANTLCS KOHTPOSb onepauuii, coBepliaembix co SMA-nornHa (MASTER-n0ruH).

Mpy opraHu3aLyy NoAaymM 3asiBOK YYaCTHUKOM TOPFroB MO NMOPYYEHUSIM K/IMEHTOB, GUPXa NPefoCTaBNseT yYacTHUKaM COOTBETCTBYHOLLME
CPeACTBa ynpaB/ieHUs1 PUCKOM, YTOGbI HE [ONYCTUTL NONaAaHNs OLMGOYHbIX 3asIBOK B TOProBYHO CUCTEMY:

* Pre-Trade KOHTPO/1b - AONONHUTE/IbHbIE HaCTpOI7IKI/I noMmmmo CyLLI,eCTByPOLLLeVI CUCTEeMbI NMPOBEPOK NpK NOCTaHOBKE 3aABOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHOLMiA, 4TO 3asBk SMA-norMHa npucyTcTeytoT B TC TO/IbKO MPY NOAK/IHOYEHHOM
(akTmBHOM) MASTER-n0rmHe. Bce BbicTaBneHHble SMA-/IOTMHOM 3asiBKM MMEKOT CCbISIKY Ha 3TOT CBSi3aHHbIi ¢ HUM MASTER-n10rvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

» UserKillSwitch - npuHyguTensHasa feaktnsaumusa SMA-10rmHa y4acTHUKOM.

Pre-Trade KOHTpPONb NpeacTaBnseT cob60i Habop AONOHUTE/NbHbLIX OrPaHNYeHNA/NPOBEPOK, HakNa4biBaeMbIX/BbINOMHAEMbIX NMPW NocTa-
HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HasHavyaTbCs B pa3pese SMA-/1I0rMHOB, UHCTPYMEHTOB UM KOAO0B KNWEHTOB. og, NHCTPY-
MEHTOM 3/1eCb MOHUMAaETCS KOMOUHALMSA:

» <ba3oBblIin akTMB>: <Tun gepuBatnea>, rge <Tun gepveatnea> = {dbtouepc, OnuynoH, KaneHaapHsiin Cnpen} - VIHCTpyMeEHT*
» <ba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusarnea> = {dblouepc, ONUMOH} - IHCTPYMEHT**

MpefycMOTpPEHbI ClieflytoLme NpoBepKu:
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Homep npoBepku Mposepka MpuBaska EAvHuUAa nsmepeHus MpumeHstoTca

1 OTK/IOHEHe LieHbl B 3as1B- | SMA-N0rMH nnm SMA-no- | MNpoueHTsb! Cpasy
Ke OT TekyLueli LeHbl TWH X VIHCTPYMEHT**

2 MakcumanbHblli - 06beM | SMA-norvH unm SMA-no- | KonmuecTso KOHTpakToB | Cpasy
3a8BKW B KOHTpaKTax TVH X VIHCTpYMEHT*

3 3anpeTuTb agpecHblli pe- | SMA-n0OruH [a/Het Cpasy
XUM

4 MakcumasnbHbii - 06beM | SMA-noruH nam SMA-no- | Py6 Cpazsy
3a5BKM B pyo6six MH X IHCTpyMeHT*

5 MakcumasnbHas cymma 3a- | SMA-norud unnm SMA-no- | Py6 Cpasy
AIBOK 3a TOProBbliA AeHb |TWH X NHCTpymMeHT*
(6pyTTO)

6 MakcumansHasa no3numsa B | SMA-norrH - X VIHCTpY- | KonnyecTso KOHTpakToB | Cpasy
KoHTpakTax (long) MeHT** X Kof knneHTa

7 MakcumanbHasn no3vumsa B | SMA-normH - X VIHCTpy- | KonnuecTso koHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof knneHTa

[ina HasHauYeHns/0TMeHbl MPOBEPOK UCMO/b3YIOTCS LLU/TH030Bble KoMaHabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTcTBEH-
HO. MIHdhopmaLus 0 Ha3HaYeHHbIX NPoOBEpPKax AOCTyMNHa B Wto3e B Tabnuue sma_pre_trade_check notoka FORTS_FUTINFO_REPL.

Cancel On Drop-Copy Disconnect - cepsuc, rapaHTpyLLmid, 4To 3asBkM SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKOYEHHOM
(akTnBHOM) MASTER-n10rmHe.

Mpy noctaHoBke 3asBku co SMA-N0or1Ha, NPoON3BOAMTCA MPOBEpPKa HamMums XoTA-6bl ogHoro aktuBHoro MASTER-normHa, K KOTopomy
npuBsA3aH gaHHbli SMA-norvH, ecnm Taknx MASTER-10rvHOB HeT, TO 3asiBKa OTBEPraeTcs € Bblgayeil COOTBETCTBYHOLEl ownbkm. Ecnm
akTnBHbIi MASTER-n0rvH ectb, 3asiBka obpabartbiBaeTcs, a B none aspref 3anuceiBaetcs cebiika (id-noruHa) Ha atot MASTER-n0rvH.

CepBUC B peX1MMe peasibHoro BpeMeHu (Mo TEXHO0rMK, aHasiornyHoli Cancel On Disconnect) oTcnexmsaeT coctosiHne MASTER-n10rmHoB
Ha TPaH3aKUMOHHOM YPOBHE, W MPW OTCYTCTBUU TPAH3aKLMOHHOV akTUBHOCTM AeaKTUBUPYET JIOMMH. ECnv B pe3ynbtarte Takux AelAcTBuiA y
SMA-norvHa He ocTtaeTcsl HU O4HOro nogkntovyeHHoro MASTER-/10rMHa, To BCe ero akTUBHbIE 3asBKM aBTOMAaTUYECKN CHUMAIOTCS.

AKTUBHbIE 3as1BKM SMA-TI0TMHOB, Y KOTOPbIX BK/KOUEH pexum Cancel On Drop-Copy Disconnect, Takke aBTOMaT/YecKy CHAMAKOTCS B KOHLe
TOProBOro AHs B TEXHOMOMMYECKUIA NepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect siBnsieTcsi HacTpavBaeMoii onuuein, ANs ero NoAKIUeHns ciegyeT obpatuTbes B KNneHTCKuin
LeHTp Bupxu.

Komanpa UserKillSwitch no3BonsieT yuacTHUKy camomy [ieakTMBMpOBaTh (akTMBMpoBaTb) SMA-MOMMH C ONUMOHAIBHON BO3MOXHOCTBHO
aBTOMATUNYECKOTO CHATUS BCEX €0 aKTUBHbIX 3as1BOK. [leakTnBNpOBaHHbIli SMA-0rMH He MOXET BbINOSHATL TOProBble onepauuu. Jeak-
TrBaumsa SMA-N0rMHa COXPaHSIeTCs 0 KOHLA TOProBOro AHS U BOCCTAHABMMBAETCS Npu pectaptax TC B TEXHOMOMMYeCKWiA nepepbIB Uu
npu cbosix.

3.3.8. CmeHa napona gocTtyna B TOProByto cuctemy

Y nonb3oBarens MIMeeTcsi BO3MOXHOCTb CAMOCTOSTE/IbHO CMEHUTb CBO naposib foCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNOS1b-
30BarbCA O4HUM 13 cneayrunx MeToaoB:

* BOCNO/1b30BATLCA creuuanbHoii yTnauToii change_password (eé onucaHve faHo HUXe);

+ Cospgatb CBOE NMPU/IOXKEHVE ANSi CMeHbl Napons (OnucaHne COOTBETCTBYHOLMX 06beKTOB API MOXHO HaliTn B fokymeHTe no CGate B
pasgene "O6beKTbl NPOTOKOA M3MEHEHVS Naponsa”) 1 nocnarb B TOProByto cucteMy cooblieHne ChangePassword ¢ Heo6xoaVMbIMU
napameTtpamu (cM. pasgen "Metog ChangePassword").

Ytunuta change_password

Ytunuta change_password npegHasHaveHa 415 U3MeHeHUs napons nonb3oBaTens B TOProBoli cucteme. YTuauTa ucnosb3yeT NpoToKon
p2mgpwd, KoTopbIi onucaH B pasgene "O6bekTbl NPOTOKONA M3MEHeHMst Naponsa” gokymeHTa CGate. Vi3meHeHne naponsi Npon3BoauTCst
cnepyowyM BbI30BOM:

change_password [options]

rae options - 370 napameTpbl:

--key O6s3atesnbHbIil napameTp. Monb3oBaTenbCKUiA KoY cepTudmkaumm;

--host ip-agpec poyTepa. Heobs13aTenbHbIi napamMeTp, 3Ha4eHne no ymonyanuio 127.0.0.1;
--port nopT poytepa. Heobs3atesnbHbIil napameTp. 3Ha4eHne no ymonyaxuio 4001;

--ini NHU-hain C HACTpOKaMu SIOTMpoBaHns. HeobsizatenbHbI NapameTp. Eciv nHn-chainn He 3agaH, pesynbtaTr onepaummn BbiBO-
[NTCS Ha KOHCOSb.

YTunuta so3spatlaet O B c/iyqae yCrneLwHoro BbiNnofIHEHNA KOMaHbl CMeHbl Napons 1 1 B cnyyae Heycnexa.
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Mpymep 3anycka yTUuThI:

change_password --key=72395823576

3.3.9. NMNapTnumMoHnpoBaHMe MaTuymHra

B TC SPECTRA noggepxvsaeTca pasgeneHue (NapTUUnoHMpOBaH/e) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, U TOProBAS MU pa3fesibHoO
Ha HEeCKO/bKMX HE3aBMUCUMbIX MOAY/AX CBEAEHUS 3a8BOK (MOAYNAX MATUMHIA), NPU 3TOM KaxAblii MOAY/Ib MaTumHra obpabarbiBaeT CBOK
rpynny MHCTPYMEHTOB. MNpuHaAeXHOCTb MHCTPYMEHTA K rpynne (MaTyunHry) onpegensetcs kogom 6asosoro aktmea (base_contract_code)
VNHCTPYMEHTA.

TpaHCcNAUMsA TOProBbIX AaHHLIX NPOW3BOAMTCS TaKKe pasfeslbHO Y HE3aBUCKMMO, 4151 K&XA0r0o U3 MoAyneli MaTymHra HasHadvarTcs cob-
CTBEHHbIE MOTOKM penavkauumn. NMpUHaaIeXHOCTb NOTOKOB penvkaLum MaTunHry onpegensietcs no noctdpukcy _ MATCHS${id} B HasBaHun
notoka, rae ${id} - ID mogyns matumHra. Hanpumep, notok FORTS_FUTTRADE_REPL_MATCH1 - 3aaBku 1 caenku nonb3oBarens no
(hbloYEpPCHbIM MHCTPYMEHTaM, KoTopble obpabarbiatoTcs Ha MATCHI.

MoToKK, TpaHC/IMPYEMbIE Pa3feNibHO A1 K&XA0To MaTuuHra (umetot noctgmke _ MATCHS${id):
* FORTS_DEALS_REPL

- FORTS_FEE_REPL

* FORTS_FORECASTIM_REPL

* FORTS_FUTCOMMON_REPL

e FORTS_OPTCOMMON_REPL

* FORTS_FUTTRADE_REPL

* FORTS_OPTTRADE_REPL

* FORTS_ORDBOOK_REPL

* FORTS_FUTORDERBOOK_REPL
* FORTS_OPTORDERBOOK_REPL

- FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGRS_REPL,
FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL

+ FORTS_ORDLOG_REPL
« FORTS_POS_REPL
 FORTS_VM_REPL

+ FORTS_VOLAT_REPL

[ns conoctasneHns MHCTPYMEHTOB MaTuUuHry, Ha KOTOPOM OHM 06pabartbiBatoTces, B notoke FORTS_FUTINFO_REPL TpaHcnupyeTcs Ta-
6nvua instr2matching_map ¢ nonsamu:

» base_contract_id - uncnoBoii ngeHTUdrKaTop 6a30BOro KOHTPaKTa;

* matching_id - naeHTudMKkaTop MaTumHra.

MpuBs3Kka MHCTPYMEHTOB K MaT4yMHIam MOXET MEHATLCA NP CMEeHe TOProBOM CECCUN.

HoBbIli anroputm NoslyYeHnst TOProBbIX JaHHbIX:

» Mo Tabnuuam fut_sess_contents / opt_sess_contents gns isin_id onpegensiem kog 6asoBoro aktvea (base_contract_code).

» Mo Tabnuuam fut_vcb / opt_vch ans base_contract_code onpegensiem ngeHtndukatop 6a3oBoro koHTpakTa (base_contract_id).
* B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MmaTymHra.

» [1ns NnonyyYeHns TOProBbIX AaHHbIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C COOTBETCTBYOLWMM _MATCH${id).

B TC SPECTRA Bepcum 6.3 Mofynb CBeAeHWs 3asiBOK OyAeT oAvH, 1 AN 06paTHOl COBMECTUMOCTM OCTaB/IEHbI CTapble MNOTOKW penn-
Kauuu (6e3 pasgeneHns no maTymHram), Ho B NOCNefyHoLLMX BEPCUSIX CUCTEMbI CTapble NOTOKM ByAyT yAasnieHbl, N03TOMY NONb30BaTeNAM
pekomeHyeTcs nepecTpamBaTb CBOM CUCTEMbI HA Pab0Ty C HOBbIMU NOTOKaMM AiaHHbIX. Takke B cUcTeMy A06aBNeHbl 4Be HOBble KOMaHbl
MoveOrder (msgid=438) n DelOrder (msgid=436), koTopble C/iefyeT UCNO/Mb30BaThb A1 NepPeEMELLEHUS U yaaneHns 3as8BOK No doblovepcam
n onumoHam B TC € HECKONbKUMW MaTYMHIaMu.

3.3.10. Tunbl NOTOKOB AAaHHbIX

PaznuualoT crefyrolime Tnbl NOTOKOB AaHHbIX:

« "NocToBepHblii" ('Reliable') - laHHble, ony6/IMKOBaHHbIE B TaKUX NOTOKAX, akTyaslbHbl, JOCTOBEPHbI U HE NOA/IeXaT M3MeHeHu. Jlloboe
n3MeHeHue - 3T0 DOPC-Maxkop, CBA3aHHbIV C HELUTATHOM cuTyaumei Ha Bupxe. Ha faHHble 13 Takmx NOTOKOB YHaCTHWUK MOXET NOSIHOCTbI0
onupaTbCa NPU NPUHATAN PeLLEHNIA.
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» "YcnoBHo pgoctoBepHbIit” (‘Almost Reliable') - Tpebyetcsa cBepka ¢ oTyeTamu. [JaHHble B TakMx NOTOKaX 06bIYHO He noa/iexar n3me-
HEeHUI0, HO MOTYT BbITb pefikve CUTyauuu, KOraa OKOHYaTelbHble 3Ha4YeHus, NybaMKyemble B OTYETaX, OT/INYAKOTCS OT OHMalH AaHHbIX.
Hanpumep, pacyeTHas LieHa MOXET ObITb CKOppekTMpoBaHa pelueHvem HKLL (Takas cutyaums npegycMOTpeHa perynsTopHbIMU LOKY-
MeHTamMu). Ha flaHHble U3 Takmx NOTOKOB YYaCTHVK MOXET ONMPaTbCs, C yH4ETOM, YTO BO3MOXHO NOTPebyeTcA CKOPPEKTMPOBATb NOJYyYEH-
Hble flaHHble Ha OCHOBaHUM aBTOMaTUYeCKOW CBEPKU C OTYETaMU.

¢ "NHchopmauymoHHbii” (‘Informational’) - [laHHble, Ha KOTOpble YyY4aCTHMK HE MOXET nosiaratbCsl, Kak Ha eAMHCTBEHHbIV MCTOYHMK Npur
NPUHATUN TEX WN WHBIX PeLleHnid. JaHHbIe U3 TakuX NOTOKOB HY)XXHO MCMO/b30BaTb C OCTOPOXHOCTLIO, MO BO3MOXHOCTM, MPOBO/S B3BE-
LLIEHHOE CPaBHEHWE C aHA/TOMMYHBIMY AaHHLIMM, NOYYEHHbIMW APYTM CMOCO60M. MPUMEPOM TakmMX AaHHbIX MOTYT CMYXWUTb faHHbIe O
BO/IATWNBHOCTU, KOTOPbIE HOCAT OLEHOYHbI XapakTep, 3aBUCSLLMIA OT MCMNONb3yeMOl MOAENN 1 METOANKN pacyeTa.

Hwxe B Tabnule npuBegeHa rpafiaLysi NOTOKOB Mo TUNam:

Mms noToka OnucaxHve Tvn
FORTS_FUTTRADE_REPL dbloYepChbl: 3a8BKN U CAEMKN R
FORTS_OPTTRADE_REPL OnUMOHBI: 3aBKN U CAESKN R
FORTS_ORDLOG_REPL [MOTOK aHOHUMHBIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHVMHbIX CAEM0K R
FORTS_FUTORDERBOOK_REPL dbloYepchbl: cpes3 cTakaHa R
FORTS_OPTORDERBOOK_REPL OnuuoHbI: cpes cTakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHUMHBI R
FORTS_FUTINFO_REPL dbloyepchbl: cnpaBoYHas 1 CeCCMOHHAasA MHhopmMaLus R
FORTS_OPTINFO_REPL OnumoHbI: cNpaBoYHas 1 ceccMoHHas Hopmalms R
RTS_INDEX_REPL BupxeBsble NHAEKCHI R
FORTS_INFO_REPL CnpasoyHas uHgopmauus R
FORTS_FEE_REPL [MOTOK KOMUCCUIA BUPXN AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCHI BUPXM AR
FORTS_CLR_REPL KnvpuHrosas nHcpopmaums AR

FORTS_FUTCOMMON_REPL

dbroyepchl: 06wWwas nHhopmaums

FORTS_OPTCOMMON_REPL

OnuwmoHbl: 0bLwas nHgopmauus

FORTS_FUTAGGR??_REPL

PbloYepChbl: arpernpoBaHHbIe CTakaHbl

FORTS_OPTAGGR??_REPL

OnuuoHbI: arpernpoBaHHble CTaKaHbl

FORTS_POS_REPL

MHhopmaums o no3numsx

FORTS_PART_REPL
FORTS_MISCINFO_REPL
FORTS_MM_REPL
FORTS_VM_REPL
FORTS_VOLAT_REPL
FORTS_TNPENALTY_REPL
MOEX_RATES_REPL
FORTS_FORECASTIM_REPL
FORTS_BROKER_FEE_REPL Bpokepckue kommccun |
FORTS_BROKER_FEE_PARAMS_REPL MapameTpbl ANs pacyeTa 6pPOKepcKoii KoMmnccmm |
FORTS_RISKINFOBLACK_REPL
FORTS_RISKINFOBACH_REPL

MHbopmauys o cpeacTBax, IMMUTaX U HACTPOKax puck-napameTpos I

JononHntenbHas cnpaBoyHas MHopMaLys I

MHchopmanms 06 obsasarensctsax MM |

BapuaLyoHHas Mapxa I

BonartnnbHoCTb |

MHhopmanmsi o cbopax 3a TpaH3akuum |

Kypcbl BanoT OH-naliH |

[MpOrHo3 prckoB Nocsie BO3MOXHON pasaByXK/ |

Puck-napameTpbl ansa mogenun bnaka-Lloynsa |

Puck-napameTpbl Ansa mogenun bawense |

3.4. O6paboTKa HewTaTHbIX CUTYyaLui

3.4.1. BoccTaHOB/I€HME NpU NoTepe coeguHeHna ¢ bupxen
LLinto3 Plaza2 B cTaHAapTHOM KOHGUrypaumm ncnonb3yeT YeTblpe TCP coefMHeHusi ¢ cepeepamu GUpXu:
» CoegyHeHve 418 Nofgaun nNpukasos/koMaH,
o CoeAvHEHVWE  ANSi  MOSlYYEHWUSI  OCHOBHbIX  PbIHOYHbIX  AaHHbIX. K  TakMM  [aHHbIM  OTHOCATCA  MOTOKM  arpera-

ToB, notokn FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL,
FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
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* CoepuHeHve 418 NOYyYeHNs BCNomMoraTesibHbIX U CnpaBoYHbIX NMOTOKOB.

° Coe,qMHeHme ANna nonyyeHna AaHHbiX A1 BOCCTaAHOBMEHUA NMPU BOCCTaHOB/IEHUM CBA3W WU NepBOHa4dYa/lbHOM npucoeanHeHUn
(Snapshot).

Exchange |

Management Primary Data Other Data Snapshot

|
|
|
|
: Order
|
|
|

Router

Application

cgate API

Puc. 15. Cxema coeguHeHuii
[lna obecneyeHusi HAAEXHOCTW B TOPrOBOI CUCTEME peasim30oBaHO Ay6/1MpoBaHme annapaTHbiX KOMMOHEHTOB, 0GCYXMBAKLLMX COeanHe-

HUs Nonib3oBaTeneid, ¢ UCMOMb30BaHWEM 6aNlaHCMPOBLLUMKOB Harpy3ku, KOTopble Hanpae/sioT Nofb30BaTesisi NPU YCTAHOBKE COeAMHEHMS
Ha TOT cepBep, KOTopbIii HAVMEeHee 3arpy)eH B laHHbI MOMEHT.

3.4.1.1. AnarHocTuKa paspbiBa coeguHeHuni
3a yctaHoBky TCP coeguHeHwnii otBevaeT NO P2MQRouter, Bce HAaCTPOIKM 4718 faHHbIX COEAUHEHUI NponucaHbl B KOHQIUIypaLoOHHOM
thaiine poytepa, npu aTom coeguHeHune ans "Other Data" ykasbiBaeTcs kak ncxogswee default connection, a octanbHble Kak ncxogsime
direct connection. Takoe NOCTPOEHUE ABMSETCS OCHOBHOM LUTATHOM KOHburypauueii npy nogxIlueHnn K cepepHoit hepme 6mpxun. KoH-
dmrypaums coefuHeHnn Npy NOAKMIOYEHUN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYaThCs, B 3TOM Crlyyae TpebyeTcs 3anpalumBarb
KOHKPETHY0 KOHhurypauuio y BnagenbLua cepsepa.
3a BOCCTaHOB/EHNE COEAVHEHWs B c/lydae paspbiBa Takke oTtBeyaeT P2MQRouter, npu o6pbiBe OH aBTOMAaTUYecku, C 3afaHHON ne-
PYOAMNYHOCTLI0 NbITAETCH BOCCTAHOBUTbL COEAUHEHMWE, MPU 3TOM MOJIb30BATENbCKOE NPUIOKEHUE MOBANATL HA 3TV MPOLIECChl HUKaK He
MOXET. VI B 3TOM cnyyae, OTCNenTb paspbiB COeAVMHEHNS MPWIOXKEHWE MOSb30BaTesIsi MOXET Mo U3MeHeHuo ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomneHusi 06 naMeHeHun ctaTyca oT o6bekTa “connection”.
Bubnunoteka CGate Beget cebs cnenytowmm ob6pasom:

» PaspbIB cCOefMHEHUSI C TeAiTOM 06paboTKN BXOAHbIX MPUKA30B ANArHOCTUPYETCS HEMNOCPEACTBEHHO B MOMEHT MOsTy4YeHUst owmnbkm TCP-
coeguHeHus. MNpy 3ToM, 3aTPOHYTbIE pa3pbiBOM 06bEKThI publisher nepexogAT B OLIMGOYHOE COCTOSIHME.

« [varHocTvika paspbiBa COEAVMHEHUS, UCMOb3YEMOrO A1 MOMYYEHUS1 OCHOBHBIX PbIHOYHBIX AaHHbIX, MPOUCXOAUT B TeueHne 30 CekyHS,.
3aTpoHyTble 06BEKTHI listener Npy 3TOM NepexoasT B OLLMGOYHOE COCTOSIHUE.

O6bekTbI B cocTosHAM ERROR HE06Xx041MMO 0CBOGOAUTL, U C KaKO-TO NeprofnUHOCTbLIO (HANpUMEp, pas B HECKO/IbKO CEKYHZ) MbITaTbes
NepeoTKPbITh 3aHOBO.

3.4.1.2. NMpoueaypa BOCCTaHOBMEHUSsI
B o6Lem cnyyae, anroputM BOCCTAHOBNEHWS NMOLK/TIOUYEHUS CenyOLLNiA:
* [Mocne ctapTa npeanpuHUMaTh nepuoguyeckue nonbiTky OTKPbITL coeauHeHne ¢ P2MQRouter.
 [Npv BOCCTaHOBNEHNM COEAMHEHUS pyTepa € ceTbio Plaza2 06bekT coeanHeHne nepenget B coctosHue ACTIVE.
* lMpon3BecTn OTKPbITE HYXHbIX NOTOKOB. [115 yCKOPEeHUsi NpoLiefypbl BOCCTAHOB/IEHNSA PEKOMEHYETCS BbINOMHATL NOMyYeHVEe faHHbIX
C MOMeHTa nocnefHero 06HoBeHus. MNpu OTKPbITUM NOTOKA CrieayeT yKasblBaTb replstate, No/yyeHHbI B MOMEHT 3aKpbITSA NOTOKA, NN

SIBHO 3aaBaTb HOMepa peBVI3VIVI ansa TaﬁJ'IVILI, N HOMEP XU3HU CXEMbI, UCMOJb3yA NocsiegHne Homepa d)aKTVI‘-IeCKVI NosTy4YeHHbIX AaHHbIX.

* [Mpoun3BecTy BOCCTAHOB/IEHME CNNCKA aKTUBHbIX 3as1BOK (CM. Aanee).
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» 3apeructpuposaTtb publisher ansa nprkasos/komaHA,

Hwnxe B Ta6m/|u,e npmeegeHbl pekomeHayemble Cnoco6bl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro noTtoka:

Nmsa notoka (Tabnuubl)

WNHpopma-
LUl B NOTOKe

Cnoco6 BocCTaHOB/IEHUSA

FORTS_FUTTRADE_REPL
» orders_log
FORTS_OPTTRADE_REPL

« orders_log

)XypHasibl - onepauuii
CO CBOMMMU 3asiBKAMU
no chblouepcam U on-
umoHam

Cn1COK aKTMBHbIX 3a5BOK:

* 1CNO/b30BaHne noroka FORTS_FUTORDERBOOK_REPL
(FORTS_OPTORDERBOOK_REPL) pgna nonyyenuss  snapshot,
a 3arem OTKpbITNE notoka FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) ¢ yka3aHHbIM B shapshot Homepom pe-
BU3UN

YKypHan feiicTBuii ¢ 3asBKamu:

« oTKpbITMe FORTS_FUTTRADE_REPL (FORTS_OPTTRADE_REPL)
C nocnegHero nony4eHHOro Homepa pesnsnn

FORTS_FUTTRADE_REPL

» multileg_orders_log

XypHanbl  onepauuii
CO CBOVMMU 3asiBKaMu
no CBA3Kam

YKypHan peiicTBuii ¢ 3asBKamu:

« oTkpbiTe FORTS_FUTTRADE_REPL c nocnegHero nosiy4eHHoro
HOMepa peBu3nu

FORTS_ORDLOG_REPL

 orders_log

MONHbIA  aHOHUMHbI
XypHan onepauuii ¢
3as8BkaMn Mo pblo-
yepcam v onuuoHam

CnncokK akTUBHbIX 3asBOK:

* ucnosnb3oBaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHuns
snapshot, a 3atem oTkpbITe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot Homepom peBr3um

>KypHan gelicTeuii ¢ 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnegHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_ ORDLOG _REPL

» multileg_orders_log

MONHbIA  aHOHUMHbII
XypHan onepaumii ¢
3asiBKaMu Mo CBSI3Kam

YXypHan peicTsuii ¢ 3asaBkamu:

« oTkpbiTe FORTS_ORDLOG_REPL ¢ nocnefgHero nosy4yeHHoro Ho-
Mepa peBusnu

FORTS_DEALS_REPL

* deal

* multileg_deal
FORTS_FUTTRADE_REPL
e user_deal

* multileg_deal
FORTS_OPTTRADE_REPL

e user_deal

XXypHan cpenok no
(obloyepcam, cocTtas-
HbIM VHCTPYMEHTaM "
onumoHam

MepeoTKpbITUE COOTBETCTBYIOLLIETO NOTOKA C YKa3aHUeM NoC/eAHero no-
JTy4EHHOTO HOMepa PeBn3uM Unu repl state, NOy4EHHOTO B MOMEHT 3a-
KpbITVA NOTOKA

FORTS_FUTCOMMON_REPL

FORTS_OPTCOMMON_REPL

O6LWwas pblIHOYHAA WH-
hopmauua no blo-
yepcam ¥ onumoHam

MepeoTKpbITE COOTBETCTBYIOLLIETO NOTOKA C HY/sI

FORTS_FUTAGGR##_REPL

FORTS_OPTAGGR##_REPL

CrakaHbl No dobloyep-
caMm 1 onuuoHam (## -
rnybvHa ctakaHa)

[epeoTKpbITVE COOTBETCTBYIOLLENO NOTOKA C HYNS

FORTS_FUTINFO_REPL

FORTS_OPTINFO_REPL

CnpaBoyHas u ceccu-
OHHasi MHhopMaLst

BbICTpbIii cnoco6:

¢ [lepeoTKpbITME COOTBETCTBYIOLLEIO NOTOKA C yKa3aHuem nocneaHero
noJslyd4eHHOro Homepa pesnsnun nnn repI state, Nnosly4eHHOro B MOMEHT
3aKpPbITNA NOTOKa

[Jonyctumblii cnoco6:

* [lepeoTKpbITME COOTBETCTBYHOLLIErO NOTOKa C Hy/1A

FORTS_PART_REPL

WHhopmauys o niumm-
Tax

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_POS_REPL

WHbopmaums o nosu-
Lmsx

MepeoTKpbITE NOTOKA C HYNA
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Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
Lu1s B NOTOKe
FORTS_VM_REPL WHbopmaums o BM | MepeoTkpbITie NoToKa € Hyns
FORTS_VOLAT_REPL MHdopmaums o Bona- | MepeoTkpbITUE NOTOKA C HY/IA

TUNBbHOCTU N TEOPETU-
4YeCkux ueHax onuyno-
HOB

RTS_INDEX_REPL 3HaueHnss GupxeBbIX | [lepeoTKpbITUE NOTOKA C HyNs
WHAEKCOB

Mpu BOCCTAHOB/IEHNN COEAUHEHUS BRXKHOI 3a4aueii SiBNSETCS NoJlyYyeHne TEKYLLUX aKTUBHbIX 3asBOK N0SIb30BaTENS:
1. MonyyeHne Habopa akTNBHbIX B MOMEHT BOCCTAHOB/IEHUS 3a5IBOK.
2. MonyyeHune xypHas AelicTBU C 3asiBKaMy B Nepuog, OTCYTCTBUA COEAUHEHUS.

3apaya 1 pewaetcs nyTém nonyyeHus cpesa 3asa80k (FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL) — 3asBku,
OTCYTCTBYHOLUME B Cpe3e, Obl/N CBEAEHbI UM OTBEPTHYThI B Nepuog, OTCYTCTBUSA COeANHEHNS.

3apava 2 peluaetcs nonyvyeHneM XxypHana AeicTBuiA co cBommu 3asiBkamu (Tabnuua orders_log notokoB FORTS_FUTTRADE_REPL un
FORTS_OPTTRADE_REPL, a Takke Tabnuua multileg_orders_log notoka FORTS_FUTTRADE_REPL) 3a nepuog, oTCyTCTBUSI COeauHe-
HWA. [lna 3TOro Hafo OTKPbITb COOTBETCTBYIOLMI MOTOK C yKa3aHuem HoMepa peBm3nn nocnefHen aktnyeckn nonyyeHHon o cbos 3a-
nvcy. Bece aeiicTeua ¢ 3asBkamu, MPOMCXOAMBLUME O MOMEHTa BOCCTaHOB/IeHUs, ByayT OTpaxeHsl B BuAe 3anuceii atux tabnuu. MHamn-
KaTopoM MOJTyYeHNs BCel MPOMYLLEHHOV NCTOPUN AeNCTBUI C 3asBKaMu ABNAETCS nepexog notoka B coctosiHne ONLINE.

MpumeyaHue: MNprBeaeHHas Bbille NpoLeaypa BOCCTaHOBNEHUA NOAXOAUT U A/1A NO3AHEro BXoaa.
3.4.1.3. OGwMe pekomeHagaunmn

B 06LUeM xe cyyae, AN MUHUMU3ALMU BEPOSITHOCTY BO3HUKHOBEHMUS CETEBbLIX C60EB B M0/b30BATE/bCKMX NPUOXEHUsIX Brpxa peko-
MeH/yeT ycTaHaBnMBaThb Ly6nvpyioLme KaHasbl CBSA3U, UMETb [1Ba JIOTMHA /151 L0343, C O4MHAKOBLIM HAGOPOM NPaB, U, COOTBETCTBEHHO,
3anyckaTb 04HOBPEMEHHO [Ba MOMb30BaTE/IbCKUX MPUIOXKEHUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AaHHbIE, C BO3MOXHOCTLIO Nepe-
KtOUEHWst MeX/Y HUMM Npy c60siX. Kak anbTepHaTuBa, B KOAE CaMoro NpUioXeHUst A0/MKEH 6bITb NPelyCMOTPEH MEXaHN3M Nepek/oueHuns
Ha Ay6nMpyoLLmii KaHas CBA3KW, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaiolym Yepe3 pe3epBHbIii kaHas K 6upxe.
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|
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Puc. 16. fly6nupoBaHue KaHa/N0B CBA3MN

3.4.2. BoccTaHoB/eHMe Npu Npo6neMax B MH(pacTpyKType Bupxu

Mog TakMMy NpoGreMamy MOHVMAIOTCS aBapui Ha CTOPOHe BUPXK, CBA3aHHbIE C HapyLLeHusMy B paboTe sgpa TC unm cepsucos, dop-
MUPYIOLLUX KaKUe-InG0o PbIHOYHbIE faHHble. Kak NpaBuio, 3To NpYBOAUT K OCTAHOBY U NEpe3anycky 3TUX CEPBUCOB.

3.4.2.1. OuucTtKa gaHHbIX MO NOTOKaM
I_Ipl/l pernamMmeHTHbIX pa60Tax, LUTaTHbIX NN HEWTaTHbIX nepesanyckax cCepBncoB Ha CTOpoHe 6I/Ip)KI/I 1 nocne BOCCTaHOB/1EHNA CBA3U C

KIMEHTOM, CepBUCHI I'Iy6}'IVIKaLlI/IVI AaHHbIX NMPUCbINaKT yBEAOMMIEHNA 06 ouncTke CTapblX AaHHbIX, Nepea TeM Kak Nnpucblnatb Tekyllee
COCTOsAAHME AaHHbIX.
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YBepomnieHuns 06 ouncTKe ecTb ABYX TUNOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi Tabnuue, ¢ ykasaHueM peBikeHa. YBeOMIEeHNe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAVMMOCTU YAA/UTb BCE 3annCKy CO 3HaYeHnem replRev MeHbLUMM, YeM yKasaHo B yBeAoMIeHUW. [118 onTMuU3aummn nepegadmn gaHHbix,
B YBEJOMJIEHN MOXET ObITb YKa3aH peBuxeH, pasHbli MAX(int64). 3To 03HauaeT, YTo K/IMEHT AO/MKEH NMPOM3BECTU MOJTHYH OUUCTKY
OaHHbIX No Tabnuue, Tabnvua byaeT nepefaHa LesimKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesimkoM, C yKkazaHueM HOBOro "HoMepa XMU3HW" notoka. O3HavaeT cy-
LLIECTBEHHO M3MEHEHUNE AaHHbIX NMOTOKA CO BPEMEHU MOC/EeAHEr0 coeanHeHNs. KNMeHT AO/MKEeH OYMCTUTb BCE AaHHble Mo BceM Tabnu-
LaM, AaHHble 6yayT nepedaHsl "¢ Hynsa".

3.4.2.2. BO3MO)XXHbl€ U3MEHEHUNA AaHHbIX MPU HEWTaTHOV paGoTe cepBUCOB NyGnKauumn

B wratHoM pexvmMe paboTbl, BKIHOYas pernaMeHTHble paboTbl BO BHETOProBOE BPEMS, MNPV OTKPbITUW UM NEepPeoTKpbITUM N060ro no-
TOKa pennvkauum, KpoMe NoTOKOB, CBA3AHHBIX C ncTopuen 3asaBok n caenok (FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL,
FORTS_ORDLOG_REPL n FORTS_DEALS_REPL), KnMeHT MOXeT nonyuntb kak HoTucpukaumm CG_MSG_P2REPL_CLEARDELETED,
Tak n HoTudgmkaumm CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcsi KOppekTHO obpaboTarts.

B wiTaTHOM pexume A/15 NOTOKOB, CBSA3aHHBIX C UCTOpUEl 3asBOK 1 cAeNok (CM. Bbilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbINAETCA TOMbKO NPV CMEHe BePCUM CUCTEMbI, MOC/IE TECTOBbIX TOProB, YTO6bI NONL30BATENIN OUNCTUIN TECTOBbLIE AaHHblE. B yBegome-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev A1 nepBoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALWMI
MOMEHT 3a5BKV /N CAENKN.

Mpuxop ysegomnenns CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOpPrax o3Hayaer, yto B TC
npousoLuen cepbesHblil cboli, 1 TpebyeTcst NnepenocnaTb AaHHble N0 3as8BKam ¥ cAernkam, KOTopble MOIIM BbITh YXe pa3ocnaHbl Nosb30-
Barenam.

[lononHnTensHO Mo KaHasnam, He cBsi3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha calite bupxu v T.n.), 6yget nybnmnkoaTbCcs NHGOpP-
Maums o0 TOM, 6bIM SN B pe3y/ibTaTe NcnpasBneHns OLNBOYHbIX AaHHBIX 3aTPOHYThI AaHHbIE, KOTOPble PpeasibHO NONasu K Nob30BaTesAM.
B yacTHOCTW, BbI/T I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi nocrefHnii HoMep 3asiBKu 1 CAeKu Noc/ie nepesanycka
cuctembl ByeT [OCTYNeH No/sb30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_FUTTRADE_REPL - ®bloyepchl: 3a9BKU U COENKN

(Type=R)
4.1.1. Cxema pgaHHbIX

Tabnuupl:

« orders_log - XXypHan 3asBoK

« multileg_orders_log - XKypHan 3a8B0K Nno cBa3kam

* heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acos

* sys_events - Tabnuua cobbITWiA

« user_deal - )XypHan caenok nonb3osaresns

« user_multileg_deal - )XypHan cienok nonb3osaresisi No cBA3kam

4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 1. Nonsa Ta6nuubl orders_log

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

xamount i8 KonuuecTso B onepauumn

xamount_rest i8 OcrTaBLueecs KoNM4yecTBo B 3as1BKe

id_deal i8 MaeHTudomkaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsa nsmeHenuss coctosiHus 3asasku (UNIX-BpeMs B HaHOCeKyHAax Mo
ctaHgapty UTC)

dir i1 HanpaeneHne

action i1 [elicTBne c 3asBKOi

deal_price d16.5 LleHa 3ak/1l04eHHO caenku

client_code c7 Kop, knuneHTa

login_from c20 NoruvH nonb3osartens, NOCTaBUBLUETO 3asBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLLHWiA Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog PTC dmpMbl-agpecarta BHECUCTEMHON 3as1BKM

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3anskm

date_exp t [Jata ncteyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3osarens

aspref i4 MpaeHTudmkaTop nonb3osarens. Ans 3asaBok, NogaHHbIX oT SMA-noruHa -
naeHtudukarop MASTER-norvHa.

MpumeyaHus:

« Tone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DIOYEPCOB 1 OMLYOHOB.
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¢ [Mone dir MOXET NpUHUMATL CNeayloLme 3HaYeHns:
1 Buy
2 Sell
« [lone action onucbiBaeT ,quICTBVIe, npounsowlejilee c 3aABKOA
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAeSKy
* [Mone id_ord1 cogepXnT HOMep NepBoii 3as1BKU B NOC/1€40BaTE/IbHOCTU NEPEBbLICTABIEHNI 3a8BKU CO CPOKOM UCTEYEHUSI
4.1.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 2. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

id_ord i8 Homep 3asBkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KM

xamount i8 KonnyecTtso B onepauumn

xamount_rest i8 OcrTaBLUeecs KoNM4ecTBo B 3asiBKe

id_deal i8 MaeHTudmKaTop cAenky No AaHHOW 3anncu XypHana 3asiBok

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

price dl6.5 LleHa. Mosne He ucrnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHna 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no
cTaHgapty UTC)

dir i1 HanpasneHve

action i1 [LelicTBue ¢ 3asBKoIA

deal_price d16.5 LleHa nepBoii HOrK 3aK/IIOUYEHHO CAEMKN

rate_price d16.5 CTaBka 3asBku [losie He Ucrno/ib3yemcs.

swap_price d16.5 CBon-LieHa 3asBku

client_code c7 Kop, knuneHTa

login_from c20 NoruvH nonb3osartens, NOCTaBUBLUETO 3asBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWA Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog PTC dmpMmbl-agpecarta BHECUCTEMHON 3as1BKM

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3aasku

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3osarens

aspref i4 MpaeHTudmkaTop nons3osarens. Ans 3asaBok, NogaHHbIX oT SMA-noruHa -

naeHtudnkarop MASTER-norvHa.

MpumeyaHus:

« [Mone xstatus NpeAcTaBnsieT co60i GUTOBYIO MAcKy, NepeyeHb BO3MOXHbIX 3HAUYEHUA MO NPUBEAEH B pasaene Tunbl CAENOK, hopMu-
pyemble npu NCMOIHEHUN U UCTEYEHUU (DBIOYEPCOB 1 ONLMOHOB.

« TMone dir MOXET NPUHMMATL Cliefytolime 3HaYeHNs:

1 Buy
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2 Sell

 lMone action onuckIBaeT AeiicTBME, NPOM3OLLE/LLEE C 3asBKOIA
0 3asBka yganeHa
1 3asBka gobasneHa

2 3asBkKa cBefieHa B CAefKy

4.1.1.3. Ta6nuua heartbeat: Cny>xe6Has Ta6nuvua cepBepHbIX YacoB

[laHHas Tabnuua HanonHAeTcs AAPOM TOProBOW CUCTEMBI C ONPEeAENEHHON NEPUOANYHOCTBIO N MOXET ObITb MCMOMb30BaHa A1 3ajau
CMHXPOHU3aUmMu (Hanpumep, 415 NPOBEPKM NPUXoAa BCeX CAENO0K 3a ONpeAeNeHHbI MOMEHT BpeMeHw). Tabnuua ncnosb3yeTcs B pexuve

no6aeneHns 3anvceii; ouncTka Tabnvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 3. Monsa tabnuubl heartbeat

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
server_time t [Jata n Bpems cepeepa

4.1.1.4. Ta6nuua sys_events: Ta6smua coobITUA

Ta6n. 4. Mona Tabnuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penmkaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITns

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBOI TOProBOi ceccumn

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKANPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomkinpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOrO KNMpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPYIHIa NepecUHUTaHbl

4.1.1.5. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 5. Monsa ta6nuuybl user_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep caenkv no apyroi Hore

Xpos i8 Konuyectso no3uumii N0 MHCTPYMEHTY Ha pbIHKE Mocne caenkv

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTA

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mno ctaHaapTy
uTC)

nosystem i1 MpusHaK BHECUCTEMHOM CAENKN

xstatus_buy i8 CTaTtyc cenku co CTOPOHbI Nokynartens

xstatus_sell i8 CTaTtyc caenku co CTOpOHbI NpogasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLLHWA HOMep 13 3asBKM NpoaasLa

code_buy c7 Koga nokynarens

code_sell c7 Kop, npogasua

comment_buy c20 KomMeHTapwuii ©3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dmpmbl nokynarens

code_rts_sell c7 Koa PTC chmpmbl npogasua

MpumeyaHus:

* Monsa code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHs0TCA TONbKO A/151 CBOMX CAEMNO0K

« Mons xstatus_sell n xstatus_buy siBnsitoTcA 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen Tumbl cAenoK, (QopMUpyeMble NPK UCMOTHEHUM
U NCTEYEHNW (DbIOYEPCOB 1 OMLYOHOB)

o [N TEXHUYECKUX CAENOK, ABAALMMMNCA pe3y/bTataMu CAeoK N0 UHCTPYMEHTaM-CBsi3KaMm, nose nosystem Bcerga yCTaHOB/IEHO B 1,
BHE 3aBWCVYMOCTH OT TOTO, ABMISIETCS /IN CAe/Ka NO CBSA3KEe CUCTEMHON U aapecHoid. [ins onpeAeneHnst CUCTEMHOCTU MCXOAHOM CAeNku
Ha[0 MCMosb30BaTh MPU3HaK NOSystem COOTBETCTBYIOLLEN 3anucy Tabnuubl multileg_deal.

« [one id_repo cogepxuT HOMep CAENKU No Apyron Hore. ns |-i Horv none cogepXxut Homep caenku no |I-i Hore, ans 11-i Horm — Homep
caenku no I-i.

« [Mone id_deal_multileg cogepXxunT KOA, cAenKA N0 MHCTPYMEHTY-CBSA3KE, B C/ly4ae ec/iv AaHHas 3anvch SB/ISETCS 3an1cblo 0 TEXHUYECKOIA
cpenke. B cnyyae caenkv no 06bIMHOMY MHCTPYMEHTY faHHOe nosie cogepxmT 0.

e Ona "yyxux" caenok B nonsx xstatus_buy u xstatus_sell moryT BbicTaBnsATbcA npu3Hakm eNonQuoteStatus, eClearingTrade,
eAddressStatus n eStrategy.

* B caenkax akcnupauum id 3asBKM Ha KCnupaumio ykasbiBaetcsi B none id_ord_buy, ecnv akcnmpupoBasics onumoH Konn, mbo B nosne
id_ord_sell, ecnn akcnupmnpoBasics OMUUOH NyT.

« MNons fee_buy un fee_sell cogepxaT oueHOYHbIN pa3mep nMmuTa, 6110KMpyeMoro noj KOMMCCUIo No caesnke. Pasmep koMyuccumn Heo6xo-
AvMo cMoTpeTh B notoke FORTS_FEE_REPL.
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4.1.1.6. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBartesis No cBA3Kam

Ta6n. 6. Monsa Ta6nuupbl user_multileg_deal

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

sess_id i4 MaeHTudbmkaTop TOproeoii ceccum

isin_id i4 M aeHTudmKaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 M aeHTndmkaTop MHCTPYMEHTa NepBoii Horn

isin_id_rb i4 M peHTucmkaTop MHCTpPyMeHTa BTOPOI HOTY

duration i4 PasHuua B kasleHAapHbIX AHAX MeXay AaTamMn UCNONHEHNS ABYX (hblovep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 M aeHTudmkaTop caenkn no nepeoii Hore

id_deal_rb i8 MaeHTudmkaTop cLenkv no BTOPOii Hore

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npogasua

xamount i8 O61bem, KOIMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTu NapHoWi CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LeHa caenkm

moment t Bpewms 3akniouerns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
uTC)

nosystem i1 Mpu3Hak BHECUCTEMHOI CAenku

xstatus_buy i8 PacLumpeHHbIl cTaTyc cefikn Co CTOPOHbI NoKynatens

xstatus_sell i8 PacLumpeHHbIli cTaTyc CAenkn co CTOPOHbI MpogaBLua

ext_id_buy i1 BHELUHWIA HOMep 13 3asiBKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3as1BKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynaresns

comment_sell c20 KomMeHTapwuii 13 3asiBk1 npofasLa

login_buy c20 JNorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtensi npogasua

code_rts_buy c7 Kog, PTC dompmbl nokynarens

code_rts_sell c7 Kog PTC chmvpmbl npogasua

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, code_rts_buy, fee_buy, 3anon-

HSIIOTCS TONLKO /151 CBOWX CAEMOK

« TMone rate_price A5 UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, cogepxuT 0.

4.2. Notok FORTS_OPTTRADE_REPL

4.2.1. Cxema paHHbIX
Tabnmupl:
« orders_log - XXypHan 3asaBok
« heartbeat - Cnyxe6Has Tabnmua cepBepHbIX YacoB

* sys_events - Tabnuua coobITHiA

- OnNuuoHbI: 3asBKU U caenku (Type=R)
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 user_deal - XXypHan caenok nonb3osatens
4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBokK

Ta6n. 7. Nonsa Tabnuupi orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAcUCTEMbI penmkKaLmm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACIOBOW NAEHTUUNKATOP NHCTPYMEHTa

xamount i8 KonnyecTtBo B onepauumn

Xxamount_rest i8 OcrTaBlLUeecs KO/MYecTBO B 3asBke

id_deal i8 Kog, caenku, coOTBETCTBYHOLLEN AAHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

price d16.5 Llena

moment t Bpemsi usMeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asaBku (UNIX-BpeMsi B HAHOCEKyHAax no
ctaHgapty UTC)

dir i1 Hanpasnexuve

action i1 [LelicTBune ¢ 3asBKOM

deal_price d16.5 LleHa 3akntoueHHoi caenku

client_code c7 Ko knneHTa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUErO 3asBKy

comment c20 KommeHTapuii Tpeligepa

ext_id i4 BHeLWHWiA Homep

broker_to c7 Kop SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kop, PTC dhmpmbl-afpecata BHECUCTEMHOL 3a5BKU

broker_from_rts c7 Kog PTC dmpMbl - Bnagenbla 3asBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3osarens

aspref i4 MaeHTndmkatop nonb3osarens. a5 3asiBOK, NogaHHbIX 0T SMA-norvHa -

naeHTndunkatop MASTER-normHa.

MpumeyaHus:

« [lone xstatus npeacrasnaet coboii 6VITOBy}O Macky, nepeyeHb BO3MOXHbIX 3HaueHuii nons npusegeH B pasaene Tunbl CAENOK, CbOpMVI-
pyemble Npu NCNOIHEHUN U NCTEHEHNN cbbroqepcos n onynoHoB.

« TMone dir MOXET NPUHMMATL Crieflytolime 3HaYeHNs::
1 Buy
2 Sell
« Tone action onuckIBaeT aelicTBue, NPOuU30LLEALLEE C 3asBKOI
0 3asBka ypasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
¢ Mone id_ordl cogepxnT HOMepP NEPBOI 3asBKM B NOC/NEL0BATEIbHOCTN NEePEBLICTAB/IEHNI 3a5BKM CO CPOKOM UCTEUYEHUSI
4.2.1.2. Tabnuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBOW CUCTEMbI C ONpefeNeHHol NeproaMYHOCTLI0 U MOXET ObiTb MCMO/b30BaHa ANs 3a4ad
CUHXPOHM3ALMM (HANpUMep, A4/1s1 NPOBEPKY NPUX0AA BCEX CAE/OK 3a onpefenieHHbIi MOMEeHT BpeMeHu). Tabnuua Ucnosb3yeTcs B pexvve
[06aBneHus 3anuceit; ounmcTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMsi.
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Ta6n. 8. Monsa tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn
server_time t [Jata v Bpems cepsepa

4.2.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 9. Nonsa Tabnuubl sys_events

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTembl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 K/TMPUHIOBO CUCTEMbI B TOPTOBYHO NEpe HauasioM HOBO TOPTOBOiA ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKINPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomkinpuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOIO KNpuHra

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/IMPUHIa NepecUnTaHbl

4.2.1.4. Tabnuua user_deal: )XypHan cgenok nonb3oBatens

Ta6n. 10. Mons Ta6nuubl user_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensnkawmm

replAct i8 Cnyxe6Hoe none NoAcuCcTeMbl pensimkaumm

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACTOBOW NAEHTUNKATOP NHCTPYMEHTa
id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

Xpos i8 Konnuectso no3uuii Mo UHCTPYMEHTY Ha pbiHKE Noc/e CAEMNKn
xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa
id_ord_buy i8 Homep 3asBkM nokynatens
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Mone Tun OnucaHune

id_ord_sell i8 Homep 3asBkM npogasLua

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAaHOCeKyHAax Mo cTaHAapTy
UTC)

nosystem i1 MpuW3HaK BHECUCTEMHOI cAenku

xstatus_buy i8 CTartyc cieNku Co CTOPOHbI NoKynatensi

xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

ext_id_buy i4 BHeLIHW HOMep 13 3asiBKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkK NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynartens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

Mpumeyanus:

¢ Mons code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaiTca ToNbKO 18 CBOWX CAENOK

« MMons xstatus_sell u xstatus_buy sBnsoTcs 6UTOBLIMM Mackamu (Nogpo6Hee M. pasgen Tunbl cAenok, opMUpyeMble NPY UCTONHEHUN
U UCTeYeHUU (DbIOYEPCOB 1 OMNLYOHOB)

* B caenkax akcnupauum nose id_ord_sell 3anonHseTcs id 3asBku Ha akcnpayuio.

» lMong fee_buy un fee_sell cogepxaT OLEHOYHbI pasmep NMMUTa, 6/10KMPYEMOro Mog, KOMUCCUIO NO caenke. Pasmep komMuccumn Heobxo-
AvMo cMoTpeTb B notoke FORTS_FEE_REPL.

4.3. Notok FORTS_ORDLOG_REPL - NMoToKk aHOHUMHbIX 3asBOK (Type=R)

4.3.1. Cxema paHHbIX

Tabnmupl:

« orders_log - XXypHan 3aaBoK

« multileg_orders_log - >KypHan 3a8BOK Nno cBa3kam

« heartbeat - Cnyxeb6Has Tabnmua cepBepHbIX YacoB

* sys_events - Tabnuua coobITHiA

4.3.1.1. Ta6nuua orders_log: XXypHan 3aaBok

Ta6n. 11. Nonsa Ta6nuubl orders_log

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKasTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

xamount i8 KonuuecTso B onepauumn

xamount_rest i8 OcrTaBLueecs KoNM4ecTBo B 3asiBKe

id_deal i8 MaeHTndmkaTop caenkv no AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacluvpeHHbIli cTaTyc 3asBku

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsa nsmeHenuss coctosiHus 3asasku (UNIX-BpemMs B HaHOCeKyHAax Mo
ctaHgapty UTC)

dir i1 HanpaeneHne

action i1 [elicTBne c 3asBKOi

deal_price d16.5 LleHa 3ak/1H04eHHO caenkm

Mpumeyanus:

« TMone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« TMone dir MOXET NPUHMMATL Cliefytolime 3HaYeHNs:
1 Buy
2 Sell
« [one action onuckIBaeT AelicTBUE, NPOM3OLLEALLEE C 3aABKOI
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky
« MMone id_ord1 copgepxuT HOMep NepBoii 3asBKM B NOC/1e0BaTENIbHOCTY NepeBbICTaBNEHN 3a5BKM CO CPOKOM UCTEYEHNSI
4.3.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 12. Nona tTa6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTA

xamount i8 KonnuecTtso B onepaumn

Xamount_rest i8 OcrTaBlUeecs KO/IMYeCcTBO B 3asBke

id_deal i8 MaeHTudmkaTop cAenkv no AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3asaBKu

price d16.5 LleHa. lMose He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBkn

moment_ns u8 Bpemsa nsmeHeHuss coctosiHus 3asaBku (UNIX-BpemMsi B HAHOCEKyHAaX Mo
ctaHgapty UTC)

dir i1 HanpasneHve

action i1 [LelicTBue ¢ 3asBKOIA

deal_price d16.5 LleHa nepBoi HOrM 3akNOYEHHO CAENKN

rate_price d16.5 CTtaBka 3aaBku. [1o/ie He ucrnosib3yemcs.

swap_price d16.5 CBonn-LeHa 3asBku

MpumeyaHus:
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« [Mone xstatus npeacTasnsieT co6oii 6UTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAYeHWI Nons NpueedeH B pasgene Tunbl cAenok, hopMu-
pyemble Npu UCNOSIHEHUN U UCTEYEHUU (DBIOYEPCOB 1 ONLMOHOB.

* [one dir MOXET NpMHUMATL CreaytoLive 3HauYeHus:
1 Buy

2 Sell

« [Mone action onvcbiBaeT p,eVICTBVIe, npounsowlejilee c 3a5BKOM

0 3asBka ygasieHa
1 3asBka gobasneHa

2 3asBKa cBefeHa B caenky

4.3.1.3. Ta6nuua heartbeat: Cnyxe6Hasn Tabnuvua cepsepHbIX HacoB

[laHHas Tabnuua HanonHAeTcs AAPOM TOProBOW CUCTEMbI C ONPEeAENEHHON NEPUOANYHOCTBIO N MOXET ObITb MCMOMb30BaHa A1 3ajau
CMHXPOHU3aUmMu (Hanpumep, 415 NPOBEPKV NpUXoAa BCeX CAENO0K 3a ONpefe/eHHbI MOMEHT BpeMeHw). Tabnuua ncnosb3yeTcs B pexuve
no6aeneHns 3anvceii; oumcTka Tabnvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 13. Nonsa tTa6nuybl heartbeat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm
server_time t [ata n Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Ta6smua coobITUA

Ta6n. 14. NMona Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnuvcaHune cobbITus

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNUCTEeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun

event_type =2
message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

event_type =6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
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message = "broker_recalc_finished"
[LleHexHble cpeacTsa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.4. Notok FORTS_DEALS_REPL - NMNoTtok aHOHUMHBIX caenok (Type=R)

4.4.1. Cxema AaHHbIX
Tabnuubl:
« deal - XXypHan caenok
» multileg_deal - XXypHan caenok no cesizkam
« heartbeat - Cnyxe6Has Tabnmua cepBepHbIX YacoB
¢ sys_events - Tabnua cobbITHi
4.4.1.1. Ta6nuua deal: XXypHan caenok

Ta6n. 15. Nona ta6nuubl deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

replRev i8 CnyxebHoe none nNoAcMcTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

id_deal i8 Homep caenku

Xpos i8 Konnuectso no3uLuii Mo UHCTPYMEHTY Ha pPbiHKE Moc/e CAeNKn

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

id_ord_buy i8 Homep 3asBkn nokynatens

id_ord_sell i8 Homep 3asBkM npogasLua

price d16.5 Llena

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX MO cTaHjapTy
uTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKM

MpumeyaHus:

* B caenkax akcnupauuu id 3asiBKM Ha akcnmpaymio ykasbiBaetcs B none id_ord_sell, ecnv ato caenka no onuuoHy, B none id_ord_buy B
cAenkax no hbrouepcy Ansa onymoHa konn, B none id_ord_sell B caenkax no dbtovepcy 415 onuuoHa nyT.

4.4.1.2. Ta6nuua multileg_deal: )XypHan cpenok no ceBaskam

Ta6n. 16. Mona Ta6nuuybl multileg_deal

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none nofAcucTemMbl pennkaumm
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 MaeHTudmKaTop MHCTPYMEHTa-CBA3KM
id_deal i8 Homep caenku

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkv npogasua

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa
price d16.5 LleHa nepBoii YacTy NapHoWi CBA3KM
rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LieHa caenkm

i



Lnto3 SPECTRA Plaza-2

09.06.2020

Mone Tun OnucaHune

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenku (UNIX-Bpemsi B HaHOCeKyHAax no ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKM

4.4.1.3. Ta6nuuya heartbeat: Cnyxe6Hana Taénuua cepBepHbIX HacoB

[aHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepruoanNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3aUMK (HanpumMep, 415 NPOBEPKN NPUXOAA BCEX CAEMNOK 3a ONpeAeneHHbI MOMEHT BpeMeHwu). Tabnuua ucnonb3yercs B pexume
[o6aBneHns 3anvceii; ouncTka Tabnumubl NPOUCXOANT B HOYHOE BPEMS.

Ta6n. 17. Nona ta6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepsepa

4.4.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 18. Mona Ta6nuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penskaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHbIE TWMbI COGLITHI

event_type=1

message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HauasioM HOBOW TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hayano npomknupuHra
event_type =5

message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type =6

message = "extension_of limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[leHexHble cpeficTBa Nnocsie NPOMK/MPUHTa NepecymTaHbl

4.5. Notok FORTS_FEE_REPL - NMNotok komuccuin 6upxum (Type=AR)

4.5.1. Cxema pgaHHbIX

Tabnmupl:
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 adjusted_fee - Komuccum 6upxm
¢ sys_events - Tabnuua cobbITWiA
4.5.1.1. Ta6nuuya adjusted_fee: Komuccum 6upxm

Ta6n. 19. Nona ta6nuubl adjusted_fee

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

id_deal i8 Homep caenkn

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntouenuns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mo ctaHaapTy
uTC)

code_buy c7 Kog nokynarens

code_sell c7 Kop, npogasua

initial_fee_buy d26.2 C6op no caenke nokynartens, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasua, rpy6o

adjusted_fee_buy d26.2 C6op no caenke nokynaresnsi, TOYHO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

id_deal_multileg i8 Homep caenku no cesske

4.5.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 20. Mona Tabnuybl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoH4yeHa 3arpyska AaHHbIX U3 KIIMPYHIOBO CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBO TOProBOi ceccumn

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkipuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NepeCcHUTaHbl
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4.6. MNotok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTABOK KOMUCCUI GUPXN
(Type=AR)

4.6.1. Cxema pgaHHbIX
Tabnuupl:
. futures_rate - To4Hble CTaBKu KOMUCCUIA NO Ct)blOHepcaM N NHCTPYMEHTaM-CBA3Kam
. option_rate - TOYHblE CTaBKV KOMUCCUIA MO onuynoHam
* sys_events - Tabnmua coobITHiA
4.6.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIA NO PbloUepcamM U UHCTPYMEHTaM-CBA3Kam

Ta6n. 21. Nona Ta6nuybl futures_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose noAgcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUW AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka 61PXKEBOI KOMUCCUN 11 RHOHUMHbIX CAEMO0K
clearing_fee_negdeal d26.2 To4yHasn cTaBka KIMPWHIOBOM KOMUCCUM AN151 aAPECHbIX CAE0K
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBOM KOMUCCUM A1 @RHOHUMHbIX CAEMOK

4.6.1.2. Ta6nuua option_rate: ToUHble CTaBKM KOMUCCUIA NO ONLMOHAM

Ta6n. 22. NMons Ta6nuubl option_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUW AN aAPECHbIX CAEN0K
exchange_fee d26.2 TouHas cTaBka GVpPXeBO KOMUCCHMN A1 aHOHVMHBIX CAEN0K
clearing_fee_negdeal d26.2 To4yHasn cTaBka KIMPWHIOBOM KOMUCCUM A/151 aAPECHbIX CAe0oK
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBO KOMUCCUM A1 @HOHUMHbIX CAEMOK

4.6.1.3. Ta6nuua sys_events: Taénuua cobbITUiA

Ta6n. 23. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:
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» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMK/IAPUHTE 3aKOHUEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type = 8
message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKINpUHra nepecymuTaHbl

4.7. Notok FORTS_BROKER_FEE_REPL - bpokepckue komuccuu (Type=l)

4.7.1. Cxema AaHHbIX
Tabnmupl:
« broker_fee - Bpokepckasi Komuccus

¢ sys_events - Tabnmua co6bITUiA

4.7.1.1. Tabnuua broker_fee: Bpokepckasa komuccus

Ta6n. 24. NMonsa ta6nuubl broker_fee

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensnkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX Mo cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

broker_fee_buy d26.2 Bpokepckas komuccusi no caesike nokynaresns

broker_fee_sell d26.2 Bpokepckas Komuccusa No caenke npogasua

4.7.1.2. Tabnuua sys_events: Taénuua coobITUiA

Ta6n. 25. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun
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Mone Tun OnucaHune
event_type i4 Tvn cobbITuA
message c64 OnuncaHune cobbITUsA
MpumeyaHus:

* B03MOXHbIE TWMbI COBLITUI
event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum
event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI
event_type = 4
message = "intraday_clearing_started"
Havano npomknpuHra
event_type =5
message = "clearing_started"
Hauasio 0CHOBHOIO KNpUHra
event_type =6
message = "extension_of _limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/IMPUHIa NepecUnTaHbl

4.8. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl ana pacyerta
6pokepckon komuccun (Type=I)
4.8.1. Cxema AaHHbIX
Ta6nmup!:
« broker_fee_params - MapaMmeTpbl /151 pacyeTa 6poKepcKoii KOMMCCIM
* sys_events - Tabnuua coobbITuiA
4.8.1.1. Ta6nuua broker_fee_params: MapameTpbl A4na pacueta 6poOKepPCKoi KoMuccumn

Ta6n. 26. Monsa ta6nuubl broker_fee_params

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm

sess_id i4 Homep ceccumn

client_code c7 Kog knueHTa (kog 6pokepa)

lower_fee d26.2 MUWHMMasIbHO BO3MOXHAs CyMMa BpOKepCKOil KOMUCCHM 38 OAUH KOHTPaKT

upper_fee d26.2 MakcMmanbHO BO3MOXHAs CyMma OGPOKEPCKOW KOMUCCUM 38 OAUH KOH-
TpakT

multiplier d26.2 MynbsTURAnKaTop K CyMMe BUPXEBOro 1 KITMPUHIOBOro cbopa

additive d26.2 MocTosiHHas fobaBka 3a OAMH KOHTPaKT

MpumeyaHus:

 lMone client_code mMoxeT cogepxaTb MO0 KO KMEHTCKOro pasgena, mbo ko 6Gpokepckoit oupMbl. Ecnn ykasaH ko knveHTa, To
3a/laHHble napameTpbl MICNOMb3YHTCA A5 pacyeTa bPoKepCcKoi KomMmceumn No caenkam AaHHoro knneHTa. Ecnu ykasaH kog, 6pokepa, To
napameTpbl UCNO/b3YITCA A1a pacyeTa 6poKepCcKoi KOMUCCHUM NO BCEM KneHTam B®.

* lMone sess_id MOXET NpUHUMATL Criefytolime 3HaYeHNs::

sess_id  Tekywme (geiicTBylolye ceilvac) napameTpbl pacyeTa.
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-1 [o6aBneHne HOBbIX NApaMeTPOB pacyeta. MapameTpbl NPUMEHSIOTCS B CEAYIOLLEl TOproBoii ceccuu.

-2 YaaneHue TekyLmx napaMeTpoB pacyeta. lNapameTpsl yaansioTcs B CledytoLLeil Toprosoii ceccum.

4.8.1.2. Tabnuua sys_events: Taénuuya cobbITUiA

Ta6n. 27. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasTbHbIN UAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1

message = "session_data_ready"
3akoHueHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMK/IMPUHTE 3aKOHUEHbI

event_type = 4

message = "intraday_clearing_started"

Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pfsuxka IMMUTOB 3aKOHYEeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKANPUHra nepecynTaHbl

4.9. Notok FORTS_FUTORDERBOOK_REPL - ®brovepchbl: Cpes cTakaHa

(Type=R)
4.9.1. Cxema pgaHHbIX

Tabnuupbl:

* orders - Tabnuua akTUBHbIX (hbOYEPCHBIX 3a5BOK

* info - IHdhopmauusa o ctakaHax

4.9.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX (PbIOYEPCHBbIX 3asABOK

Ta6n. 28. Monsa Ta6nuubl orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum
client_code c7 Kog, knneHTa

83



Lnto3 SPECTRA Plaza-2 09.06.2020

Mone Tun OnucaHune

moment t Bpems nsmeHeHus cCoCTOAHMSA 3asBKn

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asaBku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

action i1 [LelicTBune ¢ 3asBKOM

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

price dl6.5 Liena

xamount i8 KonnyecTtBo B onepauumn

Xxamount_rest i8 OcrTaBlUeecs KO/MYecTBO B 3asBke

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKN

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOI 3a51BKU

date_exp t [Jata ncteyeHns 3asaBkn

id_ord1 i8 Homep nepBoli 3asBku

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3ansku

aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NofaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

init_moment t Bpewms nosiBneHus 3asaBku

Xinit_amount i8 HauanbHoe Ko/iM4ecTBO B 3asiBKE

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npu UCNOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 1 OMLOHOB.

« Mone dir MOXeT NPUHUMATL CreayoLLMe 3HAYEHNS:
1 Buy
2 Sell
« TMone action onuckIBaET AeliCcTBME, Npou3oLLesLLEee C 3asBKO
1 3anBka gobasneHa
2 3asBka cBefeHa B CAenky
4.9.1.2. Tabnuua info: MHhpopmauma o cTakaHax

Ta6n. 29. NMona ta6nuubl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose noAcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

infolD i8 YHWKabHBbIA KoY

logRev i8 PeBun3us no chbrovepcamMm Ha MOMEHT (POPMUPOBAHNSA CHIMLWOTa
lifeNum i4 Homep u13HK1 BXOAALLEro NoToKa

moment t Bpewms hopmmposaHusa cHanwota

4.10. NMNotok FORTS_OPTORDERBOOK_REPL - OnunoHbl: Cpe3 cTakaHa
(Type=R)
4.10.1. Cxema gaHHbIX

Tabnmupl:
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« orders - Ta6n|/|ua AKTUBHbIX OMUNOHHbIX 3aABOK

« info - indopmauusa o ctakaHax

4.10.1.1. Ta6nuua orders: Ta6nuua aKTUBHbIX ONUUOHHbIX 3asiBOK

Ta6n. 30. Mona Tabnuybl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asaBku (UNIX-BpemMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

action i1 [elicTBne c 3asBKOi

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 Llena

xamount i8 KonuuecTso B onepauumn

xamount_rest i8 OcrTaBLUeecs KoNM4ecTBo B 3asiBKe

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLuHWin Homep

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asiBKU

broker_to_rts c7 Kop, PTC dhmpmbl-afpecata BHECUCTEMHOL 3a5BKU

date_exp t [Jata ncteyeHns 3asBKku

id_ord1 i8 Homep nepBoli 3asBku

broker_from_rts c7 Kog PTC dhmpMbl - Bnagenbla 3asBku

aspref i4 MaeHTudomkatop nonb3osarens. Ans 3asBokK, NogaHHbIX 0T SMA-forvHa -
naeHTndnkarop MASTER-normHa.

init_moment t Bpems nosiBneHuns 3asBku

xinit_amount i8 HauyanbHoe Ko/iMyecTBo B 3asBKe

MpumeyaHus:

« Tone xstatus npeacTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBeseH B pasaene Tunbl cAenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DIOYEPCOB 1 ONLYOHOB.

« TMone dir MOXET NPUHMMATL Cliefytolime 3HaYeHNs:

1 Buy
2 Sell

« [one action onvcbiBaeT ,D,eVICTBMe, npounsowlejiiee c 3a5BKOM

1 3asBka gobaBneHa

2 3asBKa cBefeHa B caenky

4.10.1.2. Ta6nuua info: MHchopmaumsa o ctakaHax

Ta6n. 31. Mona ta6nuubl info

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

infolD i8 YHUKasIbHbIN KoY

logRev i8 PeBn3uns no onumMoHam Ha MOMEHT (POPMUPOBaHNA CHIMLWOTa
lifeNum i4 Homep X13HM BXOAALEro NOTOKa

moment t Bpewms chopmypoBaHusa cHanwoTa

4.11. Notok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbII (Type=R)

4.11.1. Cxema AaHHbIX
Tabnuupbl:
 orders - Tabnuua akTVBHbIX aHOHVMHbIX 3a51BOK
* info - IHchopmaums o ctakaHax
4.11.1.1. Ta6nuua orders: Ta6nnuya aKTUBHbIX aHOHUMHbIX 3asiBOK

Ta6n. 32. NMona tTa6nuubl orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkawumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asBku (UNIX-Bpemsi B HAHOCEKYHAaX Mo
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

action i1 [LeiicTBue c 3aaBKoiA

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUNKATOP NHCTPYMEHTa

dir i1 HanpaBneHnne

price d16.5 Llena

Xamount i8 KonuuyecTtso B onepavun

xamount_rest i8 OcrTaBLueecs KoNmyecTBo B 3asiBKe

init_moment t Bpems nosiBNeHust 3asiBku

xinit_amount i8 HauyanbHoe Ko/iMyecTBo B 3asBKe

MpumeyaHus:

« [lone xstatus npeacrasnaet coboii 6VITOBy}O Macky, nepeyeHb BO3MOXHbIX 3HaueHuii nons npusegeH B pasaene Tumnbl CAENOK, CbOpMVI-
pyemble Npu NCNOIHEHUN U NCTEHEHNN cbbroqepcos n onynoHoB.

« TMone dir MOXET NPUHUMATL CriefytoLime 3HaYeHNs:
1 Buy
2 Sell
« [Mone action onucbIBaeT AelicTBMEe, Mpon3oLlesLIee C 3asBKOM
1 3asnBka gobasneHa
2 3asBKka cBefeHa B caenky
4.11.1.2. Ta6nuua info: Undpopmanuuma o ctakaHax

Ta6n. 33. NMona ta6nuubl info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
infolD i8 YHVKaJTbHbINA KoY

logRev i8 PeBn3unsi Ha MOMEHT hOPMUPOBaHNST CHAMLWOTAa
lifeNum i4 Homep X13HU BXOAALLEro noToka

moment t Bpems chopmmpoBaHusa cHanwota

4.12. Notok FORTS_FUTCOMMON_REPL - ®btloyepchbl: o6waa nHdopmauyms
(Type=l)
4.12.1. Cxema gaHHbIX

Tabnuupl:
« common - O6Lasn nHchopmaums no ceccum
4.12.1.1. Ta6nuuya common: O6Lwas nHopmaLusa No ceccumn
Tabnuua coaepXuT o06LLepbIHOUYHbIE NOKA3aTeNN Tak1e Kak fyyllme 3asiBKU Ha NOKYMKY U MPOAAXKY, LieHbI OTKPLITUS, 3aKPbITUS 1 T.N.

Ta6n. 34. NMonsa Taénuubl common

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6Hoe none noAcucTembl pennkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUMNKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuiueli 3as1BKU Ha NOKYNKY

xamount_buy i8 KonnuecTtBo B 3asiBKax Ha NOKYMKy C NyyLlei LeHoi

orders_buy_qty i4 KonuuecTtBo 3asiBOK Ha MOKYTMKY

xorders_buy_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha NOKymnky

best_sell d16.5 LleHa nyuLueli 3a8BKM Ha Npogaxy

xamount_sell i8 KonnuecTtBo B 3asiBKax Ha NpoAaxy € NyyLlein LeHoi

orders_sell_qgty i4 KonuuecTtBo 3asiBOK Ha Mpogaxy

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

open_price d16.5 LleHa oTkpbITUS

close_price dl6.5 LleHa 3akpbITus

price d16.5 LleHa nocnegHei caenku

trend d16.5 TpeHA n3MeHeHus LeHbl (pasHuua Mexay LeHamy AByX NocrefHux cae-
NOK)

xamount i8 KonnuecTtBo B nocnegHeii caenke

deal_time t [ata n Bpems nocnefHeli coenku

deal_time_ns u8 [ata v Bpems nocnegHei caenkn (UNIX-Bpemsi B HARHOCEKYHAAX MO CTaH-
papty UTC)

min_price d16.5 MuHumasibHas LeHa

max_price d16.5 MakcumasnbHas LeHa

avr_price d16.5 CpefHeB3BeLleHHas LeHa

xcontr_count i8 ObLLee KO/IMYECTBO KOHTPAKTOB B CAesKax

capital d26.2 CyMMapHbIii 06bEM cAenoK B py6isx

deal_count i4 KonnyecTtBo caenok

old_Kkotir d16.5 PacueTHas LeHa npeapiayLLeli ceccun. MNone 6yaeT yaaneHo B Bepcum 6.5,
3HayeHue cM. B settlement_price_open.

settlement_price_open d16.5 PacueTHas ueHa npeabiayLuein ceccum.
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Mone Tun OnucaHune

Xpos i8 TekyLee KoMYecTBO OTKPbITbIX NO3MLUIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [Jata n Bpemsa nsmeHeHus 3anucu (UNIX-Bpems B HARHOCEKYHAAX MO CTaH-
napty UTC)

cur_kotir d16.5 Tekywiast pbiHOUHas LeHa. Mone 6ygeTt yaasieHo B Bepcum 6.5, 3HaueHne
cMm. B market_price.

market_price d16.5 TekyLuas pbIHOYHasA LeHa.

price_assigned_by_admin i1 Mpu3HaK yCTaHOBKM TEKYLLE pbIHOYHOM LieHbl AAMWHUCTPATOPOM TOProB.

local_time t Mone ANa MOHUTOPMHIa penvkaumMm common

MpumeyaHus:

« [one open_price COAEPXUT LiEHY NEpPBOIi cAenkM B TekyLLel ceccum, a ecnv e€ Het, To 0.

 Mone close_price CoaepXxuT LeHy nocneaHeit caenku B COOTBETCTBYIOLEN ceccun. [0 3aBepLUeHUs ceccun B nosie TpaHcanpyetest 0.
Mocne 3aBepLUeHUs ceccuu (Moc/ie BEUEPHETO KMPUHIA [0 YTPpa) TpaHC/MpyeTCs LieHa nocneaHeit caenku unv 0, ecriv caenok He 6bi1o.

« Mone price_assigned_by_admin MOXeT npuHMMaThb creayroLme 3HaueHUs:
1 3HaueHue TekyLlel pbIHOYHOM LieHbl B none market_price (cur_kotir) yctaHOBNEHO ALMUHUCTPATOPOM TOProB.

0 3HauyeHuve TekyLleli pbIHOYHO LieHbI B none market_price (cur_kotir) paccuMtaHo cucTeMOoii.

4.13. NMotok FORTS_OPTCOMMON_REPL - OnuyuoHbl: o6wan nHcpopmaumsa
(Type=l)
4.13.1. Cxema gaHHbIX

Tabnuupbl:
« common - O6Lasn nHpopmaums no ceccum
4.13.1.1. Ta6nuya common: OGLwas nHopmaymusa No ceccumn
Tabnuua cogepXuT o6LLEPbIHOYHBIE MOKA3aTeNN Takne Kak fyyllve 3asiBKU Ha MOKYMKyY U MPOAaXKY, LieHbI OTKPLITUS, 3aKPbITUS 1 T.N.

Ta6n. 35. Monsa Ta6nuubl common

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTembl penvkaumm

replAct i8 CnyxebHoe nose nogcucTembl penkaumm

sess_id i4 MaeHTudmKaTop TOproBoii ceccum

isin_id i4 YHVKasbHbI YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuiueli 3a9BKU Ha NMOKYNKY

xamount_buy i8 KonunuecTtBo B 3asiBKax Ha MOKYMKY C NyyLUeli LLeHoi

orders_buy_qty i4 KonmuecTBo 3asBOK Ha NOKYMNKy

xorders_buy_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha NOKynky

best_sell d16.5 LleHa nyuLueli 3a89BkU Ha Npogaxy

xamount_sell i8 KonunuecTtBo B 3asiBKax Ha Npogaxy C JiyyLueil LeHol

orders_sell_qty i4 KonmuecTBo 3asBOK Ha Npojaxy

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha Npojaxy

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocnepgHeit caenku

trend d16.5 TpeHA, U3MeHeHVs LieHbl (pasHuua Mexay LeHammn AByX NocnefHux cae-
NOK)

xamount i8 KonnuecTtBo B nocnegHei caenke

deal_time t [ata n Bpemsa nocnegHeli caenku
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Mone Tun OnucaHune

deal_time_ns u8 [Jata v Bpems nocnegHeli caenkm (UNIX-Bpemsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MvHuManbHas LeHa

max_price d16.5 MakcumansHas LeHa

avr_price d16.5 CpepgHeB3BeLLeHHas LeHa

xcontr_count i8 O6LLee KONMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM cAeNoK B py6risix

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonnyecTtBo caenok

old_kotir d16.5 PacueTHas LeHa npeabiayLeli ceccuu. Mone byaeT yaaneHo B Bepcun 6.5,
3HaueHue cM. B settlement_price_open.

settlement_price_open d16.5 PacueTHas LeHa npeabiaylueit ceccum.

Xpos i8 TekyLLee KOIMYeCTBO OTKPbITHIX NMO3NLLWI

mod_time t [ata n Bpemsi U3BMeHeHuns1 3anmcu

mod_time_ns u8 [Jata v Bpems nsmerexuns 3anvucu (UNIX-BpemMs B HAHOCEKYHAAX MO CTaH-

napty UTC)

local_time

[Mone Ansa MOHUTOPUHIa penankaumMm common

MpumeyaHus:

« [Mone open_price coaepXuT LEeHy NepBOit CAEMKN B TEKyLLEl ceccun, a ecnm eé Het, 10 0.

* [Mone close_price cogepXuT LieHy nocnegHei caenkm B COOTBETCTBYHOLWEN ceccun. [l1o 3aBepLUeHns ceccumn B nose TpaHcnumpyetcs 0.
Mocne 3aBepLueHns ceccum (Nocne BEYEPHEro KNMPUHra o yTpa) TpaHCcIMpyeTcs LeHa nocnegHeli caenkv unm 0, ecniv cienok He 6bi1o.

4.14. NMoToKn arperMpoBaHHbIX cTakaHoB (Type=l)

CyLIJ,eCTByeT HECKOJIbKO NOTOKOB arpermpoBaHHbIX CTakaHOB C paSl'IVILIHOVI F}'Iy6VIHOVI.

[na dbloyepcos:

¢ FORTS_FUTAGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHel

¢ FORTS_FUTAGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX ypOBHel

¢ FORTS_FUTAGGR5_REPL — ¢ rny6uHoii 5 LieHOBbIX YPOBHEl

N9 onuMoHOB:

¢ FORTS_OPTAGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHe

« FORTS_OPTAGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX YpOBHe

* FORTS_OPTAGGR5_REPL - c rny6rHoii 5 LieHOBbIX YpOBHEiA

B03MOXHOCTbL nosyyeHus onpeaenéHHoro noToka 3asuMCcuUT OT Npas Nosib3oBaTesns.

4.14.1. Cxema gaHHbIX

Tabnmupl:

« orders_aggr - ArpermpoBaHHble CTakaHbl

4.14.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervpoBaHHble CTakaHbl (DOPMUPYIOTCS MYTEM CYMMMPOBAHUS MO 06bEMY aKTUBHbIX 3asIBOK C OMHAKOBLIMU MHCTPYMEHTOM, LiEHOM 1

Hanpas/eHnem.

Pexumbl ncnonb3osaHus Ta6ﬂI/ILJ.bI B 3aBUCMMOCTU OT pexmnmoB pa6OTbl Toproson CNCTEMBI:

« HouHoii nepvog - Tabnuua coaepXuT AaHHble Ha MOMEHT 3aBepLUeHsi BeYepHeli ceccun

* Toprosas ceccust 40 NPOMEXYTOUYHOIO KUPUHra - Ta6nmu,a 06HOBNSIETCS aKTUBHBLIMU 3asiBKaMun

* TPOMEXYTOUHbINA KNMPWHT - TaBNMLa He 06HOBAETCS Y COAEPXUT AaHHbIE HA MOMEHT Hadyasla NPOMEXYTOYHOTO KAMpUHTa
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 Toprosasi ceccusi Noc/ie NPOMEXYTOUYHOTO KIMPUHTA - Tabnuua 0GHOBSIETCS aKTUBHbLIMW 3asiBKamMu
* OCHOBHOI1 KNIMPWHT - Tabnuua ounLiaeTcs
« BeuepHsia ToproBasi ceccus - Tabnumua 0GHOBSIETCS aKTUBHLIMMW 3asiBKamMn BeuepHeli ceccum

Ta6n. 36. Mona tabnuubl orders_aggr

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

price d16.5 LleHoBOW ypoBeHb

volume i8 O6bem

moment t Bpems nocnefHero o6HOBNEHNSA 3anucy

moment_ns u8 Bpewms nocnegHero o6HoBneHus 3anncy (UNIX-BpemMs B HAaHOCEKyHAax no
ctaHgapty UTC)

dir i1 Hanpasnexue

MpumeyaHus:

e 3anucu B Ta6n|/|u,e MoryT 0GHOBNSATLCA NOMHOCTLIO, T.€. 0GHOBNSTLCA MOXET HE TONIbKO 06BLEM, HO 1 MHCTPYMEHT, LieHa, HanpaB/ieHune.
B cnyyae HacTynneHusa Takoro CO6bITWSA CUMTAETCS, YTO npegbiayuian LueHa Bblllna U3 CtakaHa, a HoBas — nosasmnach.

* B Tabnvue mMoryT npucyTCTBOBaTH 3amnvcu ¢ HysieBbiM 06bEMOM (volume = 0). Takve 3anucu cnedyet UrHopupoBaTh. [py 3ToM MOXeT

NPOMCXOAUT 06HY/IeHNE CYLLECTBYIOLLENA 3arMCu — 3TO 03HAYAET, YTO LieHa BbIlLIa U3 CTaKaHa, Uu 3anosIHeHUe Hy/IEBOM 3amnncu Kaku-
MU-NINBO 3HAYEHNSIMN — 3TO 03HAYAET, YTO HOBAs LiEHa BOLL/IA B CTaKaH.

4.15. Notok FORTS_POS_REPL - UHhopmayusa o nosmuyusax (Type=l)

4.15.1. Cxema gaHHbIX
Tabnuupl:
* position - Mo3numn KAMEHTOB N Bpokepckux drpm
* position_sa - Mo3unuyun yposHsA PacuéTHoro Koga
* sys_events - Tabnuua co6bITHi
4.15.1.1. Ta6nuua position: NMo3uunn KNMeHToB
Tabnuua cogepxuT MHHOPMAaLMIO O NO3ULMAX KIIMEHTOB U BO.

Ta6n. 37. Mona Tabnuybl position

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl penimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTA

Xpos i8 TekyLiasa nosnuymns

xbuys_qty i8 KonmyecTBO Kyn/IeHHbIX KOHTPAKTOB B XO4€E Ceccuu

xsells_qgty i8 KonnuecTBo NpoAaHHbIX KOHTPAKTOB B XOAe ceccum

xopen_qty i8 KonnuectBo nosuuuii Ha Havaso ceccum

waprice d16.5 YueTHasi ueHa nosuyum

net_volume_rur d26.2 HeTT0-060p0T N0 caenkam 3a ceccuto B pyobrisax. Mpogaxu yuntbiBatoTcs ¢
NOSTIOXUTENBHBIM 3HAKOM, @ MOKYMKW C OTpULaTe IbHbIM.

last_deal_id i8 Homep nocnepgHeii caenkm

account_type i1 e 1-anabo
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Mone

Tun

OnucaHue

* 2 - [NA KNneHTa

4.15.1.2. Ta6nuua position_sa: MNo3uyumn ypoBHsa PacuéTHoOro koga

Tabnuua coaepXuT MHChOPMAaLIMIo 0 MO3ULMSX YPOBHS PacuéTHOro koaa.

Ta6n. 38. NMona Ta6nuubl position_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

client_code cl2 PacuéTHbIn kog

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtBo KynieHHbIX KOHTPaKTOB B X0fe ceccun

xsells_qty i8 KonmuecTBO NpoAaHHbIX KOHTPaKTOB B XO4€ Ceccum

xopen_qty i8 KonnuyecTso No3uLmii Ha Hayaso ceccmm

waprice d16.5 YueTHas ueHa nosvuum

net_volume_rur d26.2 HeTTo-060p0T No caenkam 3a ceccuto B py6nsx. MNpogaxu yunTbiBaoTcsA €
NOSIOXUTENbHBIM 3HAKOM, @ MOKYMKW C OTpULaTebHbIM.

last_deal_id i8 Homep nocnegHei caenkm

4.15.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 39. NMona Ta6bnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
replRev i8 CnyxebHoe none nofgcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ B0o3MOXHble TUMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNupuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NepeCcHUTaHbI
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4.16. NMNotok FORTS_PART_REPL - UHchopmauusa o cpegcrTeax, IMMUTax uU Ha-
CTpoWKax puck-napametposB (Type=l)
4.16.1. Cxema gaHHbIX
Tabnuubl:
¢ part - CpeacTBa, TMMUTLI U HACTPOMKN PUCK-NapaMeTPOB K/IMEHTOB
e part_sa - Cpefcrsa v IMMUTLI NO PacyeTHOMY Koay
» sys_events - Tabnuua cobbITWiA
4.16.1.1. Ta6nuua part: CpeacTBa, IMMUTbI U HACTPOIKA PUCK-NapaMeTPOB K/IMEHTOB
Tabnuua cofepXxut nHchopMaumio o MM1MTax u o HaCTpOI7IKaX PUCK-NapamMeTpoB ANA KNIMEHTOB

Ta6n. 40. NMons Ta6nuubl part

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Koga knneHTa

money_free d26.2 CBo60oHble cpefcTBa. Cymma py6neit u ANCKOHTUPOBAHHBIX B py6/un 3a-

NI0TOB, AOCTYNHas N8 OTKPbITUA no3uyunii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee — broker_fee)

money_blocked d26.2 CpegcTBa, 3a6/10kmMpoBaHHble nog, MO.

vm_reserve d26.2 BapuauyoHHas mapxa no 3akpbITbiM MO3ULMAM 1 BAUTHOTHBIN PUCK.

fee d26.2 CnucaHHbIl coop

balance_money d26.2 Canbl0 IeHeXHbIX TOProBbIX NEPEBOOB 3a TEKYLLYI CECCUIO

coeff_go d16.5 KoathdmumeHT knuenTckoro 0. MNone 6yaeT yganeHo B Bepcun 6.5, 3Ha-
yeHue cM. B FORTS_INFO_REPL:dealer(investor):coeff_im.

limits_set i1 Hanmuve ycTaHOBMEHHbIX AEHEeXHOro W 3a/10r0BOro IMMUTOB: 1 - nnmut
ycTaHoB/eH (nposepsietcs); O - IMMUT He ycTaHoB/eH (He NpoBepsieTcs)

money_old d26.2 O6LLee KomM4ecTBo py6neli  ANCKOHTUPOBaHHBIX B py6/1 3a/1070B Ha Ha-
Yyaso ceccuun

money_amount d26.2 O6LLEee KONMYecTBO pybeit 1 ANCKOHTUPOBAaHHLIX B py6v 3a510roB

money_pledge_amount d26.2 Cymma 3a/10roB, AUCKOHTUPOBAaHHbIX B py6nu

vm_intercl d26.2 BapuauyornHas mapxa, cnncaHHas Win noslyYeHHast B NPOM. K/MPYHT

is_auto_update_limit i1 Mpu3HaK aBTOMATNYECKON KOPPEKLMN MMUTA Ha BENNYMHY [0X04a npu

3akauke nocne knupuHra: 0-HeT, 1-MeHATb.

no_fut_discount i1 dnar 3anpelleHWs UCMONb3oBaHUA CKMAKM MO  dblovepcam: 1-3a-
npet, O-HeT. Mone 6yaeT yganeHo B Bepcun 6.5, 3HayeHwe cm. B
FORTS_INFO_REPL:dealer(investor):no_fut_discount.

num_clr_2delivery i4 KonnuectBo KIMPUHIOB, 3a KOTOPOE BK/THOYAKOTCA CLeHapUW akcnvpaumm
NS pacyeTa pUckoB No 6nvKHEl HekBapTaslbHOW cepun OMNUMOHOB AN1A
JaHHoro pasgena. MNone 6yaet yaaneHo B Bepcun 6.5, 3Ha4eHWe cM. B
FORTS_INFO_REPL:dealer(investor):num_clr_2delivery.

broker_fee d26.2 CpefcTBa, 3a6/10KMpoBaHHbIe Nog, GPOKEPCKY0 KOMUCCUIO.

4.16.1.2. Tabnuua part_sa: Cpegcrtea u nuMuTbI No PacueTHomy Kogy

Ta6n. 41. Nonsa Taénuubl part_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTemMbl penkaumm

replAct i8 CnyxebHoe nose NoacucTeMbl penankalmmn

settlement_account cl2 PacueTHbIli Kog

money_old d26.2 O6Luee KoMYecTBO pybnelt  AUCKOHTUPOBAHHbIX B Py6/11 3a/1070B Ha Ha-
yasio ceccum
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Mone Tun OnucaHune

money_amount d26.2 O6Lee KonmMyecTBo pybeit 1 ANCKOHTUPOBAaHHLIX B py6v 3a510roB

money_free d26.2 CBob6oaHble cpeacTBa. Cymma pybneii n 3a10roB, AUCKOHTMPOBAHHbLIX B
py6nu, fJOCTynHasA Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee)

money_blocked d26.2 CpefcTBa, 3a6nokmpoBaHHble nog, MO.

money_pledge_amount d26.2 Cymma 3a/10roB, AUCKOHTMPOBAHHLIX B py6nn

vm_reserve d26.2 BapuauyoHHas Mapa no 3akpbITbIM MO3ULMAM U BaSIOTHbIN PUCK.

vm_intercl d26.2 BapuauyoHHas mapxa, cnncaHHas unm nosyvyeHHast B NPOM. KMPUHT

fee d26.2 CnucaHHbIli cbop

4.16.1.3. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 42. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 K/TMPUHIOBOI CUCTEMbI B TOPTOBYHO NEPes HauasioM HOBO TOPTOBOIA ceccun

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypb! B NPOMKIMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOIO KNpuHra

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[JeHexHble CpeAcTBa nocsie NPOMKMPUHTA NepecynTaHbl

4.17. Notok FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBovyHasa U ceCCUOHHaA

uHcpopmayusna (Type=R)
4.17.1. Cxema gaHHbIX

Tabnmupl:

* rates - CnpaBOYHUK KypCOB BasIlOT

« fut_sess_contents - CnpaBo4HWK TOPryembIX MHCTPYMEHTOB

« fut_vch - CnpaBoYHVK TOPryeMbIX aKTUBOB

« fut_instruments - CnpaBo4YHWK MHCTPYMEHTOB

93



Lnto3 SPECTRA Plaza-2

09.06.2020

« fut_bond_registry - CnpaBo4YH1K NapameTpoB obnurauuii

¢ dealer - CnpaBo4HVK hupm

* sys_messages - CoO6LLEeHVSA TOProBOli CUCTEMBI

« prohibition - 3anpeTbi

» multileg_dict - CnpaBo4HVK CBA30K

« fut_rejected_orders - OTBeprHyTble B KNIMPUHT 3asiBKU

« fut_intercl_info - nHdopmauus o BM, paccuntaHHon No pesynbratam NpoM. KAMprHra
¢ fut_bond_nkd - HK[ Ha gaTy ncnonHeHns CPOYHOro KOHTpakTa c obnuraumei
« fut_bond_nominal - Paamepbl BbinaaT HOMUHA/IBHON CTOMMOCTU 06nUraLmm

« fut_bond_isin - CnpaBo4YHUK MHCTPYMEHTOB 0bnuraunii

* user - MNonb3oBarenu cuctTembl

¢ usd_online - TpaHcnauus kypca USD

* investor - CnpaBOYHUK K/TMEHTOB

« fut_margin_type - Tun mapxvnpoBaHus

« fut_settlement_account - PacueTHblii Kog

« session - IHchopmaumss o Toprosoi ceccum

¢ sma_master - Npusaska SMA-norvHa Kk MASTER-nornHy

« sma_pre_trade_check - HacTpoiiku npefiBapuTenbHbIX NpoBepok SMA-noruHa
* clearing_members - Y4yaCTHUK/ KNpUHra

* instr2matching_map - ConocrasneHne NHCTPYMEHTOB MaTUMHIY

e sys_events - Tabnuua co6bITHi

4.17.1.1. Ta6nuuya rates: CnpaBoOYHUK KYpCOB BasllOT

Ta6n. 43. Nona Tabnuybl rates

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm

rate_id i4 MaeHTndomkaTop BanioThl nnarexa

curr_base c15 Kog, 6a30B0Ii BaNOThI

curr_coupled cl5 Kog, conpsi€HHOI BastOThI

radius d16.5 Paanyc nameHeHuna LeHbl nHankaTopa B npoueHTax

4.17.1.2. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryeMbiX MHCTPYMEHTOB

Ta6nV|u,a COAEPXNT CnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 44. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replAct i8 CnyxebHoe nose nogcucTembl penmkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIbHBIN KO, MHCTPYMEHTA A/18 MHGDOPMALMOHHBIX CUCTEM
isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA
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Mone Tun OnucaHune

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelleHune oT cnoTta

code_vch c25 Kop 6a3oBoro aktusa. [Mone 6yaet yaaneHo B Bepcun 6.5, 3HaYeHne cm.
B base_contract_code.

limit_up d16.5 BepxHuiA IMMUT LieHBI

limit_down d16.5 HWXHWIA NUMAT LeHbI

old_kotir d16.5 PacueTHas ueHa Ha Havano ceccuu. MNone Bynet yaaneHo B Bepcun 6.5,
3HayeHue cM. B settlement_price_open.

buy_deposit dl6.2 'O nokynartens

sell_deposit d16.2 O npogaBua

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MUWHMMabHBIN LWar LeHbI

lot_volume i4 KonnuecTtBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTe

step_price d16.5 CTOMMOCTb Liara LeHbl

d_pg t [lata okoHYaHWA obpalleHns MHCTpyMeHTa. Mone byaeT yaaseHo B Bepcum
6.5, 3HaueHuve cwm. B last_trade_date.

is_spread i1 Mpu3Hak BXxoxaeHns blodepca B MeXMecayHbIi cnped. 1 — xogut; 0 —
He BXoauT

d_exp_start t [Jarta Hayana NcnosHeHNs: MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIN hbloHepc, 1 — NPOLEHTHbIN dibrYepC,
2 — hblovepc Ha MOroAy M 3NeKTprMYecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - RUONIA

percent_rate d6.2 MpoLeHTHasn cTaBka A/1s pacyeTa BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbrovepcam

last_cl_quote d16.5 PacueTHas LieHa nocne nocnegHero kavpuHra. Mone 6yaet yaaneHo B Bep-
cum 6.5, 3HaveHne cMm. B settlement_price.

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProeay B BEYEPHIOKD CECCUID

ticker i4 YHuKasbHbI YncnoBoii kog MnasHoro Crnota

state i4 CocCTOosiHME TOProB/IN NO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmyecTBO MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHErO K/IMPUHIa

step_price_interclr d16.5 CTOUMOCTb LIara LieHbl MPOMEXYTOYHOIO KNIMpUHra

step_price_curr d16.5 CTOMMOCTb MMHUMaJIBHOTO Luara LieHbl, BbIDQOKEHHAA B Ba/toTe

d_start t [aTta BBOAa MHCTPyMEHTa B 06palyeHme

pctyield_coeff d16.5 KoahchnumeHT Ansa BbluncieHns AOXOAHOCTY NO hbloYepcaM Ha NpPoLEeHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK /151 BbIYUCIEHUS OXOAHOCTU NO dhblodepcam Ha NPOoLLEeHT-
Hble CTaBKu

d_exp_end t Jlata OKOHYaHWs1 UCNOMHEHNS UHCTPYMEHTA

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Havaso ceccuu.

settlement_price d16.5 PacueTHas ueHa nocne nocnefHero KAupuHra.

last_trade_date t [Jata oKoH4YaHWs1 o6paLleHnst NHCTPYMeHTa.

MpumeyaHus:

* CocTosiH/E ceccumn umeet NPUOPUTET Haf, COCTOAHMEM UHCTPYMEHTA. TO eCTb, EC/IN CECCUA HAXOAUTCA B COCTOAHUN «NPUOCTaHOB/IEHA»
NN «3aBepLueHa», T Mo BCEM UHCTPYMEHTaM Heflb3s TOproBaTtb, HE3aBMCUMO OT 3HaYeHUs state B UHCTPYMEHTE.

* [one state MOXeT NPUHMMATL C/eAYyHOLLME 3HAYEHUS:
0 Ceccust N0 3TOMY UHCTPYMEHTY Ha3HaveHa. Henb3s CTaBUTb 3as1BKM, HO MOXHO yAaU/1ATb MO 3TOMY UHCTPYMEHTY.

1 Ceccusi Mo 3TOMy UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3asBKU MO 3TOMY MHCTPYMEHTY.
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2 TpuocTaHOBKa TOProB Mo BCEM UHCTPYMEHTaM. Henb3si CTaBnTb 3asiBKU, HO MOXHO YAassiTh.

3 Ceccus N0 3TOMY MHCTPYMEHTY NPUHYAUTE/bHO 3aBepLueHa. Hesb3s CTaBuTb 1 yAaIsATh 3asiBKY N0 3TOMY UHCTPYMEHTY.
4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa Mo BPeMEHW. Henb3s CTaBUTh W YAaNATh 3aSBKW M0 3TOMY VHCTPYMEHTY.

5 [IpuocTaHOBKA TOPTrOB MO 3TOMY UHCTPYMEHTY. Hefb3si CTaBUTL 3asiBKU, HO MOXHO YA/1ATh N0 3TOMY VHCTPYMEHTY.

* lone signs SBM1ISAeTCA GUTOBOI MacKo 1 MOXET npnHUMaThb cregyrune sHa4yeHua:

Ox1 lMpr3HaK TOPros/v B BEYEPHIO CECCUI0
0x10 Mpu3HaK aHOHWMHOIA TOProB/n

0x20 Mpv3HaK HeaHOHUMHOW TOProBAN

0x40 Mpu3HaK TOPros/v B OCHOBHYIO CECCUI0
0x100 Mpu3HaK MHCTPYMEHTa-CBA3KN

0x10000 TlepeHoc pucka
0x40000 Tlpu3Hak konnaTepasibHOro MHCTpPyYMeHTa
0x80000 WcnonHeHne B BEUEPHUIA M MPOMEXYTOUHBIV KTUPUHT:
o 0 - BeYepHWn KNNPUHT
0 1 - NPOMEXYTOUHBIV KNUPUHT
* lMone multileg_type MOXeT NpuHMMATL CreaytoLme 3Ha4YeHNs:
0 OOGbIYHbIA MHCTPYMEHT - He CBsi3Ka
3 KaneHngapHblii cripep,
» lMone is_trade_evening siBnsieTca 6UTOBO MacKoii:
0 WHCTpYMEHT He Topryetcsa
1 WHCTpyMeHT TOpPryeTcs B BEYEPHIO CECCU0
2 VIHCTpYMEeHT TopryeTcs B HEBHYIO CECCUI0

* 3HaueHue nossi roundto B TEXHUYECKUX CAE/KAX UCTONHEHNSI MOXET COAepXaTb pasHOe KOSIMYecTBO 3HAKOB NOC/1e 3ansiToi. ITo 3aBUCUT
OT creumnuKaLmm KOHTpaKTa.

4.17.1.3. Ta6nuuya fut_vcbh: CnpaBoUHUK TOpryemMbiX akTUBOB
Tabnuua cogepXmT cnpaBoYHMK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6n. 45. Nona Ta6nuybl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

code_vcb c25 Kog, 6a3oBoro akTuea. MNone 6yfeT yaaneHo B Bepcumn 6.5, 3HayeHue cm.
B base_contract_code.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 BantoTta nnarexa

trade_scheme cl dopma Topros

section c50 HanmeHoBaHne Cekunmn

rate_id i4 MpeHTudhmkaTop Kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymor-
YaHuo NULL.

is_foreign i1 Mpu3HaK OTHECEeHNS MHCTPYMEHTAa K MHOCTPaHHbIM. Mone 6yaer yaaneHo
B Bepcun 6.5, 3HaueHne cMm. B signs 6ut 0x2.
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Mone Twvn OnucaHvne

signs i4 [Mone npusHakos

negative_prices i1 Mpu3HaK orpaHUYeHNs OTpULLaTENbHbIX LiEH.
option_model i1 Mopgenb LeHoo6pa3oBaHns OMLYOHOB.
base_contract_code c25 Kof 6a30BOro akTuea.

MpumeyaHus:

+ [Mone exec_type MOXeT NpUHUMAThL CeaytoLine 3HaYeHuns:

A AnbTepHAaTUBHBIIA

D TocTtaBka

I WHpekc

T TocTaBka akumii yepes pexum T+, ASTS

* llone trade_scheme MOXET NpuUHNMaTh creayrouime sHa4eHnA:

F C nonHbiM obecneyeHrem

G C 3anorom

« Tone signs siBNSIETCS GUTOBOI MaCKOii U MOXET NPUHUMATbL CeAyoLLMe 3HAUYEHMS:

0x1 VcnonHeHve B BEYEPHUI UM NPOMEXYTOUHbINA KAMPUHT: O - BEUEPHUIA KIMPUHT; 1 - NPOMEXYTOUHbINA KAUPUHT

0x2 Tpu3HaK OTHECEHWUS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHBII

« [Mone negative_prices MOXeT NpYHUMATb CrieaytoLmne 3Ha4YeHNs:

0 LleHbl chblouepcoB, LEHOBbIE FPaHNLbl U CTPANKN OMUMOHOB OrpaHUYEHbI NOMOXKUTENBHBIMU 3HAYEHUSIMUI

1 LUeHbl hbtoYepcoB, LEHOBbIE FPaHWLbl U CTPaliKV ONLUYOHOB HE OrpaHUyYeHbI

« TMone option_model MOXeT NPUHUMATb CeAYHOLLME 3HAUEHUS:

0 Mogenb bnaka-Loynsa

4.17.1.4. Ta6nuya fut_instruments: CnpaBoO4YHUK MHCTPYMEHTOB

Tab6n. 46. Nonsa Ta6nuubl fut_instruments

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

short_isin c25 KOpOTKWiA CUMBO/bHBIN KOA, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHWe UHCTpyMeHTa

inst_term i4 CwmelleHmne oT crota

code_vcb c25 Kop, 6a3oBoro aktuBa. MNone 6yaeT yaaneHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

old_kotir d16.5 PacueTHas ueHa Ha Havano ceccum. Mone Byaert ypaneHo B Bepcum 6.5,
3HaueHue cM. B settlement_price_open.

roundto i4 KonuuecTtso 3HaKoB nocsie 3ansToi B LieHe

min_step d16.5 MUWHUManNbHBIV LWar LeHbI

lot_volume i4 KonnyecTtBo enHuL, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LeHbl

d_pg t [lata oKoHYaHWs obpalLeHnsa MHCTpyMeHTa. Mone ByaeT yaasieHo B Bepcum
6.5, 3HaueHve cwm. B last_trade_date.

is_spread i1 Mpu3Hak BXoxaeHns blodepca B MeXMecayHbIin cnpesd. 1 — Bxogut; 0 —
He BXoauT
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Mone Twvn OnucaHvne

d_exp t [ata Hauyana ncnonHeHUs UHCTpymeHTa. Mone 6yaeT yaaneHo B Bepcun
6.5, 3HauyeHve cMm. B d_exp_start.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN blovepc, 1 — NPOLEHTHbIN hblouepc,
2 — (hbloyepc Ha norofy v aNeKTpuM4ecTBo, 3 — hblovepc Ha eBpoBOHAbI,
4 - RUONIA

percent_rate d6.2 lMpoueHTHas cTaBKka A1 pacyeTa BapuaLoHHOK MapXu Mo NPOLEHTHbLIM
hbtovepcam

last_cl_quote d16.5 PacueTHas LeHa nocne nocnegHero kavpuHra. MNone 6yaeT yaaneHo B Bep-
cum 6.5, 3HaueHne cMm. B settlement_price.

signs i4 [Mone npusHakos

multileg_type i4 Tun cBA3KN

legs_qty i4 KonuyecTBo MHCTPYMEHTOB B CBSA3Ke

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/TMPUHIa

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl MPOMEXYTOYHOTO KNMpUHra

step_price_curr d16.5 CTOVMMOCTb MUHUMAJIBHOTO LLara LieHbI, BbIPAXEHHAs B Ba/llOTe

d_start t [ata BBOZa MHCTpyMeHTa B obpatleHne

pctyield_coeff d16.5 KoathdpmumeHT Ans BbIYMCIEHNS LOXOAHOCTM MO hbloYepcam Ha NPOLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK /151 BblUMCIEHNSA JOXOAHOCTU NO dibloYepcam Ha NpPoLEHT-
Hble CTaBKU

exec_name cl Mpu3Hak cpoyHocTu onumoHa. D-daily, W-weekly, M-monthly. Mone 6yaet
yfaneHo B Bepcun 6.5, 3HaueHue cM. B series_type.

base_contract_code c25 Kopn 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Hayas10 ceccuu.

last_trade_date t [Jlata oKOHYaHus obpalleHnss HCTPYMEHTA.

d_exp_start t [aTta Hayana UCNOIHEHUSI UHCTPYMEHTA.

settlement_price d16.5 PacyeTHas LeHa nocse nocnegHero KNnpuHra.

series_type cl Mpu3Hak cpoyHocTM onumoHa. D-daily, W-weekly, M-monthly.

MpumeyaHus:

* 3HaveHwue nosns roundto B TEXHUYECKMX caenkax UCrnosiHeHMsA MOXET cofiepiKaTb pasHoe KO/IM4eCcTBO 3HakoB nocne 3ansToii. 310 3aBUCUT

OT creumncuKaLmm KOHTpaKTa.

4.17.1.5. Ta6nuua fut_bond_registry: CnpaBouHuK napaMeTpoB oGnurauunii

Ta6n. 47. Nona ta6nuubl fut_bond_registry

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nNofAcucTemMbl penkawumm
bond_id i4 Lindpposoii kog obnvraumm

small_name c25 ToprosblIii kog obnuraumn

short_isin c25 Bbinyck obnuravum

name c75 HavmeHoBaHue obnurayum

date_redempt t [ata noraweHust obnvraymm

nominal d16.5 HomuHan obnvrauum

bond_type i4 Tun: akumsa/obnuraums

year_base i2 Basa roga

MpumeyaHus:

« [one bond_type siBnsieTca 6UTOBOI MACKON Y MOXET NPUHUMATL CNeAYoLMe 3HAYEHNS:

0 He 3afaH

0x1 Akumnsa
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0x2  O6avraums (6e3 amopTusaummn/cbopmyna aktyanbHas)
0x4  O6navrauyms ¢ amopTtusauue
0x8 O6nurauus, hopmyna BUpTyasibHas-aMmepukaHckas

0x10 O6avraums, oopmyna BUpTyasibHas-eBponelickas

4.17.1.6. Ta6nuuya dealer: CnpaBo4HUK thupm

Ta6n. 48. NMonsa Ta6nuubl dealer

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penmkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6Hoe none nofAcucTemMbl pennkaumm

client_code c7 Koga knneHTa

name c200 HavmeHoBaHue dmpmbl

rts_code c50 Kog PTC dhmpmbl

signs i4 Mone npusHakoB. 4 - pexumM 610KMpoBKN AgMUHUCTpaTopa Toproeoit Cu-
cTeMbl, 8 - pexum 61okMpoBky nasHoro Tpeiiaepa PacueTHoi dupmbl

status i4 MpusHak pasgena

transfer_code c7 Kopg, cueTa ans nepeHoca nosvuum

exp_weight d3.2 Bec cueHapves akcnvpauun ang b® B utorosom NO. byaet npyMeHeH B
BEUEPHWIA KIUPUHT

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapues
akcnupauum no B®. ByaeTt npuMeHeH B BEUEPHUIA KNNPUHT

margin_type i1 Pexunm mapxvposaHus no pasgenam b®. 3 - MonyHeTtTo, 4 - HetTo. Byget
NPVYIMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa kaneHaapHbIX cnpefos Ans noptgens 6&. 3 - Mony-
HeTTo, 4 - HeTTo. ByaeT npuMeHeH B BEYEPHUIA KIMPUHT

num_clr_2delivery_client_default i4 KonmyecTBo KIMPUHIOB A0 3KCNMpauun A8 Havana pacyeta cleHapues
3KCNMpaLuy No KNVeHTaMm - 3Ha4eHre no ymonyaHuio. byaet npumeHeH B
BEUEPHWIA KITUPUHT

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UTOroBom 'O NSt KIMEHTCKUX pas3fenos -
3HayYeHve No ymonyaHwio. byfeT npuMeHeH B BeHEPHUI KNMPUHT

go_ratio d16.5 KoadpchuumeHTt ntorosoro MO ans 6®. byget npymeHeH B BEYEPHUIA Kn-
pwHr. Mone 6yaeTt yaaneHo B Bepcum 6.5, 3HaveHne cm. B coeff_im.

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocTn obecneveHns no BP npu BBOAE/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTcTBME TOProBoro AumuTta B® cymme cpencts Ha pasgenax bo.
1 - MopaepxmBatb cooTBeTcTBME, 0 - HesaBucUMBIA (BUPTYasibHbIA) u-
MWT. BUpPTYasibHbIli TMMUT NO pe3ynbTataM BeHepHEro KNMPUHIa MeHseTCs
TONbKO Ha BeNMUUHY foxofalyobiTka. ByaeT nprMeHeH B BEUEPHWIA Knn-
pVIHT

limits_set i1 lMpoBepka goctaTtoyHocTy iMMuTa no 6@ npu noctaHoske 3asBoK. 1 - [la,
0 - Hert

no_fut_discount i1 dnar 3anpeLLeHns NCnonb30BaHMsA CKMAKM No hblodepcam ans noptdens
B®. 1 - 3anper, O - Het. Byaet npumeHeH B BEYEPHUIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLleHns NCnosb30BaHNsA CKMAKN No diblodepcam A5 KNIMEHTOB -
3HaueHue no ymonyaHuio. 1 - 3anper, 0 - HeT. ByaeT npumeHeH B BeuepHuii
KVPWIHT

firm_id cl2 Ko YyacTHMKa TOProB Ha CPOYHOM PbIHKE

tm_name c200 HavmeHoBaHVe YyacTH1Ka TOpros

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapXUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadpchumeHT ntorosoro MO gnst 6®. Byaet npyMeEHEH B BEYEPHUIA Ku-
PVHT.

MpumeyaHus:
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« [one status ABNsiIETCS GUTOBOI MACKOIA:

o 0x01 - bpokepckas chupma Y

o 0x02 - O6ocobneHHas Bpokepckas dmpma (OBd)
0 0x100 - B® ans kveHTa - PUANYECKOro imua

o 0x200 - B® ans knueHTa - HepesneHTa

o 0x20000 — CobcTBeHHast Bpokepckas hvpma

o 0x40000 — KnueHTckas Bpokepckas cvpma

o 0x80000 - Cneub®

[Opyrve 6UTbl CoaepXaT TEXHUUYECKY MHDopMaLnio

4.17.1.7. Ta6bnuua sys_messages: Coo0OLLeHNs1 TOProBOi CUCTEMbI

Ta6n. 49. Nonsa Ta6nuubl Sys_messages

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
msg_id i4 YHVKaTbHbIN nAEHTUMKATOP CO0bLLeHNA
moment t [Jata v Bpems peructpauym coobLyeHms
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 MpuU3HaK CPOYHOCTH COOGLLEHNS

status i1 Craryc coobLeHuns

text c255 KpaTkuin TekcT coobLyeHmns

message_body ¢c4000 MMONHbIA TEKCT COOOLLEHMS

4.17.1.8. Ta6nuua prohibition: 3anpeTtsbl

Ta6n. 50. Monsa Ta6nuubl prohibition

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

prohib_id i4 Homep 3anpeta

client_code c7 Koga knneHTa

initiator i4 MHuumatop 3anpeta

section c50 Cekuns

code_vcb c25 Kog 6a30Boro akTuea. None 6yfeT yaaneHo B Bepcumn 6.5, 3Ha4yeHue cMm.
B base_contract_code.

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

priority i4 MpuopuTteT 3anpeta

group_mask i8 ButoBas macka rpynn, no KOTopbIM AeiACTBYET 3anpeT

type i4 Tun 3anpeta

is_legacy i4 Tvn nHMumaTopa 3anpeTta

base_contract_code c25 Kof 6a30BOro akTuea.

MpumeyaHus:

« [Mone initiator - HuupnaTop 3anpeta:
0 bo;
1 TnasHbIli Tpeligep P®;

2 AgmuHuctpartop KU,
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3  AamuHuctpartop TC.

 [Mone type - Tun 3anpeta

0
1
2
3
8
16
32
64

128
256

BCE paspeLleHo (Npy oTMeHe AeliCTBYIOLLEro 3anpeTa ¢ MeHbLIMM NPUOPUTETOM, MHAYE - NPOCTO YAaNUTb CTPOKY);
3anpeT OTKPbITUA NO3NLWIA;

3anpeT BCex TOProBbIX Onepawuii;

3anpeT OTKPbITUA NO3WLWIA B NPOAAXKY;

3anpeT 6pokepa Ha nogady 3asBOK Ha aKCmupaumio.

3anpeT rnasHoro Tpeligepa P® Ha nogadvy 3asBOK Ha akcnmpaumio. Ho emy camomy - MOXHO;

3anpeT Ha 3anpoc NoToka NNKBUAHOCTU 6e3 aBTonoaTeepxaeHns (RFS);

3anpeT Ha 3anpoc notoka mksngHocTu (RFS);

3anpeT Ha 3aK/1l4eHns CAENKN Npu HeJoCTaTO4HOM KO/IM4ecTBe KOTUPoBOK (RFS)

3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTM C OrpaHUUEHEM BPEMEHU XU3HW KOTUPOBOK (RFS).

* MMone group_mask - BrToBas Macka TUMNOB MHCTPYMEHTOB:

0x1
0x2
0x4

T+0
T+1
T+2

0x8000000 T+27

0x10000000 T-1

0x20000000  cnoTbl

0x40000000  dhbtouepchbl

0x80000000  ONUMOHBI

* TMone priority - OT MaKCMMasIbHOMO MPUOPUTETA K MUHUMA/IbHOMY:

KNMeHTCKMin koA, NHCTPYMEHT 9

KnueHtckuid kog, BA
KnueHTckuii kog, Bce BA
Kof B®, HCTpYMEHT
Kog B®, BA

Koa B®, Bce BA

Kof P®, HCTpYMeEHT
Koa P®, BA

Kog P®, Bce BA

R N W A~ O O N

» lMone section - Ha3saHue cekuuu:

1
2
3
4
8
9

10

doHpoBasA
TosapHas
[eHexHasn
MOSENEX
SPBEX
SPBEX_OAO
NAMEX
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» Mone is_legacy - Tun nHuumaTopa 3anpeta:
0 3anpet 6bIN1 BbICTAB/1EH A,IJ,MVIHVICTpaTOpOM TOProB UM KNUPUHIa n He MOXeT ObITb U3MEHEH Y4aCTHUKOM TOProB.
1 3anpeT 6bI71 BbICTaB/EH YYACTHUKOM TOProB 1 MOXET OblTb U3MEHEH.
4.17.1.9. Ta6nuuya multileg_dict: CnpaBo4YHUK CBA30K

Ta6n. 51. Mona ta6nuybl multileg_dict

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nosie NnoacUCTeEMbI penmkalmn

replAct i8 CnyxebHoe none nofgcucTeMbl peninkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHUKa/TbHbI YAC/IOBOI KOA, CBSA3KM

isin_id_leg i4 YHUKa/TbHbIV KOA UHCTPYMEHTA, BXOAALLETO B CBA3KY
gty_ratio i4 KoadhchumeHT Konnyectsa

leg_order_no i1 Mopagok Horn B CBA3KEe. 3HaveHne no ymonyaHuto 0.
MpumeyaHus:

« Cmbicn nonsi gty_ratio COCTOUT B yKa3aH1M KONIMYECTBA U HanpaB/ieHWst UHCTPYMEHTa, BXOASALLET0 B CBA3KY: €C/IM 3HaYeHwve qty_ratio >0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBS3KY C TEM XE Hanpas/iEHUEM, C KakuM U 3asiBKa No CBsi3ke, ecnu gty_ratio < 0 — ¢ NpoTMBONOOX-
HbIM. AGCO/IOTHOE 3HauYeHre qty_ratio onpegensieT KoahULUMEHT, Ha KOTOPbIA YMHOXAETCSA KONMYECTBO €AUHWL, MHCTPYMEHTA-CBSI3KM
B 3as1BKe 4J151 NO/TyYEHUs1 KO/IMYeCTBa e4MHNL, MHCTpyMeHTa isin_id_leg.

4.17.1.10. Ta6nuua fut_rejected_orders: OTBeprHyTbie€ B KIIMPUHT 3aABKU

Ta6n. 52. NMons ta6nuubl fut_rejected_orders

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
client_code c7 Kog, knneHTa

dir i1 HanpasneHve

xamount i8 O61BbEM, KONTMYECTBO eAVNHWUL, UHCTPYMEHTa

price d16.5 Llena

date_exp t [ata ncreueHvs 3anBku

id_ordl i8 Homep nepBsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKy
ret_message c255 TeKCT COO06LLEHMS O NPUYMHE OTBEPXEHMSA 3as1BKM NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 NorvH nonb3oBartens, NOCTaBUBLUErO 3asBKy

ext_id i4 BHeLwHwnin Homep

4.17.1.11. Ta6nuua fut_intercl_info: nndopmauusa o BM, paccumtaHHOW no pe3ysibTatamMm NPOMEXYTOUHOIO K/u-

puHra

Ta6n. 53. Monsa tTaénuubl fut_intercl_info

Mone Tun OnucaHue
repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
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Mone Twvn OnucaHvne

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kop knuneHTa

vm_intercl d16.2 BapuraunoHHast mapxa, CnucaHHasi Win noslydeHHast B NPOMEXYTOUHbI
KMPVIHT

4.17.1.12. Ta6nuya fut_bond_nkd: HK[, Ha gaTy nCNOJIHEHUSI CPOYHOI0 KOHTpakKTa ¢ o6nurayuei

Ta6n. 54. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

bond_id i4 LindppoBoii kog obnuraumm

date t [Jata BbInnatbl KynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy UCNOIHEHUSI CPOYHOTO KOHTPaKTa ¢ o6/vraumei,
2 - HK/[ Ha paTy nocTtaBku obnurayunm

4.17.1.13. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/ILHOW CTOMMOCTX 0GUrayumn

Tab6n. 55. Mona ta6nuybl fut_bond_nominal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

bond_id i4 Lindpposoit kog obavraumm

date t [Jata Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbinnaT HOMWHa/ILHO CTOMMOCTK

face_value d16.5 Pa3mep octaTto4Hol HOMUHaUTLHOV CTOMMOCTY obnurauum

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HommHanos: 0 - Pasmep OCTaTtouyHo HOMU-
Ha/IbHOl CTOMMOCTMW Ha AaTy UCMOSTHEHMSI CPOYHOTO KOHTpaKTa ¢ 0bnura-
uwneit, 2 - Pa3mep 0CTaTo4HOM HOMUHANBLHOV CTOMMOCTU Ha AaTy NOCTaBKu
obnuraumu.

4.17.1.14. Ta6nuya fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGUrayuii

Ta6n. 56. Mona ta6nuubl fut_bond_isin

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
bond_id i4 LincopoBoii Koz obnuraumm

coeff_conversion d5.4 KOHBEPCWOHHBI KO3h(hULNEHT

4.17.1.15. Ta6nuya user: Nonb3oBatenn CUCTEMbI

Tab6n. 57. Mona Taénuubl user

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none noAcucTeMbl pensimkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune
login c20 J1orvH yyacTHuka Topros
start_date t Bpems Hayana gencTaus normHa
end_date t Bpems okoH4aHWs AeincTeua normHa
client_code i4 CeMur3HaYHbI KOg, KneHTa
operation_mask i4 BuToBas Macka. 3aaeT paspeLleHns Ha BbINOTHEHWE onepaLmii:
* 2 - JInMVTVPOBaHKE OTKPbITbIX NO3ULMI No B®.
e 8 - JlumutuposaHue B® (nepesos peHer). MoXeT 6blTb YCTAHOB/IEHO
TOMbKO Oneparopom-P® nnv AgMuHucTpaTtopom Topros.
e 16 - Bo3Bpar feHer.
e 32 - JIMNMATUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KnneHTam.
» 1024 - YcTaHOBKa OorpaHuyeHuii no 3asskam st SMA n0rmHoB.
lang i2 Kog, s13blka 415 coobLyeHnii
sma_flags i4 ButoBas macka (cm. MNprmeyaHus):
 1-/4 6uT - Cancel on Disconnect
e 2-i 6ut - Cancel on DropCopy Disconnect
o 3-1 6UT - SMA-NOrUH.
sma_status i4 ButoBast Mmacka (cm. MNpumeyaHus):
 1-/i 61T - paspeLlunTb/3aNPeTUTL TOProBble onepauuy A1 noruHa
* 2-/A BUT - cCHUMATb/HE CHUMATb 3asBK1 NpY 3anpeTe TOProBbIX onepatuii
C NlornHa.
aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-norvHa -
naeHtndunkatop MASTER-normHa.
MpumeyaHus:

« Mone sma_flags sBnseTca 6UTOBOI Mackoi:

o 1-ii 6ut: 0 - Pexxum Cancel on Disconnect BbIk/IlO4eH A5 NorvHa, 1 - Pexxnm Cancel on Disconnect BK/IlOUYeH A5 1oruHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH Ans noruHa, 1 - Pexxwum Cancel on Drop-Copy Disconnect Bk/itoueH

[ns noruHa

o 3-ii 6uT: 0 - Pexxkum SMA BbIK/ItOUEH AN151 NOTWHA, 1 - Pexxum SMA BK/IOYEH A5t NoTMHa.

+ [Mone sma_status sBnsieTcs GUTOBOI MACKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawuu A4s IorMHa, 1 - 3anpeLLaeT TOprosble onepauum 4is norvHa

o 2-1A 61T: O - He CHMMATb 3asiBKM JI0TMHA NPU 3anpeTe TOProBbIX OnepaLyu ¢ 10T1Ha, 1 - CHUMaTb 3asiBKW /TOrMHA NpW 3anpeTe TOProBbIxX

orepawumu ¢ fiorvHa.

4.17.1.16. Ta6nuya usd_online: TpaHcnayus kypca USD

Ta6n. 58. Nonsa Taénuybl usd_online

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl pennkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
id i8 MaeHTudmkatop Kypca

rate di6.4 Kypc USD

moment t Bpems pacyeta kypca

MpumeyaHus:

* Ha HacToswwmii MmomeHT none id npuHumaeT 3HaveHne = 1 (py6:b K gonnapy)
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Ta6n. 59. Nona Tabnuybl investor

4.17.1.17. Ta6nuya investor: CnpaBo4YHUNK KJINEHTOB

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog, knneHTa

name c200 HaunmeHoBaHWe KnveHTa

status i4 MpusHaku pasgena

calendar_spread_margin_type i1 Tun MapX1poBaHUA KauleHAapHbIX cnpefos Ans kaneHTa. 3 - MonyHeTTo,
4 - HeTT0. Byget npumeHeH B BeUEPHUIA KITUPUHT

is_blank i4 Mpu3Hak pasgena-60nBaHkK ANa OHNalH-percTpaLmum

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIin koadduLmeHT Beca cueHapust SOMC.

ics_margin_type i1 Tvn MapXUpoBaHUs MEXKOHTPaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadpchuumeHnTt ntorosoro O.

no_fut_discount i1 dnar 3anpeLLeHns ncnosb30BaHKsa CK1aku no dbtodepcam. 1 - 3anpert, 0
- Hert.

num_clr_2delivery i4 KonmyecTBo K/IMPUHIOB 0 3KCnupauun A8 Havana pacyeta clueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

Mpumeyanus:

« [Mone status sBSIETCA GUTOBOI MACKOIA:

o Ox1-4y

o 0x2 - O6OCOBNEHHbIN

o 0x4 - bpokepckas dmpma Tuna 4y

o 0x80 - dusnyeckoe nNuLo
o 0x100 - KOpugunyeckoe NULUO

o 0x200 - He pe3ngeHT

o 0x2000 - UNC (MHaMBMAYanbHbIA MHBECTULMOHHBIN CYET)

o 0x4000 - Mpu3HaK paspeLLeHnst KpOCC-CAENoK. 1 - KpOCC-CAeNkU paspeLleHbl; 0 - Kpocc-CAeNKY 3anpeLLeHbl

o 0x8000 - /Inuo 6e3 rpaxaaHcTBa
o 0x20000 - Co6CTBEHHbI
o 0x40000 - KnueHTtckuii

o 0x80000 - Cneu.b®

o 0x10000000 - lononHWTeNbHbIi COBCTBEHHBIV pasgen
4.17.1.18. Ta6nuuya fut_margin_type: Tun mapxuposaHus

Ta6n. 60. Monsa Ta6nuubl fut_margin_type

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe none noAcMcTeMbl pensikawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

code cl2 PacueTHbIli Kog nnn Kog Bpokepckoii ®rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn MapxuposaHus. 2 - bpyTTo, 3 - NonyHeTTo, 4 - HeTTO.
UCP_type i1 MpusHak npuHagnexHoctn PK k EguHomy Myny.
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Mone Tun OnucaHue

prohibit_coeff d16.2 KoadhchuumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3afaer makcumasib-
HOe COOTHOLLIEHUEe pa3Mepa OTpULATe/IbHOro CBOGOAHOO IMMUTA K TOPro-
BOMY IMMUTY, NO NPeBbILLEHUN KOTOPOro cucTtemMa CTaBuUT 3anpeTbl Ha Bbl-
nosiIHeHWe onepauuii. Pexvm 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tun aBTOMatu4yeckoro 3anpeta ansa PK:
* 1 - 3anpeT OTKpbITUS NO3ULWIA

« 2- 3arnpeT BbiCTaB/1€HNA 3aABOK.

settlement_account_type i1 Tun PacuetHoro Koga. O - cob¢cTBeHHbIN PK, 1 - knnentckuin PK, 2 - PK
Tvna ay.

4.17.1.19. Ta6nuua fut_settlement_account: PacueTHblii Kog

Ta6n. 61. Mona ta6nuybl fut_settlement_account

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoAacUCTeEMbI penmkalmm
replAct i8 CnyxebHoe none nofAcucTeMbl penimkaumm
code c7 Kop, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KNuewT - 2
settlement_account cl2 PacueTHbIi Kog,

4.17.1.20. Tabnuua session: NIHhopmaLusa o TOpProBoii ceccuu
Tabnuua cogepXxnT nHopMaLmio 0 pacnucaHny Ceccuii.

Tab6n. 62. Mona Ta6nuubl session

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

begin t Bpewmsi Hauana

end t Bpemsi okoHuaHns

state i4 CocTosiHne ceccuu

opt_sess_id i4 Homep cooTBETCTBYHOLLEN OMLMOHHON ceccum
inter_cl_begin t Bpemsi Hauas1a MPOMEXYTOYHOrO KAVMpUHra
inter_cl_end t Bpemsi OkoHYaHUsi NPOMEXYTOYHOIO K/IMPUHIa
inter_cl_state i4 CocCTosiHME NPOMEXYTOYHOTO KAMPUHIa

eve_on i1 Mpun3Hak Toro, 4To AOMNOSIHUTENbHASA BeYepHsIA ceccus byaeT NPOBOANTLCA
eve_begin t Bpems Hayania JONOMHUTENBHOI BEYEpHEl ceccum
eve_end t Bpemsi okoH4aHMs1 fONONHUTENIbHOW BeYepHei ceccum
mon_on i1 MpuW3Hak Toro, 4To AOMNOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpems Hayana AonoHUTENbHON YTPeHHel ceccum
mon_end t Bpems OkOHYaHWs AONOTHUTENbHON YTPEHHel ceccum
pos_transfer_begin t Hauano nHTepsana nepeHoca no3nuui
pos_transfer_end t KoHeL, nHTepBana nepeHoca nosuuuii

MpumeyaHus:

« Mons pos_transfer_begin 1 pos_transfer_end o603HaualoT nepnog Bo BpeMst TOProBoii ceccuu, B TeUEHUE KOTOPOro AeliCTBYeT 0co6blii
PEXMM 3aK/HUEHUS CAEOK N0 MHCTPYMEHTY C MOCTABKOI B TeKyLUmii TOProBbIii AeHb. Bo Bpems AeiiCTBUSA JaHHOMO pexvma 3anpeLLeHbl
BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3@ UCK/IIOUEHUEM afjpeCHbIX 3asiBOK BHYTPU OfHOl P®.

« [lone state MOXeT NPUHMMaTL CneayoLme 3HayeHna:

0 Ceccust Ha3HayeHa. Hernb3a CTaBUTL 3asBKW, HO MOXHO YAaNATb.
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1 Ceccusa nget. MOXHO CTaBuTb U yaanaTb 3asBKU.
2 TlpuocTaHoBKa TOPros Mo BCEM MHCTPYMeHTaM. Henb3s CTaBuTb 3asBKW, HO MOXHO YAaNATb.
3 Ceccus npuHyanTeNbHO 3aBeplueHa. Henb3a cTaBuTb U yAasiAaTb 3asBKu.
4 Ceccua 3aBeplLueHa o BpemeHn. Henb3a CTaBuTb 1 yAauIATb 3asBKU.
* MMone inter_cl_state BbigaeTcs (No 6UTOBO):
0x0 HeonpegeneH. MOXHO CTaBuUTb U yaanAaTb 3aABKN.
0x01 Bygywwit Ha cerogHsi. MOXHO CTaBUTb W yAAIATH 3asBKN.
0x02 OTmeHeH. MOXHO CTaBUTb U yAasIATL 3asBKU.
0x04  TekyLWuid, T.e. MAET, HAYErO HeNMb3s. Henb3si cTaBUTb 1 yAaNsiTh 3as1BKU.

0x08  TekyLwwii, T.e. UAEeT (MO BpeMeHM), HO haKTUUECKN 3aBEPLUEH U YXKE MOXHO BblKauMBaTbCS, CHUMATL 3asiBKW. Henb3si cTaBUTb
3asBKM, HO MOXHO yAansiTh.

0x10 YcnelwHo 3aBepLueH (B T.4. 1 MO BpeMEHM). MOXHO CTaBUTb U YAaNATb 3asBKW.
4.17.1.21. Ta6nuuya sma_master: MpuBaska SMA-noruHa K MASTER-NOrmHy
Tabnuua cogepxut nHchopmMauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 63. Mona Tabnuybl sma_master

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl pennkawmm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHnTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHTndmkatop MASTER-noruHa.

4.17.1.22. Ta6nuya sma_pre_trade_check: HacTpoiiku npegBaputenbHbiX NnpoBepok SMA-noruHa
Tabnuua cogepXxuT HOpMAaLMI0 O HACTPOikax NpeaBapuUTebHbIX NPOBEPOK SMA-normHa.

Ta6n. 64. Nona Tabnuybl sma_pre_trade_check

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
check_id i8 YHUWKasbHbI ngeHTudrkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusatusa:

* 0 - dbioyepc

e 1-0nuuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, yyacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHOe 3HaYEHMe.

4.17.1.23. Ta6nuya clearing_members: YYaCTHUKN KIIMPUHTa

Tabnuua cogepXxnT nHopMaumio 0 6/T0KMPOBKax Y4aCTHUKOB.
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Tab6n. 65. Mona ta6nuybl clearing_members

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6/10KNPOBKM

lock_date t [aTta 6110KMpoBKM

name c200 HassaHue yyacTHuka

MpumeyaHus:

« [Mone lock_type MOXET NpuHMMAaTh CAeayloLme 3HaYeHUSs:

0 Het 610KNpPOBKN.

2 ﬂVIKBVIAaLI,VIOHHbIVI HETTUHI B OTHOLUEHWM YYacTHUKA K/TMPUHra.

4.17.1.24. Ta6nuya instr2matching_map: ConoctaBneHne UHCTPYMEHTOB MaTUUHTIY

Taﬁnwu,a CNYyXUT ANns conoctaB/iIEHNA NHCTPYMEHTOB MaT4hHTYy, Ha KOTOPOM OHU 06pa6aTbIBalOTCFI.

Ta6n. 66. Monsa Ta6nuubl instr2matching_map

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
base_contract_id i4 Yncnosoli ngeHtudmkarop 6a3oBoro KOHTpakTa
matching_id i1 MaeHTudmkatop maTumHra

4.17.1.25. Ta6nuuya sys_events: Ta6nuya coobITUiA

Tab6n. 67. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repllD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofc1cTembl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkmpuHra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type = 6
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message = "extension_of_limits_finished"
PasaBmxka NMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecynTaHsbl

Motok FORTS_OPTINFO_REPL - OnuuoHbI: cnpaBoYyHasA U cecCUOHHasA

uHcpopmayusna (Type=R)

4.18.1. Cxema gaHHbIX

Tabnuupl:

opt_sess_contents - CnpaBo4HUK TOPryeMbIX NUHCTPYMEHTOB

opt_vch - CnpaBoYHUK TOPryeMbIX akTBOB

opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BKM

opt_intercl_info - uHchopmaums o BM, paccunTaHHo No pesynsratam npoM. KAMpuHra
opt_exp_orders - 3aABKy Ha aKCnnpauuto

option_series - ONUMOHHbIE CEepun

sys_events - Tabnuua cobbITuiA

4.18.1.1. Ta6nuuya opt_sess_contents: CnpaBo4YHUK TOPryemMbIX UHCTPYMEHTOB

Ta6m/|u,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 68. Mona Tabnuybl opt_sess_contents

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTudbmkaTop TOprosoii ceccum

isin_id i4 YHVKasIbHbIN YAC/TOBOW UAEHTUMUNKATOP NHCTPYMEHTa

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KO, UHCTPYMEHTA A4/19 MHPOPMALMOHHbIX CUCTEM

name c75 HavmeHoBaHVe MHCTpyMeHTa

code_vch c25 Kop 6a3oBoro aktusa. Mone 6yaet yaaneHo B Bepcun 6.5, 3HaYeHne cM.
B base_contract_code.

fut_isin_id i4 Kog, chblouepcHOro nHCTpymeHTa

old_Kkotir d16.5 PacueTHas ueHa (TeopeTunyeckas LieHa OnunoHa) Ha Havano ceccuu. Mone
OyaeT yaanieHo B Bepcun 6.5, 3HaueHune cMm. B settlement_price_open.

bgo_c d16.2 Basosoe 'O noa ofHY NOKPbITYIO NO3ULMI0 Nognucuuka (py6). Mone 6yaet
yAaneHo B Bepcun 6.5, 3HayeHue cMm. B base_im_covered_sell.

bgo_nc dl6.2 Basosoe 'O nog, oAHy HEMOKPLITYO No3uLMio nognucunka (py6). Mone 6y-
[OeT yaaneHo B Bepcun 6.5, 3HaueHne cM. B base_im_sell.

europe i1 Pa3HoBMAHOCTbL onuuoHa. O - aMepuKaHCKuil OnNumMoH, 1 - eBponeinckuii on-
LIMOH

put i1 Tun onuwuoHa. 0 - Call onuwnoH,1 - Put onuuoH

strike d16.5 LleHa cTpalik

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MWHVMMasTbHBINA War npemnm

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe

step_price d16.5 CTouMOCTb Lara npemum

d_pg t [Jata okoH4aHWs obpalleHns MHCTpyMeHTa. Mone byaeT yaaneHo B Bepcum

6.5, 3Ha4eHune cM. B last_trade_date.
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Mone Tun OnucaHune

d_exec_beg t [ata Hayana akcnmpaummn NHCTpyMeHTa

d_exec_end t [Jlata oKoH4YaHWsi aKCnMpauum NHCTPYMeEHTa

signs i4 Mone npusHakos

last_cl_quote d16.5 PacuetHass ueHa (TeopeTunyeckass UeHa OMUMOHA) MocAe nocnegHe-
ro knupudra. Mone 6yAeT ypganeHo B Bepcun 6.5, 3HayeHwe cm. B
settlement_price.

bgo_buy d16.2 Ba3osoe MO nog Nokynky mapxupyemoro onuyuoHa. Mone 6yget yganeHo
B Bepcun 6.5, 3HaueHune cMm. B base_im_buy.

base_isin_id i4 UncnoBolii naeHTucukatop 6a30B0oro MHCTpyMeHTa. HaunHas ¢ Bepcum 6.2
none He ucnonbayetcs (Bcerga 0). Ana nonyyeHns naeHtudgumkaropa ba-
30BOr0 MHCTPYMEHTa crefyeT ucnosnb3oBath none underlying_id n3 Tabnu-
Lbl option_series. B nocnegytowwmx Bepcusx none éyaet yaaneHo.

option_series_id i4 MaeHTudmKaTop ONLMOHHOW cepun

d_start t [aTta BBOAa MHCTPyMEHTa B 06palyeHme

base_contract_code c25 Kof 6a30BOro aktuea.

settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnumyoHa) Ha Hayasio ceccum.

base_im_covered_sell dl6.2 BasoBoe 'O nog ofHy NOKPbITYH0 No3uuuio nognucuvka (pyo).

base_im_sell d16.2 BasoBoe 'O nog, ogHy HENOKPLITYH MO3MUM0 nognucunka (pyo).

last_trade_date t [Jlata oKoHYaHus obpalleHnss UHCTPYMEHTA.

base_im_buy d16.2 Baszosoe 'O nog, noKynky MapXxmpyemoro onLmoHa.

settlement_price d16.5 PacuyeTHas LeHa (TeopeTuyeckas LieHa OnuMoHa) nocne nocnegHero K-
puHra.

MpumeyaHus:

« [Mone signs siBNsieTcA GUTOBOW MacKOi 1 MPUHMMAET CNeaytoLmMe 3HaYeHs:

Ox1  Tlpu3HaK TOProB/v B BEYEPHIOKD CECCUIO
0x10 [lpu3HaK aHOHNMHOW TOProB/N
0x20 [Npu3HaK HEaHOHVMHO TOProB/N
0x40 Tlpu3HaK TOProsnn B OCHOBHYIO CECCUID
4.18.1.2. Ta6nuuya opt_vch: CnpaBoUHUK TOPryeMbiX akTUBOB
Tabnvua cofepxuT CnpaBoYHNK 6a30BbIX KOHTPAKTOB /151 UHCTPYMEHTOB.

Ta6n. 69. Monsa Taénuubl opt_vch

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTemMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

code_vcb c25 Kop, 6a3oBoro aktuBa. lMNone 6yAeT yaaneHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota nnatexa

trade_scheme cl dopma Topros

rate_id i4 MpaeHTndmkaTop kypca

base_contract_id i4 Yncnosoli ngeHtudmkarop 6a3oBoro KOHTpakTa

negative_prices i1 MpuW3Hak orpaHMyeHns oTpuLaTesbHbIX LiEH.

option_model i1 Mogenb LeHoobpa3oBaHus OMNUUOHOB.

base_contract_code c25 Kof 6a30BOro akTuea.

MpumeyaHus:

« [Mone negative_prices MOXeT NpYHUMATL CrieaytoLmne 3Ha4YeHNs:
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0 LleHbl thbloHepCOB, LEEHOBLIE FPaHNLbI U CTPAKKN OMUMOHOB OrpaHUYeHbI MOMOKUTENBHBIMU 3HAYEHNUAMMN
1 LleHbl doboHepCcoB, LLEHOBbIE TPaHuLLbl 1 CTPaiiky ONUMOHOB HE OrpaHnYeHbI
« [None option_model MOXET NpMHUMAaTL CneayoLLye 3HaUeHus:
0 Mogenb bnaka-Loynsa
4.18.1.3. Ta6nuua opt_rejected_orders: OTBeprHyTble B K/IMPUHT 3aABKU

Ta6n. 70. Nona Ta6nuybl opt_rejected_orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penimkawumm

replRev i8 CnyxebHoe nose nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa
client_code c7 Kog, knneHTa

dir i1 HanpasneHve

xamount i8 O6BbEM, KONTMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 Llena

date_exp t [ata ncreueHuns 3asBsku

id_ordl i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6bina oTBeprHyTa

ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKy
ret_message c255 TeKCT COO06LLEHMS O NPUYMHE OTBEPXEHMSA 3as1BKM NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUErO 3asiBKy

ext_id i4 BHeLuHWin Homep

4.18.1.4. Ta6nuua opt_intercl_info: nHcpopmaums o BM, paccuntaHHol no pesysibTataM NPOMeXyTOUHOro K/u-
puHra

Ta6n. 71. NMonsa Ta6nuubl opt_intercl_info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knueHTa

vm_intercl dl6.2 BapuaunoHHas mapxa, cnucaHHasi Uy noslyYeHHast B MPOMEXYTOUHbIN

KIMPUHT

4.18.1.5. Ta6nuuya opt_exp_orders: 3asBKM Ha 3KCNMpaLmio

Ta6n. 72. NMonsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
exporder_id i8 M aeHTudmkaTop 3asBKM Ha aKcnvpauuo

client_code c7 Koga knneHta

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune

xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date t [ata n Bpems

xamount_apply i8 KonnuecTtso B 3asiBKax Ha MOMEHT NPOMEXYTOUYHOTO K/IMPUHra

4.18.1.6. Ta6nuua option_series: ONUMOHHbIE cepuu

Ta6n. 73. Nona Ta6nuybl option_series

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nose noacucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkawumm

series_id i4 MaeHTudmKaTop ONLMOHHOW cepun

underlying_id i4 MpeHTndomkaTop hbtouepca

base_contract_id i4 MaeHTudmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns neproga NCcrnonHeHus

expiration_anchor_date t AkopHas garta (Aara akcnupauuy OnuyoHHO cepum)

days_to_expiration i4 Konuuectso pabounx gHen (Mo MeCTHOMY KanieHAapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems [0 akcnupawum onumoHa B A0NsX roga (kaneHaapHbIX AHel fo aKe-
nMpauun/KoNn4ecTBo AHell B roay)

series_type cl Tun: D-gHeBHOW; W-HefenbHbIi; M-MecauHblii; Q-KBapTaslibHbI

small_name c25 CWMBO/IbHBIN KOA

A d20.15 MapameTp pacyeTta KpvBOI BOMATWILHOCTVM NO Modenu bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaueHne cMm. B a_black.

B d20.15 MapameTp pacuyeTa KpuvBOI BONaTWILHOCTU No Modenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HayeHne cM. B b_black.

C d20.15 MapameTp pacuyeTa KpuvBOI BoNaTWibHOCTM No mModenu Bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcuun 6.7, 3HaveHue cM. B ¢_black.

D d20.15 MapameTp pacueTa KpyvBOI BONaTWibHOCTM No modenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.7, 3HadeHne cM. B d_black.

E d20.15 MapameTp pacyeTta KpvBOI BOMATWILHOCTVM NO Modenu bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaueHne cMm. B e_black.

S d20.15 MapameTp pacuyeTa KpuBOI BONaTWIbHOCTU No Moaenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.7, 3HaueHne cM. B s_black.

strike_step dl6.5 LWar cTalikoB

use_null_volat i1 1 - BK/IKOYEH peXuM pacyeTa Hy/1eBoi BoniatuabHocTu, O - BbikoueH

sub_risk i1 1 - BK/IlOYeH pexuM yyeta pycKoB Mo nogroykam pucka, 0 - BeikioueH

volat_min d20.15 JIuMnT BONATUIBHOCTU MUHUMAa/TbHBIA

volat_max d20.15 JIumMnT BONaTUILHOCTU MaKCMMasTbHbIi

volatility_risk f TekyLuas cTaBka pucka BONaTU/IbHOCTU B A0NSX

volatility_mismatch_risk f TekyLas cTaBKa pucka paccor/iacoBaHua BOMATUILHOCTA B A0MAX

signs i4 Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa

b_black f MapameTp pacueTa KpuBOI BoslaTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpyBOI BONATUAILHOCTM NO Mogenu bnaka-Lloynsa

d_black f MapameTp pacueTa KpuBOIi Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa

s_black f MapameTp pacueTa KpuBOI BoslaTuUILHOCTM No Mogenu bnaka-LWoynsa

a_bach f MapameTp pacueTa KpuBOIi BONATUILHOCTM MO Mogdenu balwense

b_bach f MapameTp pacuyeTa KpuBoIi BOATUILHOCTM MO Mogenu balwense

c_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu ballenbe

d_bach f [MapameTp pacueTa KpuBOIi BOIATU/ILHOCTM MO Mogeny bawwense
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Mone Tun OnucaHune

e_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense
s_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY NO Mogenu balense
MpumeyaHus:

* llone signs ABM1SeTCA GUTOBOI MacKoi 1 MOXET npnHUMaThb cregyrune sHa4yeHua:

0x1 VcnonHeHve B BEYEPHUI UM NPOMEXYTOUHbINA KAMPUHT: O - BEUEPHUIA KIMPUHT; 1 - NPOMEXYTOUHbINA KINUPUHT

4.18.1.7. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 74. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nofAcucTeMbl pennkawumm
event_id i8 YHUKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asloM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5

message = "clearing_started"

Hauano 0CHOBHOro KnMpuHra

event_type =6

message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa
event_type = 8

message = "broker_recalc_finished"
[JeHexHble cpeAcTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.19. Notok FORTS_MISCINFO_REPL
chopmanus (Type=l)
4.19.1. Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Tabnuua ¢ KoachduymeHTamy BONaTUIbHOCTH

- JononHuTtenibHaaA cnpaBoYyHasa UH-

4.19.1.1. Ta6nuua volat_coeff: Tabnuya ¢ koachurumeHTamm BoNaTUIbHOCTU

Ta6n. 75. Nona tTa6nuybl volat_coeff

Mone Tun OnucaHve
repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
option_series_id i4 MaeHTuchmKaTop OMNLMOHHO cepun

a d16.10 KoadpchuumeHT A napameTpuyeckoli KpUBoi BONaTUIbLHOCTH
b d16.10 KoathdomumeHT B napameTpuyeckoli KpMBO BOATU/IbHOCTY
c d16.10 KoadhcpumeHT C napameTpryeckoin KprBoii BONATUILHOCTH
d d16.10 KoadpchumeHT D napaMeTpryecKoil KpuBoii BONaTubHOCTH
e d16.10 KoadhchuumeHT E napameTpuyeckoli KpUBoi BONaTuIbHOCTH
s d16.10 KoathdpmumeHT S napameTpryeckoli KpMBO BOIATU/IbHOCTH

4.20. NMotok FORTS_MM_REPL - NHopmaumsa 06 obs3atenscteax MM
(Type=l)
4.20.1. Cxema gaHHbIX
Tabnuupbl:
« fut_MM_info - O6s13aTenscTBa MM no dobtouepcam
« opt_MM_info - O6s3aTenscTBa MM no onuuoHam
 cs_mm_rule - Tabnuua c UHCTPYMEHTaMu A1 NepecyeTa LieHTpasIbHOro cTpaiika
« mm_agreement_filter - Tabnuua c HOMepamu 1 TMNaMmm SOrOBOPOB Ha OKa3aHWe MapKeT-MeNKepCcKnx ycayr
4.20.1.1. Ta6nuua fut_MM_info: O6sa3arensctea MM no chbtouepcam

Ta6n. 76. Mona tTa6nuubl fut_MM_info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKku Ha NPoAaxy, BowleaLleli B cnpeg,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asiBKax Ha Npojaxy, BXOAALLMX B cripes,
price_edge_buy d16.5 LleHa xyfLueii 3asBK/ Ha MOKYMKy, BOLLeALIei B cnpes,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALLMX B CrIpPef,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonnuecTtso no forosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxuTtcs, 0 — aepxurtca

amount_sign i1 Mpu3Hak: 1 — KoAMYeCcTBO He fepxuTcs, 0 — aepxutcs

percent_time d6.2 MpoueHT BbinonHeHns ObA3aTenscTB

period_start t Hauano nepuoga gevicteusi npasnn MM

period_end t OkoHuaHue nepuoga feiicteust npasun MM

client_code c7 Koga knneHTa

active_sign i4 Mpu3Hak: 1 — 3anuch yganeHa (Ctana He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpoLEeHT MUHUMAILHOTO UCNONHEHUSI 0653aTeNbCTB 3a TOProByH CECCUID
fulfil_partial d6.2 MpOLEHT YaCTUUYHOrO UCMOMHEHUSI 0653aTENLCTB 3a TOPrOBYH CECCUD
fulfil_total d6.2 [MpoueHT NOMIHOTO NCNOMHEHWS 0653aTeNbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpy3HaK MUHUMa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOSTHEHUS 06S13aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOMHEeHUs 0693aTeNbCTB B TEKYLLMI MOMEHT
agmt_id i4 MpeHTndomkaTop obazarensctea MM
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Mone Tun OnucaHune
is_rf i1 Mpu3Hak 06s13aTenbCTBa pacyeTHoOl rpMbl
id_group i4 MaeHTudmkaTop MapkeT-MelikepcKoli CBA3KM

Mpumeyanus: B tabnuue fut_ MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcs 06s3aTenscTBa MapkeT-MenkepoB ¢ Aetanmsaumen o
CEeMWN3Ha4YHOro K/IMeHTCKOro koga.

4.20.1.2. Ta6nuua opt MM_info: O6sa3aTtenbcTea MM no onunoHam

Ta6n. 77. Monsa Ta6nuubl opt_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTembl pennkawmm

replAct i8 CnyxebHoe nosne nogcucTeMsl penmkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B NyHKTax

price_edge_sell d16.5 LleHa xyfLueii 3asBK/ Ha NPoAaxy, BowleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLuei 3asBk/ Ha MOKYMKy, BoLleALlei B cnpeq,

xamount_buys i8 KonnyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKy, BXOAALWMX B cnpef
mm_spread d16.5 Cnpef no gorosopy

Xxmm_amount i8 Konnuectso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosiM4ecTBo He aepxutcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbiNosiHeHnsA O6sA3aTeNnsCcTB

period_start t Hauano nepuoga fevicteus npasnn MM

period_end t OkoHuaHue nepuoga feictens npasnn MM

client_code c7 Kog, knneHTa

cstrike_offset d16.5 CwMeLLeHMe OT LieHTpasbHOro cTpaiika

active_sign i4 Mpu3Hak: 1 — 3anuck ypaneHa (ctasia He akTuBHa), 0 — akTUBHa
fulfil_min d6.2 MpoLEeHT MUHUMAsTLHOTO UCMOSTHEHNS 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 MpOoLEHT YaCTUYHOTO NCMONHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpOLEHT NOMHOIO NCNOMHEHNSA 0653aTE/IbCTB 3a TOProBY CECCUHD
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOro UCMOTHEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_total i1 MpW3Hak NOMHOTO UCMOSTHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT
agmt_id i4 MaeHTudmkatop obsizarensctea MM

is_rf i1 Mpu3Hak 06a3aTenbLCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-melikepcKoli CBA3KM

MpumMeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupyoTcst 06s13aTenbcTBa MapKeT-MeiikepoB ¢ AeTanusauuei 1o
CeMV3HaYHOro K/IMEHTCKOrO KoAa.

4.20.1.3. Ta6nuya cs_mm_rule: Tabnuuya ¢ UHCTPyMeHTaMu A4J18 NepecyeTa LeHTPa/IbHOro cTpaiika

Ta6n. 78. Mona ta6nuubl cs_mm_rule

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
sess_id i4 MpeHTudhmkatop ToproBoii ceccum
client_code c4 Kof knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun
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4.20.1.4. Ta6nuuya mm_agreement_filter: Ta6nuua c Homepamu u TMUNamMmn JOroBOPOB Ha OKasaHWe MapKeT-Mei-

KepCKuUx ycnyr

Ta6n. 79. NMNona tTa6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
agmt_id i4 MaeHTudmkatop forosopa

is_fut i1 Tun o6si3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog, knneHTa

4.21. Notok FORTS_CLR_REPL - KnupuHrosasa nidopmaumns (Type=AR)

4.21.1. Cxema fiaHHbIX

Tabnmupl:

« money_clearing - KnneHTCckue AeHbIV B KMPUHTe

* clr_rate - Kypcbl BaNoT 1 MHAEKCOB

. fUt_pOS - VIH(*JOpMaLI,VIﬂ 0 NO3NUMOHHOM COCTOAHUN HA MOMEHT BEYEePHEro K/IiMpuHra no Cbb}OLIepcaM

* Opt_pos - MHCbOpMauMﬂ 0 NO3NUMOHHOM COCTOAHUU Ha MOMEHT BEeYepHero KanpuHra no onuvoHam

¢ fut_sess_settl - PacueTHble LeHbl No diblovepcam

« opt_sess_settl - PacueTHble LieHbl N0 onuyioHam

» pledge_details - Tabnuua getanvsauum 3anoros

« money_clearing_sa - KnMeHTCKue AeHbIV B KIMPUHTE

« fut_pos_sa - MH(hopMaLms 0 NO3ULMOHHOM COCTOSIHWM HA MOMEHT BeUYEpHEro KAIMpKHIa no gbloyepcam

* 0opt_pos_sa - MHgopMaLus 0 NO3ULMOHHOM COCTOSIHUM Ha MOMEHT BEUEPHETO K/IMPUHTa MO OMLoHaM

¢ sys_events - Tabnuua co6bITHi

4.21.1.1. Ta6nuuya money_clearing: KnneHtckue geHbru B KNUpuHre

Ta6n. 80. Monsa Ta6nuubl money_clearing

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

client_code c7 Ko knueHTa

share i1 Tun cueta. 0 - pybnu, 1 - 3anorun. MNone 6yaeT yaaneHo B Bepcun 6.5, 3Ha-
YyeHue CM. B asset_type.

amount_beg d16.2 [leHer Ha Hayas10 gHSA

vm d16.2 BapunaunoHHas mMapxa, BK/IYas BapuauvoHHY Mapxy Mo Mapxupye-
MbIM ONLUMOHaM

premium d16.2 OnunoHHasa npemusa

pay dl6.2 [BwkeHune no cyety

fee_fut d16.2 dbroyepcHbI GrpxeBoli cbop

fee_opt d16.2 OnuVoHHbI Gupxesoli cbop

go d16.2 CymmapHoe 'O no btoyepcam v onumMoHam

amount_end d21.2 [eHer Ha KoHel, gHA

free d22.2 CB060OJHO CpeacTB
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Mone

Tun

OnucaHue

asset_type

i1

Twun cyeta. 0 - py6nn, 1 - 3anoru.

4.21.1.2. Ta6nuuya clr_rate: Kypcbl BasitoT 1 UHAEKCOB

Ta6n. 81. Nonsa Taénuybl clr_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm

rate d16.5 3HauyeHve nHaekca

moment t MOMEHT hMKCUPOBaHUS 3HAYEHNS

signs i1 Mpun3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

rate_id i4 MpaeHTndmkaTop kypca

4.21.1.3. Tabnuua fut_pos: uHpopmaumus o NO3ULUOHHOM COCTOSSHUN HA MOMEHT BEUEPHEro KIMPUHra no ¢bio-

uepcam

Ta6n. 82. Monsa Taénuubl fut_pos

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CUMBO/IbHBI KOf, UHCTPYMEHTA

client_code c7 Kof knneHTa

account i1 Tun cueta (0 - P®; 1 - BY; 2 - knveHT). MNone 6yaeT yaaneHo B Bepcun 6.5,
3HaYeHVe CM. B account_type.

Xpos_beg i8 Mo3numsa Ha Havyano gHA

xpos_end i8 Mo3numa Ha KoHew, AHA

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A8 KNneHTa/chupmbl 1
MHCTPYMEHTA

fee d16.2 CyMMapHbIii c60p N8 KneHTa/drpmbl 1 IHCTPYMEHTa

accum_go d16.2 HakonnexHblii M

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d16.2 KnvpuHroBblili c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOrO cbopa

account_type i1 Tun cueta (0 - PP; 1 - BP; 2 - KMEHT).

4.21.1.4. Ta6nuuya opt_pos: nicpopmaymus o NO3MLMOHHOM COCTOAHUM HA MOMEHT BeUepHero KJIMpuHra no onuu-

OHam

Ta6n. 83. NMonsa Taénuubl opt_pos

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
sess_id i4 MpeHTudhmkatop ToproBoii ceccum

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Koga knneHTa
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Mone Tun OnucaHune

account i1 Tun cyeta (0 - P®; 1 - B®; 2 - knueHT). Mone 6yaeT yaaneHo B Bepcumn 6.5,
3HaueHue CM. B account_type.

Xpos_beg i8 Mo3numa Ha Havyano aHA

xpos_end i8 Mo3numnsa Ha KoHewl, AHA

vm d16.2 CymmapHasi BM no ntoram OCHOBHOMO KAVMpWUHra ans knaveHta/oupmbl v
MHCTpymeHTa. PaBHo cymme nonei VAR_MARG_P 1 VAR_MARG_D

fee d16.2 CyMMapHblii c6op Ans kmeHTa/pnpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d16.2 BupxeBsoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnupwrHroseii c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - KMEHT).

4.21.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl N0 hbloyepcam

Ta6n. 84. Nona ta6nuybl fut_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTa
settl_price d16.5 PacueTHas LeHa

4.21.1.6. Ta6nuuya opt_sess_settl: PacueTHble LeHbI MO oNYUOHaMm

Ta6n. 85. NMonsa Ta6nuubl opt_sess_settl

Mone Tun OnucaHune

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

sess_id i4 MaeHTrudmkaTop TOprosoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

isin_id i4 YHVIKa/TbHbIN YACNOBOW NAEHTUGIMKATOP NCTPYMEHTA
volat d16.5 BonaTtunbHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.21.1.7. Ta6nuua pledge_details: Ta6nuua getanusauyum 3aioros

Ta6n. 86. Mona ta6nuubl pledge_details

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog knnenTa

pledge_name c10 Kop nHoCTpaHHO BaioThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtBo LieHHbIX Gymar Uav MHOCTPaHHOW BaUTHOTbl HA HaYano ceccum
xpay d26.2 CymMMma BBO/0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar v MHOCTPaHHO Ba-

NOTbl
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Mone Tun OnucaHune

Xxamount d26.2 KonnmyecTBo LieHHbIX GyMar Uav MHOCTPAHHOM BaslloTbl Ha TEKYLLUWIA MO-
MEHT

rate d16.5 OueHOoYHasa CTOMMOCTb €UHULLbI MHOCTPAHHOW BastoTbl AW OAHOW LieH-
Hoi1 Bymaru B pyonsx Po

xamount_beg_money d26.2 KonnuecTtso LieHHbIX Bymar nim MHOCTPaHHO BaoTbl Ha Ha4Yaslo ceccum
B pybnsx P

Xpay_money d26.2 Cymma BBOAOB-BbIBOAOB B LUTYKax L€HHbIX Gymar Uam MHOCTpaHHOW Ba-
NoThI B py6nsx Po

xamount_money d26.2 KonnuecTBO LiEHHbIX GyMar Uav MHOCTPaHHOM BaslloTbl HA TEKYLLUWIA MO-
MEHT B py6nisix P®

MpumeyaHus:

¢ Mone amount_money - Konn4ecTBO LieHHbIX ByMar nam MHOCTpaHHOI BaslloTbl Ha TEKYLLMIA MOMeHT (B pybnsx P®) (paccumtbiBaeTcs
Kak «amount» * «rate»)

* Mone amount_beg_money - KonM4YecTBO LieHHbIX 6ymar Uin MHOCTPaHHO BasIloThbl Ha Hauaso ceccuu (B pyonsax P®) (paccunTbiBaeTca
Kak «amount_beg» * «rate»)

« Mone pay_money - CyMmMa BBOZOB-BbIBOOB B LUTYKaX LEHHbIX ByMar Uy MHOCTPaHHOM BantoTkl (B py6nsix P®) (paccumtbiBaeTcs Kak

«pay» * «rate»)

4.21.1.8. Ta6nuuya money_clearing_sa: KnneHTckue feHbIM B KNIMPUHIe

Ta6n. 87. Mona tabnuubl money_clearing_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoAgcuUCTeMbI penmkalmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
settlement_account cl2 PacueTHblli Kopg,

amount_beg d26.2 [eHer Ha Ha4ano aHsa

vm d26.2 BapuaunoHHas mapxa

premium d26.2 OnunoHHasa npemua

pay d26.2 [BuxeHune no cyety

fee_fut d26.2 dbloyepcHbIli GrpxeBoii cbop

fee_opt d26.2 OnNUuUMOHHBIA GupxeBoli coop

go d26.2 CymmapHoe MO no chbroyepcam 1 onuyuoHam
amount_end d26.2 [eHer Ha KoHeL, aHA

free d26.2 CB060OHO CpeacTs

asset_type i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.

4.21.1.9. Ta6nuua fut_pos_sa: nHcpopmaums 0 NO3NLMOHHOM COCTOSIHUM HA MOMEHT BEYEpPHEro K/IMpuHra no

¢brouepcam
Ta6n. 88. Monsa ta6nuybl fut_pos_sa
Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
isin_id i4 YHUKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTrndomkaTop TOproBoii ceccum
isin c25 CVIMBO/IbHbIN KO, UHCTPYMEHTA
settlement_account cl2 PacueTHbIli Kog,
Xpos_beg i8 Mo3numsa Ha Havyano AHA
xpos_end i8 Mo3numa Ha koHew, oHA
vm d26.2 CymmMapHast BM no utoram OCHOBHOIO KAWMpWHra Ans KnneHta/covpmsl v
VHCTpyMeHTa
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Mone Tun OnucaHune

fee d26.2 CyMMapHblii c6op ANa KNmeHTa/pupmbl N MHCTPYMEHTa
fee_ex d26.2 BupxeBoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d26.2 KnupwrHrossii c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

4.21.1.10. Ta6nuuya opt_pos_sa: nHcpopmayms 0 NO3ULNOHHOM COCTOAHUN HA MOMEHT BEUEPHEro KJIMpUHra no

onuuoHam

Ta6n. 89. Monsa tTaénuubl opt_pos_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

replAct i8 CnyxebHoe none noAcucTeMbl pensimkawmm

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

settlement_account cl2 PacueTHbIii Kopg,

Xpos_beg i8 Mo3nyms Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A8 KneHTa/thvpmbl v
MHcTpymeHTa. PaBHo cymme noneit VAR_MARG_P n VAR_MARG_D

fee d26.2 CyMMapHbIii c6op A1 knneHTa/chmpmbl U MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 oT4eTOB

fee_ex d26.2 BuipxeBsoii c6op

vat_ex d26.2 H/AC B cocTaBe 6upxeBoro céopa

fee_cc d26.2 KnnpuHroBebIii c6op

vat_cc d26.2 HAC B cocTaBe kKMpUHroBoro c6opa

4.21.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 90. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTembl penmkaumm
event_id i8 YHUWKasbHbIA naeHTUrKaTop cobbITUs
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

Mpumeyanus:

¢ BO3MOXHble TUMbI COBbITUI:

event_type =3
message = "clearing_data_ready"
[OTOBbI faHHbIE NOC/IE OCHOBHOIO KNMPUHTa

4.22. Notok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.22.1. Cxema gaHHbIX

Tabnmupl:

* rts_index - Tabnuua nHAeKcoB
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4.22.1.1. Ta6nuuya rts_index: Tabnuua HAEKCOB

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBBIX UHAEKCOB.

Ta6n. 91. Monsa Taénuubl rts_index

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmm

name c25 Mma nHpekca

moment t MomeHT nocnegHero pacyera

value d18.4 3HadeHne nHgekca

usd_rate d10.4 [ns nHOEeKcoB, B KOTOPbIX YUYNTbIBAIOTCS Kak pybneBble, Tak U fo/1apo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypC py6nsi K 40N1apy, UCMNob30BaBLUNIACA 415
pacyeta

cap di8.4 Kanutanusauusa 6ymar, BXOAALLMX B UHAEKC

volume di8.4 O6bEM CaenoK, BXOAALMNX B UHAEKC

value_highprec d18.6 3HaueHve nHAEKca (3HaYeHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOWA)

prev_close_value_highprec d18.6 3HauyeHVe MHAEKCA Ha 3aKpbiTve NpeablayLeli TOproBoii ceccum (3Have-
HMEe BbICOKOI TOYHOCTK, 6 3HAKOB MOC/IE 3ansiToi).

open_value_highprec d18.6 3HayeHve NHAEeKca Ha OTKPbITUE TEKYLLEe TOProBoi ceccum (3Ha4eHNe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToM).

max_value_highprec d18.6 MakcumMasibHOe 3HaYeHne NHAEKCa B TeYEHWe TekyLLell TOProBoi ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocsie 3ansToi).

min_value_highprec d18.6 MuHMMasIbHOE 3HaYeHVe MHAeKca B TeYeHue TeKylleil TOproBoi ceccum

(3HauYeHwue BbICOKOI TOYHOCTH, 6 3HAKOB NOC/Ie 3arnsToM).

4.23. NMNotok FORTS_VM_REPL - BapuaynoHHasa mapxa (Type=I)

4.23.1. CxemMma gaHHbIX

Tabnuupl:

« fut_vm - BapuauuoHHas mapxa rno gbrouepcam

* opt_vm - BapualnoHHas Mapxa no onuyoHam

« fut_vm_sa - BapuauuoHHas mapxa no gbrouepcam

 opt_vm_sa - BapuaumoHHas Mapxa no onuuoHam

4.23.1.1. Ta6nuya fut_vm: BapuaymoHHasa mapxa no dbrouepcam

Ta6n. 92. Nonsa Taénuubl fut_vm

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl penimkaumm

replRev i8 CnyxebHoe nose nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penikaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

client_code c7 Ko knneHTa

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

vm d16.5 HakonneHHas no caenkam BapnaLmoHHas Mmapxa, paccumtaHHas no Teky-
Lel PbIHOYHO LieHe

4.23.1.2. Ta6nuuya opt_vm: BapuaymoHHas mapxa no onunoHam

Ta6n. 93. Mona Taénuubl opt_vm

Mone

Tun

OnucaHue

repliD

Cny)KeGHoe nosie noaAcucTemMsbl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

client_code c7 Koga knneHta

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

vm d16.5 HakonneHHast no caenkam BapuaLlyoHHas MapXxa no MapXxupyembiM on-
LiMoHaM, paccunTaHHas no TekyLlei pbIHOYHON LieHe

4.23.1.3. Ta6nuua fut_vm_sa: BapuaunoHHasa Mmapxa no pbrouepcam

Ta6n. 94. Nona tTaénuybl fut_vm_sa

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

vm d26.2 HakonneHHas no caenkam BapuaLmoHHas Mmapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.23.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mapxa no onuvoHam

Ta6n. 95. Mona Taénuuybl opt_vm_sa

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHWKasIbHbI YNC/I0BOIN MAEHTUIMKATOP MHCTPYMEHTa

settlement_account cl2 PacueTHbIli Kopg,

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

vm d26.2 HakonneHHasi No caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LMoHaM, paccumTaHHas Mo TeKyLLeil pbIHOYHON LeHe

4.24. Notok FORTS_VOLAT_REPL - BonatunbHocTtb (Type=l)

4.24.1. Cxema gaHHbIX
Tabnuupl:

« volat - BonatunbHoOCTb
4.24.1.1. Ta6nuua volat: BonaTunbHOCTb

Ta6n. 96. Mona Taénuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

volat d16.5 BonatunbHoCTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onumoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa ornuuoHa ¢ y4eTom SIMMUTOB
up_prem d16.5 BepxHuiA IUMUT NpemMmnmn Mo onuUoHYy
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Mone Tun OnucaHune

down_prem d16.5 HWXHWIA NUMAUT NpeMnK No OnuUMOoHY
option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.
MpumeyaHus:

¢ [Mone option_model MOXeT NpMHMMaTL CNeayoLme 3Ha4YeHus:

0 Mogenb bnaka-Loynsa

4.25. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ansa mogenu

Bnaka-LLUoynsa (Type=l)
4.25.1. Cxema gaHHbIX

Tabnmupl:

« volat_coeff - Puck-napametpbl ans mogenu bnaka-Lloynsa

4.25.1.1. Ta6nuua volat_coeff: Puck-napameTtpbl gna mogenu bnaka-Lloynsa

Ta6n. 97. Nona Taénuybl volat_coeff

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacueTa KpyBOIi BONATUALHOCTM MO mogenu bnaka-Lloynsa
b f MapameTp pacyeTa KpMBOIi BONaTubLHOCTY Mo Mogeny bnaka-Loynsa
c f MapameTp pacyeTta KpMBOIi BoNaTuibHOCTY No mogeny bnaka-LWoynsa
d f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY No mogeny bnaka-Loynsa
e f MapameTp pacueTa KpyBOIi BONaTULHOCTM Mo mogenu bnaka-Lloynsa
S f MapaMeTp pacyeTa KpvBOIi BONaTuLHOCTY Mo Mogeny bnaka-Loynsa

4.26. Notok FORTS_RISKINFOBACH_
Bawenbe (Type=l)
4.26.1. Cxema gaHHbIX

Tabnmupl:

« volat_coeff - Puck-napameTpbl Ans Mogenu bawenbe

REPL - Puck-napametpbl gnsa mogenu

4.26.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawense

B penuse 6.4.20 B napameTpax TpaHcnupyetcs 0.

Ta6n. 98. Nona Taénuybl volat_coeff

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

option_series_id i4 MaeHTucbmKaTop ONLMOHHO cepun

a f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu balenbe
b f MapameTp pacueTa KpuBOIi BOIATU/IbHOCTM MO Mogdeny bawense
c f MapameTp pacyeTta KpvBOW BONATULHOCTY NO Mogenu balense
d f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu ballenbe
e f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu ballenbe
s f MapameTp pacueTa KpuBOIi BONATU/ILHOCTM MO Mogdenv balwense
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4.27. Notok FORTS_INFO_REPL - CnpaBo4Has nHcgopmauus (Type=R)

4.27.1. Cxema gaHHbIX

Tabnmupl:

e currency_params - MapameTpbl BaioT

* base_contracts_params - [NapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpbl hblo4epPCoB

» option_series_params - IHdhopmaLs 0 napameTpax OnuUOHHbIX CEPUIA.

« options_params - MapamMeTpb! ONLOHOB

* investor - CnpaBoYHUK KNTMEHTOB

¢ dealer - CnpaBo4HVK hupm

« multileg_dictionary - CnpaBo4HUK CBA30K

e common_params - NapameTpsbl pacyéta 0

« sys_events - Tabnuua co6bITHi

4.27.1.1. Ta6nuuya currency_params: NMapameTpbl BaJ1IOT

Ta6n. 99. Mona Taénuybl currency_params

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

currency_id i4 MaeHTudmkaTop BaJ/TIOThI 13 crnpaBoyHMKa rates noToka
FORTS_FUTINFO_REPL

radius f Pagunyc nsmeHeHus LeHbl BUTIOTbI B MPOLIEHTax (onpegensercs B nocnes-
HW1 BEUEPHWIA KITUPUHT)

signs i1 Mone cbnaros. He ncnonb3syetcs.

4.27.1.2. Tabnuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 100. Mons Ta6nuupbl base_contracts_params

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

code_vcb c25 Kof 6a3oBoro kKoHTpakTta. None 6yget yaaneHo B Bepcun 6.5, 3HaueHne
cM. B base_contract_code.

code_mcs c25 Koa MeXKOHTpakTHOro cnpega

volat_num i1 KonnuectBo KpyBbIX BONATUNLHOCTH

subrisk_step f LLlar nogToyuek pucka

is_percent i1 Mpu3Hak KOHTpakTa

has_options i1 Mpu3HaK Ha/IMuUS ONUMOHOB Ha thblovepc Ha AaHHbIli BA. 0 — HeT onumo-
HOB, 1 — ecTb ONuMOHsI. [Mone 6yaeT yaaneHo B Bepcum 6.6.

percent_rate d16.5 MpoueHTHasn cTaBKa (419 KOHTPaKTOB Ha CTaBKW)

somc f CraBka 'O no HenokpbITbIM NpoAaxam (B py6:sx)

msp_type i1 Tun cToMmocTm wara ueHbl. 0 — drkcmpoBaHHas, 1 — onpegensieTcs 3Ha-
YeHneM MHAMKaTopa BasltoThl.

currency_id i4 M aeHTudmkatop BaJ/TIOThI n3 crnpaBoYHMKa rates noToka
FORTS_FUTINFO_REPL

spot_price f BbipaxeHHas B pybnisix pacyeTHas LieHa 6a30BOro akTuea, onpefeneHHas

Mo uToram KIMpPUHroBoii ceccun. Mone GyaeT yaaneHo B Bepcun 6.6.
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Mone Twvn OnucaHvne

mrl f 3HayeHue CTaBKU PbIHOYHOTO pUcka

mr2 f 3HaueHne CTaBKM PbIHOYHOTO prcka NepBOro IMMMTa KOHLEHTpaLmm

mr3 f 3HaueHve CTaBKM PbIHOYHOIO prcKa BTOPOro IMMUTA KOHLEHTpauum

k1 i8 KonnuectBo eamHuL, 6a30BOro akTuBa, XapakTepusylowee LOCTUKEeHne
NepBOro IMMMTa KOHLEHTpaLmm

k2 i8 KonnuectBo eauHuy, 6a30BOro akTumBa, XapakTepusytolee AOCTUKEHWNe
BTOPOro /IMMUTa KOHLEHTpauun

risk_points_n i4 KonuuecTBo cueHapreB ABMXEHNS LieHbl KOHTPakTa cfieBa U cnpasa oT
LleHTpa pacyeTta pucka

window_size f KoathdmumeHT ons onpefeneHns pasMmepa OkHa CrinaxuBaHua npu mMap-
XXMPOBaHUN MEXKOHTPAKTHOrO cnpaja

option_model i1 Mogenb LueHoobpa3oBaHmsl OMNUMOHOB.

base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.

MpumevaHus:

« [one is_percent MOXeT NPUHUMATb C/iefyoLye 3HaUYeHUs:

0 006bluHbIV hblovepc

1 npoueHTHbIN thbroyepc

2 (pbblouepc Ha norofy 1 aMeKTpUYecTBo

3 (pblouepc Ha eBPOOOHAbI

4 RUONIA

« TMone option_model MOXeT NPUHUMATbL CNeAYOLLME 3HAUEHUS:

0 Mogenb bnaka-Loyn3a

4.27.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 101. Monsa Ta6nuybl futures_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penvkaumm

isin c25 CVIMBO/IbHbIN KO UIHCTPYMEHTA

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

code_vcb c25 Kof 6a3oBoro kKoHTpakTta. None 6yget yaaneHo B Bepcun 6.5, 3HaueHne
cM. B base_contract_code.

settl_price d16.5 LleHTp pacueTa pucka. MNone 6yaet ynaneHo B Bepcun 6.5, 3HaYeHne CM.
B risk_range_center.

spread_aspect i1 Mpu3Hak BXOXAEHWS B cripes,

subrisk i1 [Mpu3Hak yyeTa pucKoB No NOATOYKAM pUcKa

step_price f LleHa MYHUManbHOrO Wara

exp_date t [Jara akcnupauun

settl_price_real d16.5 PacueTHas ueHa nocnegHero knnpuHra. Mone 6yaeT yaaneHo B Bepcum
6.5, 3HaueHue cMm. B settlement_price.

min_step f MUHUMasTbHBIV War M3MEHEHNS LieHbI

lot i4 KonnuecTtBo eauHuL, 6a30BOro akTmBa B MHCTPYMEHTE

attribute i4 ButoBble donaru, onpegensoLive Tun brovepca

interest_rate_risk_up

CraBka paccornacoBaHnAa NPOLEHTHONo pucka B CUeHapun OBWXEHUA
CTaBKN BBEPX

interest_rate_risk_down

CTaBKa paccor/iacoBaHusi MPOLEHTHOTO PUCKA B CLEHapun ABUXEHUS
CTaBKN BHU3

time_to_expiration

BpeMsi 10 3KCNMpaLm UHCTPYMEeHTa B A0/1sX rofa
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Mone Tun OnucaHune

normalized_spot f TeopeTnyeckas LieHa 6a30BOro akTvBa Ha COTOBOM PbIHKE B MyHKTaxX, Npu-
BefleHHas K pasMepHOCTU OCHOBHOIO

mr_addon_up f Hap6aska Up Ha NormalizedSpot ansa ynpasneHusi FO Ha ypoBHe (iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

mr_addon_down f Hapbaska Down Ha NormalizedSpot ans ynpaenexusi FO Ha ypoBHe obio-
yepca. YctaHaBnmBaetcs B fonax ot NormalizedSpot

base_contract_code c25 Kof 6a30BOro KOHTpakTa.

risk_range_center d16.5 LleHTp pacueta pucka

settlement_price d16.5 PacueTHas ueHa nocnegHero KavpuHra

MpumeyaHus:

« TMone spread_aspect MOXeT NpUHUMAThL CeaytoLe 3HaYeHUs:

0 He BxoguT B cnpeg,

2 BXoAuT B MeXMeCsuHblii cnpeq

« TMone attribute MOXeT NPUHUMATL CriefytoLne 3HaueHUs:

0 "O6bIuHbIN" thblouepc
0x80000 RiskTx

0x800000 Collateral

Ta6n. 102. Mons Tabnuupbl option_series_params

4.27.1.4. Ta6bnuua option_series_params: NMapamMeTpbl ONUMOHHbIX CEPUiA

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

small_name c25 CVIMBO/IbHBbIN KOf,

isin_base c25 Kog peasibHOro dobtoyepca

a_black f MapameTp pacuyeTa KpuBOI BoslaTuUILHOCTM No Mogdenu bnaka-LWoynsa

b_black f MapameTp pacueTa KpyBOI BONATUALHOCTM NO Mogenu bnaka-Lloynsa

c_black f MapameTp pacyeTa KpMBOI BONaTubLHOCTY No Mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacueTa KpuBOI Bo/laTUILHOCTM No Mogenu bnaka-LWoynsa

expiration_date t [ata 3aBepLueHns nepmoga UCnosIHeHUs

use_null_volat i1 Mpu3HaK HyneBoli BONaTUIbHOCTN

s_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 OnpegenserT, 3a CKOMbKO KITMPUHIOBLIX ceccuii no PK HauHeT 61okmpoBaThb-
ca 'O, paccuntaHHoe gns Bcero PK no mogenv akcnvpauun. YctaHasnu-
BaetcsA HKL.

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBbLIX ceccuit No B® HauHeT G/I0KMpO-
BaTbcA MO, paccumtaHHoe ans Beeli B® no mogenu akcnvpauum. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 Onpegenser, 3a CKOMbKO KIMPUHIOBbIX CECCUIl HAYHETCA NPUMEHEHNe Be-
ca exp_weight ans knueHtos b®. Yctanasnmsaetca HKLL.

volatility_risk f CTaBka AvanasoHa pucka BoMaTuibHOCTH

volatility_risk_mismatch f CTaBKa paccorfiacoBaHus pmcka BoNaTubHOCTU MexXay pasHbiMU CpoKa-
MW OMUMOHHBIX CEPUIA

time_to_expiration f Bpems Ao akcnupauum UHCTpyMeHTa B A0NSAX roga

option_series_id i4 MaeHTudbmKaTop ONLMOHHO cepun

underlying_id i4 MpeHTndomkaTop chbtouepca
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Mone Tun OnucaHune

a_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense

b_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense

c_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

d_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

e_bach f MapameTp pacyeTa KpyBOI BONaTULHOCTY N0 Mogenu ballense

s_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense

a f MapameTp pacyeTa KpuBOI BONATWIBHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaueHne cM. B a_black.

b f MapameTp pacyeTa KpvBOI BOMATWILHOCTVM NO Modenn bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaueHne cMm. B b_black.

c f MapameTp pacyeTa KpMBOI BONATWILHOCTU NO Mogenu Bnaka-lUoyn3sa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HadeHne cM. B ¢_black.

d f MapameTp pacuyeTa KpuBOI BOMATWNLHOCTU NO Mogenu Bnaka-lUoyn3sa.
Mone 6ynet yaaneHo B Bepcun 6.7, 3HayeHne cMm. B d_black.

e f MapameTp pacyeTa KpuBOI BONATWILHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaueHne cM. B e_black.

S f MapameTp pacyeTa KpvBOI BOMATWILHOCTM NO Modenun bnaka-lloynsa.
Mone 6yneT yaaseHo B Bepcun 6.7, 3HaueHne cMm. B S_black.

4.27.1.5. Tabnuuya options_params: NMapameTpbl ONLMOHOB

Ta6n. 103. Mons Tabnuubl options_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTembl pensnkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl penimkaumm

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
isin_base c25 Koga hbrouepca

strike d16.5 CrTpalik onyuoHa

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

settl_price d16.5 PacueTHas LeHa

4.27.1.6. Ta6nuua investor: CnpaBoOYHUK KIINEHTOB

Ta6n. 104. Monsa Ta6bnuubl investor

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

client_code c7 Koga knneHTa

calendar_spread_margin_type i1 Tun MapPXUPOBaHUA KasleHAAPHbLIX CNpPenfoB A8 KnveHTa. 3 - MonyHeTTo,
4 - HeTT0. Micnonb3yemoe ceityac 3HavyeHne

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB A0 3KCNMpauun A8 Havana pacyeta cleHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

go_ratio d16.5 KoadpchuumeHT ntorosoro O. MNone 6yaeT yoaneHo B Bepcun 6.5, 3Have-
Hue cM. B coeff_im.

no_fut_discount i1 dnar 3anpeLLeHns Ucnosb3oBaHMsa CK1akn no dbtovepcam. 1 - 3anpert, 0
- Hert.

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbin koaddulmeHT Beca cueHapust SOMC.

ics_margin_type i1 Tvn MapXMpoBaHUA MEXKOHTPaKTHLIX cnpeaos. 3 - NonyHeTTo, 4 - Hetto
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHkn A5 OHMalH-perncTpaymnm
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Mone

Tun

OnucaHue

coeff_im

d16.5

KoadhchuumeHT ntorosoro O.

Ta6n. 105. NMNonsa Ta6nuuybl dealer

4.27.1.7. Tabnuuya dealer: CnpaBoOYHUK thupm

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog knneHTa

margin_type i1 Pexum mapxvipoBaHua no pasgenam b®. 3 - MonyHetTto, 4 - HetTo. Vce-
nosb3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXupoBaHns KaneH4apHblx cnpefos Ans noptdens b&. 3 - MNony-
HeTTO, 4 - HeTTo. Vicnonb3yemoe ceituac 3HaueHune

check_limit_on_withdrawal i1 MpoBepka pgocTaTouHocT obecnedveHns no B® npu BBOAe/BbIBOAE
cpeacTs. 1 - [ia, 0 - HeT. icnonb3yemoe ceityac 3HaveHne

limit_tied_money i1 CooTBeTCTBME TOProBoro AnmuTta B® cymme cpeactB Ha pasgenax bo.
1 - Nopaepxmeatb cooTBeTcTBME, O - HesaBncumbli (BUPTYasibHbIA) in-
MWT. BUPTYasibHbIVi IMMUT NO pe3y/ibTatam BEYEPHETO KNMPUHIa MEHSETCA
TO/IbKO Ha BENIMUYMHY JoxofdalybbiTka. icnonb3yemoe ceiivac 3HaueHne

num_clr_2delivery i4 KonnyecTBo K/IMPUHIOB A0 3KCnupauuu A8 Hayana pacyeta cueHapues
akcnupauum no b6®. Vicnonb3lyemoe ceitvac 3HaveHvne

exp_weight d3.2 Bec cueHapues akcnupauuu ana 6@ B ntorosom MO. Ncnonb3yemoe ceii-
yac 3HayeHue

go_ratio d16.5 KoadpchuumeHt utorosoro MO ans B®. Vicnonb3yemoe ceiivac 3HaveHue.
Mone 6yaet yaaneHo B Bepcum 6.5, 3HaveHne cm. B coeff_im.

no_fut_discount i1 dnar 3anpeLleHns NCNob30BaHNA CKMAKW MO blouepcam 415 noptdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceitvac 3HaveHne

num_clr_2delivery_client_default i4 KonnyecTtBo K/IMPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
3KCMMpaLuum no KAMeHTaM - 3Ha4yeHre no ymonyaHuio. Micnonb3yemoe ceii-
yac 3HadyeHve

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UTOroBom 'O NSt KAMEHTCKUX pas3fenos -
3HayYeHne nNo ymonyaHuio. icnonb3yemoe ceilyac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLleHVs NCNonb30BaHUSA CKUAKM NO dblodepcam 415 KTMEHTOB
- 3HayYeHne no ymonuanuio. 1 - 3anpet, 0 - HeT. Ucnonb3yemoe ceiivac
3HayeHve

short_option_minimum_charge_ratio| d5.3 MHanBuayanbHblin koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapXnUpoBaHNs MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ana 6&. Vicnonblyemoe ceiivac 3HaueHue.

Ta6n. 106. Mons Ta6nuubl multileg_dictionary

4.27.1.8. Ta6nuua multileg_dictionary: CnpaBo4YHUK CBA30K

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

isin_id i4 YHUWKasIbHbIA YNCI0BOI KOf, CBA3KM

isin_id_leg i4 YHUKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
leg_order_no i1 Mopsfok Horn B cBA3Ke. 3HaveHre no ymonyanuto 0.

Ta6n. 107. Mons Tabnuubl common_params

4.27.1.9. Ta6nnya common_params: MapameTtpbl pacuéta O

Mone

Tun

OnucaHue

repliD

i8

Cny)KeGHoe nosie noaAcucTemMsbl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
common_rev i4 Homep peBu3nn - CypporaTHblii ko4

edge_coeff

KoathdmumeHT yueTa KpaeBbIX PUCKOB

4.27.1.10. Ta6nuya sys_events: Taénuya coobITUin

Ta6n. 108. Monsa Tabnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none NogcucTeMbl penkaumm
event_type i1 Tvn cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbiTus

server_time t [Jara v Bpems cepsepa

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1

message = "session_data_ready"
3aKoHYeHa 3arpyska faHHbIX U3 K/IMPUHIOBO CUCTEMbI B TOPrOBYH Nepes, HayasioM HOBOI TOProBoii ceccumn

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHIE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hauvano npomknupuHra
event_type =5

message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocne NPpoMKINPUHra nepecymnTaHbl

4.28. Notok FORTS_TNPENALTY_REPL - Nudhopmauusa o coopax 3a TpaH3ak-

Lum (Type=l)
4.28.1. Cxema flaHHbIX

Tabnuubl:

« fee_all - IHdopmauus o KonnyecTse HauYMCNEHHbIX 6as1n0B

» fee_tn - leTanM3npoBaHHast MHGHOPMALMS MO KOSIMYECTBY HEKOPPEKTHLIX TPaH3aKLuii

4.28.1.1. Ta6nuua fee_all: UuchopmaLusa o KonmyecTse HAYNCNEHHbIX 6a110B

Ta6n. 109. NMonsa Ta6nuupbl fee_all

Mone Tun OnucaHue
repliD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorvH

sess_id i4 Homep ceccumn

points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CekyHay 13 time
fee d16.2 C60p 3a HEKOPPEKTHbIE TpaH3aKL N K MOMEHTY time

4.28.1.2. Ta6nuua fee_tn: fletanmsumpoBaHHas MHhOpPMaLUA NO KOSIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 110. NMons Taénuubl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkawumm
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 NornH

sess_id i4 Homep ceccumn

tn_type i4 Tvn TpaH3akuun

err_code i4 Ko owm6km

count i4 KonnuyectBo HEKOPPEKTHbIX TPaH3aKLWii

4.29. Notok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.29.1. Cxema gaHHbIX

Tabnmupl:

* curr_online - 3Ha4YeHns KypcoB BatoT

4.29.1.1. Ta6nuua curr_online: 3Ha4yeHus KypcoB BantoT

Ta6n. 111. NMonsa Ta6énuybl curr_online

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl pennkaumm
rate_id i4 MaeHTndomkaTop BanioThl mnarexa

value d16.5 TeKyLLMiA Kypc Ba/toTbl nnaTexa

moment t Bpems pacuyéTa kypca BasoTbl naarexa

4.30. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocsie BO3MOX-
Hoil pa3aBuxku (Type=l)

4.30.1. Cxema gaHHbIX

Tabnuupbl:

« part_sa_forecast - MporHo3 o6beMa cBo60aHbIX CPeACTB Ans PK.

4.30.1.1. Ta6nuuya part_sa_forecast: MporHo3 o6bema cBo60agHbIX cpeacTB ansa PK

Ta6n. 112. NMons Ta6nuubl part_sa_forecast

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

settlement_account cl2 PacuyeTHbIli kop,

money_free d26.2 CB060aHO feHer

MarketDataRev i8 Homep nocnegHero nsmeHeHns gaHHbIX (3HaveHue nosns replRev) B noto-

Kax 3asBOK W CAENOK, NnonasLllero B pacyeT NporHosa obecneveHus. 3a-
ABKW M COENKN CO 3HadyeHuAMM replRev meHblie, yem MarketDataRev,
yyTeHbl B NpOrHose. 3asaBkn 1 cAefkn co 3HaveHunsmmn replRev 6onbLue,
yem MarketDataRev, HE yuTeHbl B nporHose. MNogpo6Hoe onvcaHne nons
replRev npuBegeHo B pasgene 3.3.1. Cnyxeb6Hble NoNs penvkaumu.
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5. OnncaHue KomaHpg,

5.1. MeTog FutAddOrder - lobaBneHne 3aABKU

Tun coobLueHus: 423

Tun oTBeTHOro coobuyeHns: 101

Ta6n. 113. Bxogsume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

broker_code c4 Kog, 6pokepckoii dovpmbl

isin c25 Kof MHCTpymeHTa

client_code c3 Kop, knuneHTa

type i4 Bug 3aaBkm

dir i4 HanpasneHus 3aaBku

amount i4 KonnuectBo eayHNL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lob6aBnserca B 3asBKy, cAenky. Moxer
1Cnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/H03a.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLwUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

date_exp c8 [Jata ncteueHus 3asBku. [Job6aBnseTcs B 3asBKY.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no JaHHOM
3anBke

match_ref cl0 TekcT-cBA3Ka 4N1A OA4HO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX 8 PECHbIX 3as1BOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOpros

Ta6n. 114. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHune

yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

order_id i8 Kopg, 3asBku B cucteme

Koabl Bo3BpaTa KoMaHabl:

0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HayeHne oLmbKa

MpumeyaHus:

* [None type MOXET NpvHMMaTh Cneayowme 3HayeHus:

1 KOTMpOBOYHAs 3asiBKa (OCTAETCS B OUepeay Nnocse YacTUUMHOTO CBEAEHNST)

2 BCTpeuHasi 3asiBKa (CHUMaeTcs noc/ie NPoBeAeHUsl ayKLoHa)

3 3aaBka Fill-or-Kill

* MNone dir moxet npuHMaTh cnegyrune sHa4eHus:

1 3asBKa Ha NoKynky

2 3asBKa Ha Npogaxy

+ B none price 3afaéTcs LeHa 3asBku B CTPOKOBOM BMAE 'nnnnnnnnnn.mmmmm'.

* B none date_exp 3agaétca gara ncreveHus 3asasku B Buge 'YYYYMMDD'. Ecniv B ka4ecTBe AaHHOro napameTtpa nepegaértcs nycras
CTPOKa, TO 3asBka cuutaeTcs o6blyHON. Mpy 3agaHHON aaTe 3asBka OyaeT aBTOMaTM4eCKn NepeBbICTaBAATLCA B C/IEAYIOLLYHO CECCUIO,
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HO - NMoslyyasi Npu 3TOM HOBbIA HOMEp 1 HOBOE BpeMsi. TakuM 06pa3omM NojyyatoTCst «MHOTOAHEBHbIE» 3asiBKU. Bpems ux XUsHu — 4o
UCTeYeHUsl AaThl. 3asBKM C UCTeKLeli AaToli GyayT aBTOMATUYECKU CHUMATLCS NMoc/e 3aBeplueHnst BeuepHeii ceccum (ecv oHa ecTb
B 3TOT [ieHb), YXXe Houblo. Mpy NepeBbICTaBNEHUN AeNaoTCs NPOBEPKY HA HA/IMUME UHCTPYMEHTA, KMeHTa, [0CTAaTOYHOCTU CPEACTB.
JonycTuMblii AuanasoH AaTbl: >= CETOAHSLIHEro AHs, <= OAHOr0 rofa Brnepes,.

* MapameTp 3asBku dont_check_money npuHWMaeT CneayoLme 3HaUeHus:
o 0 - NpoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoOBePsSITb 06ECMEYEHNE HA YPOBHE KJIMEHTCKOTO pasgena

MapameTp MOXEeT UCMoNb30BaTLCA JIOTMHOM, UMEOLUM CnelnasibHoe paspelleHue. B cnyyae, ecnim ,D,aHHbIVI (bnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,EI,aBaeMOVI C /10IM'MHa, y KOTOpOro faHHOe paspelleHne OTCYyTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

* BbICTaBneHune npusHaka ncc_request o3HayaeT, 4To 3asBKa sBnseTca 3anpocom Kk HKL, Ha 3akntoyeHne caenok ¢ yHacTHUKOM TOProB.
Mcnonb3yetcsa Ans yperynvpoBaHus HEUCMOSTHEHHBbIX 0653aTeNIbCTB yYacTHUKA TOProB Nepes, y4acTHUKOM K/IMpUHra, B TOM unicne, B
Crly4yae HefoCTaTOYHOCTU 06ecneyeHuns yyacTHKa TOpProB. 3anpoc MOXET NoAaBaTbCs TOIbKO YHACTHUKOM K/TMPUHTA, He SB/ALWMMCS
O[LHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C J/IOTMHOB YPOBHS P® 1 BO.

5.2. MeTog FutAddMultiLegOrder - Jo6aBneHue 3asaBKN N0 COCTaBHOMY WH-
CTPYMEHTY

Tun coobueHus: 433
Tun OTBETHOrO CO06LLEeHNs: 129
OcyLLecTBAAET NOCTAHOBKY 3as1BKM NO COCTABHOMY UHCTPYMEHTY - KasleHAapHOMY cnpefy Ha hblouepc.

Ta6n. 115. Bxogsawue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
yMO4YaHuio

broker_code c4 Kop, 6pokepckoit dovpmbl

sess_id i4 0 MaeHTrudmkaTop ceccmm

isin_id i4 Kofi HCTpyMeHTa-CBA3KM

client_code c3 Ko knneHTa

type i4 Bug 3aaBku

dir i4 HanpaBneHus 3asBku

amount i4 KonuyecTtso eamHUL, MHCTPYMeEHTa

swap_price cl7 Cson-LeHa

comment c20 Mone kommeHTapus. [obaBnserca B 3asBKy, cAenky. Moxer
1cnonb30BaTbCsA N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

broker_to c20 Kog PTC dmpMbl, KOTOpOWA agpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asiBKY, CAENKY

date_exp c8 [ata ncreueHus 3anBku. Jo6aBNseTcsa B 3as1BKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no AaHHOM
3anBke

match_ref cl0 TekcT-cBA3Ka O19 OAHO3HAYHOro COOTBETCTBUA [BYX BCTpPeY-
HbIX afJpeCHbIX 3a5BOK

ncc_request i1 0 Mpu3sHak 3anpoca K HKL, Ha 3akntoyeHne caesnok C y4aCTHUKOM
TOpros

Ta6n. 116. PesynbraT BbINOMHEHUs

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO/THaHUIO

code i4 Kop Bo3spata

message c255 TekcT coobLieHus

order_id i8 Kop 3asiBKM B cucteme

Kogbl Bo3BpaTa KOMaHabl:
0 ycrnex BbIMOIHEHUS onepaLum

[Jpyroe 3HaueHne oLmbka
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MpumeyaHus:

Mone type MOXeT NpUHMMAaTL CiefytoLime 3HaUYeHUS:

1 KOTMpOBOYHas 3asiBKa (OCTaéTCs B o4epeam Nocsie YacTUUYHOrO CBeAEeHNs)
2 BCTpeyHas 3asBKa (CHMMaeTCs noc/ie NPoBeAeHNs ayKLMOHa)

3 3aaBska Fill-or-Kill

Mone dir mMoXeT NpUHMMaTL crepytoLime 3HauYeHus:

1 3asBKa Ha MOKynKy

2 3asBKa Ha npojaxy

B none date_exp 3apaértca gara ucteyeHns 3asskv B suge 'YYYYMMDD'.
B none sess_id fonxeH 6bITb ykazaH HOMep ceccum unu 0, YTO 03HAYaEeT BbICTAB/IEHNE 3a51BKU B TEKYLLYH CECCUIO.
MapameTp 3asBkn dont_check_money npuHMMaEeT crieaytomne 3Ha4YeHns:
o 0 - npoBepsATb 06ecneyeHne Ha ypoBHE K/TMEHTCKOrO pasaena

o 1 - He npoBepATb obecneyeHre Ha YPoBHE K/TMEHTCKOrO pasfena

MapameTp MOXEeT UCMONbL30BaTLCA JIOTMHOM, UMEIOLUM CneunasibHoe paspelleHue. B cnyyae, ecnim p,aHHbIVI (pnar 6y,qu YCTaHOBNEH Y
3asBKu, ﬂO,CI,aBaeMOVI C /10IrMHa, y KOToOporo gaHHOe paspelleHne OTCYyTCTBYET, 3asdBKa 6y,qu OTBEPrHyTa.

BbicTaBneHve npusHaka ncc_request o3HayaeT, 4To 3asBKa ABnseTca 3anpocom K HKL, Ha 3akntoyeHve caenok ¢ y4aCTHUKOM TOPros.
Mcnonb3yetca Ans yperynmpoBaHust HEUCMOTHEHHBIX 0653aTeNlbCTB YYacTHUKA TOProB nepes, y4acTHUKOM K/IMPUHra, B TOM Yncne, B
Cry4yae HefoCTaTOYHOCTU 06ecneyeHuns yyacTHKa TOproB. 3anpoc MOXeT NoAasaTbCs TObKO YHACTHUKOM K/TMPUHTA, HE SB/AOLWMMCS
0HOBPEMEHHO Y4aCTHUKOM TOPrOB, U TOJILKO C SIOTUHOB YPOBHA P® 1 B&.

5.3. Metopg FutDelOrder - YoaneHue 3afaBKu

Tun coobuenuns: 413

Tvn oTBETHOrO coobLeHns: 102

Ta6n. 117. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMo4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog 3asiBkM ons yganeHus
ncc_request i1 0 Mpu3sHak 3anpoca k HKL|, Ha 3akntioyeHne cAenok ¢ YYacTHUKOM
TOproB.

Ta6n. 118. Pe3ynbraT BbINOMHEHUNA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa B Y4,aU1EHHOI 3asiBKe

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHNA onepauumn
[pyroe 3HaueHve owmbka
MpumeyaHus:

Kog, Bo3Bparta = 14 (He HailgeHa 3asBKka 419 YAa/IeHUs)) O3HAYaET, YTO TakoW 3asBku B ovepeam (yxe) HeT. Bo3MoxHO, Homep Henpa-
BW/IbHbIV 1 ee CerogHs BoobLue He 6bI/10. HeT cMbicna NoBTOPHO (a Tem 60/1ee MHOrOKpaTHO) NoCbl1aTh yaaseHne ¢ TeM e HOMEPOM.
OC06€eHHO 3TO aKkTyaslbHO AJ/151 aBTOMaTUYECKNX CUCTEM.

BbicTaBneHve npusHaka ncc_request o3HavaeT, YTo ygansdetca 3anpoc B HKL, Ha 3akioyeHne caenok ¢ y4acTHUKOM TOProB. YaaniaTh
3anpocCbl MOXET TOJIbKO YHYaCTHUK KNNpPUHTa, He FIBI'IH}OLLI,I/IVICH O0AHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/IbKO C SIOTMHOB YPOBHA P® 1 B&.
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5.4. Metop, FutDelUserOrders - YaganeHune 3asaBOK No Tuny

Tun coobuieHuns: 38

Tun oTBETHOro coo6LLeHns: 103

Ta6n. 119. Bxogsawue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
YMO4aHUio
broker_code c4 Kop, 6pokepckoli dvipmbl
buy_sell i4 Bbi6op TUNa 3asBOK B 3aBMCMMOCTHY OT Harnpas/ieHus
non_system i4 Bbi60p TUNa 3asiBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Ko KnneHTckoro cueta
base_contract_code c25 Kog, 6a30B0ro aktnea
ext_id i4 0 BHeLUHWiA Homep
isin c25 Kop, nHCTpymeHTa
Ta6n. 120. Pe3ynbrart BbINO/HEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
num_orders i4 KonnyecTtBo yaasiEHHbIX 3a5BOK
Koabl Bo3BpaTa KoMaHAab!:
0 ycnex BbINO/IHEHWS onepauun

[Opyroe 3HaueHne oLnbKa

MpumeyaHus:

 MapameTp buy_sell MOXeT NpYHUMATbL CEAYOLLME 3HAUYEHUS

1 3aaBKuW Ha NOKYMKy
2 3asBKu Ha npogaxy

3 Bce 3aaBku

» [MapameTp non_system MOXET NPUHUMATL CNeayoLLMe 3HaUYeHNs

0 OO6blYHbIE 3a8BKU
1 BHecuctemHble

2 Bce

 Ecnv napameTp code He 3afjaH U ero 3HadeHne paBHo ‘%%%’, TO NPOM3BOAUTCS yaasieHue 3asBOK A/l BCeX KIMEHTCKMX CYETOB.

» Ecnu napameTp base_contract_code He 3afiaH UM €0 3HAUEHNE PaBHO ‘%’, TO MPOU3BOAUTCS YAASIEHNE 3asIBOK AJ15 BCEX KOHTPaK-

TOB.

« B cnyuyae 3afjaHua Ans napametpa ext_id 3HaueHusl, oTAMYHOro oT O, MPOM3BOAMUTCS YAA/EeHWsi BCEX 3asiBOK C COOTBETCTBYHOLLMM
ext_id; 3HaueHus Apyrux napameTpoB Npyu 3TOM UTHOPUPYIOTCS; MPY 3TOM WX 3HAYEHUS LO/MKHBI HAXOAMUTCS B ONYCTYMOM AManasoHe.

. ﬂaHHaﬂ KOMaHaa He MOXeT 6bITb MCNO/Ib30BaHA ANnsa yaaneHna 3asB0OK NO MHCTPYMEHTaM-CBA3KaM.

* C nomMoLLbto ,Cl,aHHOI7I KOMaHAbl yAanaTca TONbKO 3asBKW, HO He yaanaTca 3anpockl B HKLL Ha 3aknioveHne caenok ¢ y4acTHUKOM

TOproB.

* KomaHfa HefoCTynHa 4718 YY4aCTHUKOB KNNPUHTa, He AB/AOLWNXCSA OAHOBPEMEHHO W yYaCTHUKaMu TOPros. [11s1 MaccoBOro yaasieHus
3as1BOK Y4aCTHUK KNIMPUHIa MOXET BOCMO/b30BaTbCs koMaHaoi DelOrdersByBFLimit.

5.5. Metog FutMoveOrder - lNepemelleHne AByX 3aABOK

Tun coobuenus: 414

Tvin oTBETHOrO coobLeHns: 105
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Ta6n. 121. Bxoasawume napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
broker_code c4 Kof 6pokepckoit oupmbl
regime i4 Pexunm paboTbl kKOMaHfb!
order_idl i8 Homep nepBoii yaansemoli 3asBku
amountl i4 0 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEHTa 151 NePBOIi 3asBKMN
pricel cl7 "0" HoBas ueHa 411 nepBoii 3asiBKU
ext_idl i4 HoBbIii BHELIHUIF HOMEp AN NepBOVi 3asBKM
order_id2 i8 Homep BTOpOIi yaansiemoli 3as1BKu
amount2 i4 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEeHTa A1 BTOPOV 3asBKM
price2 cl7 "0" HoBas LeHa A/1a BTOpOIi 3asBKu
ext_id2 i4 HoBbIli BHELIHWIT HOMEp 151 BTOPOI 3asBKM
ncc_request i1 Mpu3Hak 3anpoca Kk HKL Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOProB.

Tab6n. 122. Pe3ynbraT BbINOMHEHUSA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHns
order_idl i8 HoBbIli HOMEp NepBOii 3asBKK
order_id2 i8 HoBbIli HOMep BTOpOVi 3asBKM
Koppl BO3BpaTa KomaHAp!:
0 ycnex BbINO/IHEHNSA onepauun

[pyroe 3HaueHue oLnbKa

MprMeyaHus (B HacTosiLeM MNpumevaHun TEpMUH "06BbEM" 03HAUaET KONIMHYECTBO eAVHUL, MHCTPYMEHTA):

» [MapameTp regime onpegenser pexum paboTbl KOMaHbl 1 MOXET NPUHUMaTL CefyloLye 3HaYeHns:
0 He meHATb 06bEMBI 3a5BOK. OCTaeTcs TekyLmii hakTMYeckmin 06bemM 3a8BOK B cucTeme. MpuciaHHble KonnmyecTsa UTHOPUPYHOTCS.
1 W3mMeHnTb 06BEMDBI 3a51BOK. EC/M 3aABKM HaliieHbl, BMECTO HUX BbICTABSIOTCA 3aABKU C NPUCIaHHbIMU LEEHON N 06EMOM.

2 CHsITb cTapble 3asBku. Ecnim 06beM XoTs 6bl 04HOM M3 3asBOK He COBNafaeT C NPUC/aHHbLIM, yaansiotcs o6e 3asBku. MiHade - Bbl-
MNOJHAIETCA CABU.

3 YcTaHoBWTbL 0GBEMBI 3a5IBOK PaBHLIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHO YacTy 3asBKM (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBELEHHOI YacTu 3asBKU, yAANISIOTCS 06e 3asiBKU.

* [1na HOBbIX 3asBOK NPOBOANTCA NpoLeaypa ayKumnoHa.

e COBur 3asBOK BO3MOXEH TO/IbKO B pamMKax 04HOro TOProBOro UHCTPYMeHTa. TO/IbKO N0 OAHOMY K/IMEHTCKOMY PerncTpy.

* Henb3a casuratb 3aABKM MO CBA3KAM.

* Henb3sa casuratb afipecHble 3adBKU.

* [Npu casBure HeNb3a MEeHATbL Hanpas/ieHNe 3aaBKU.

* YpaneHHasn (VII'IVI nepeasuHyTas, Ui NOJIHOCTbHO CBe,D,eHHaFI) 3asiBKa He NnepeBbICTaBNAETCA,; BblAaeTCA COOGLLleHVIe 06 owwmnbKe.

« Ecnu npu casure napbl 3asBOK OAHA W3 HUX HE HaiJeHa Win He MOXET ObiTb nepeABuHYTa, AeCTBMSA CO BTOPON 3asBKOW Takke He
NpPOU3BOAATCS C Bblgadelt coobLeHnst 06 owmnoke.

» Ecnu fBe 3asBKM NPOTUBOMNOOXHOIO HaNpPaB/IEHUSI CABUTAIOTCS TakuM 06pa3oM, UTO LieHbI 3asiBOK NepecekaroTcsl, napamMeTpbl cumta-
H0TCA HEKOPPEKTHBLIMW, CABUI HE BbINOJTHAETCS, BblAaeTcs coobLieHne 06 owmobke.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHYNachb Ha KPOCC-CAENKy (CBeAeHue ¢ 3asiBKOi oT Toro xe WHH, 6o KIMeHTCKoro
perncTpa), oHa OTKaTbIBAETCS, a Apyrasi 3asiBKa CABUraeTcs.

* [Npy nepeasmxke 3asaB0K date_exp NepeHoCATCA B HOBbIE 3asABKN.
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» B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anonHATCA HOMepaMun HOBbIX 3aBOK. B cnyyae, ecnv 3asBka
He 6blna BbIiCTaB/eHa, COOTBETCTBYIOLLEE NOe 06HYNseTCA.

* BbicTaBneHue npusHaka ncc_request o3Havaet, 4To nameHsetcs "3anpoc K HKLL Ha 3ak/oueHre chenok ¢ yHacTHUKOM Topros”. A3-

MEHSATb 3anpoChbl MOXET TOIbKO YHACTHUK K/IMPUHTA, HE ABNAIOLWMIACS 0L4HOBPEMEHHO YYaCTHUKOM TOPrOB, 1 TOMBbKO C SIOTMHOB YPOBHS
P® n BoO.

5.6. MeTtog OptAddOrder - flobaBneHue 3asaBKU

Tvn coobueHns: 424

Tun oTBETHOro coo6LLeHns: 109

Ta6n. 123. Bxoasawume napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
YMO/TYaHUIO

broker_code c4 Kog, 6pokepckoii dovpmbl

isin c25 Kof nHCcTpymeHTa

client_code c3 Kof knneHTa

type i4 Bug 3aa8Bku

dir i4 HanpasneHus 3aaBku

amount i4 KonnyecTtso eAnHWL, MIHCTpYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lob6aBnserca B 3asBKy, cAenky. Moxer
1Cnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

check_limit i4 0 Mpu3Hak NpoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncteueHus 3asaBku. [Job6aBnseTcs B 3asBKYy.

dont_check_money i4 0 MpuW3Hak pacyeTa pUCKOB MO KIMEHTCKOMY pasfesny no faHHow
3asBke

match_ref cl0 TekcT-cBA3Ka ANA OAHO3HAYHOro COOTBETCTBUA [BYX BCTPEY-
HbIX 8JpEeCHbIX 3asBOK

ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL| Ha 3akntoveHne cAenok ¢ y4acTHUKOM
TOpros

Ta6n. 124. Pe3ynbraT BbINOMHEHUS

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve

yMoOyaHuio

code i4 Kog Bo3sBpata

message c255 TekcT coobLieHus

order_id i8 Kopg, 3asBku B cucteme

Kopp! BO3BpaTa kKoMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HayeHne owmbka
MpumeyaHus:

» [Mone type MOXET NPMHMMATL CIeAytoLLe 3HAUEHUS:
1 KotupoBouHas 3asiBka (0CTaéTcsa B o4epeam Noc/e YacTUYHOTO CBeAeHus )
2 BcTpeyHast 3asiBKa (CHUMaeTcst Noc/ne NPoBefAeHNs ayKLUMOoHa)
3 3asska Fill-or-Kill

 Mone dir MOXeT NpUHMMATb CreaytoLme 3HaYeHNs:

1 3asBKa Ha NOKyMKy
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2 3asBKa Ha Npojaxy
* B none price 3agaétca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
» Mone check_1limit MOXET NPUHUMATL CNeaytoLiMe 3HaUYEeHUS:

0 He BbINOAHATL NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3apaétca aata uctedeHus 3assku B suge 'YYYYMMDD'. Ecnu B kKayecTBe AaHHOIO napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cUMTaeTca 06bI4HON. Mpu 3a8aHHON AaTe 3asBka byAeT aBToMaTUYeCKV NepeBbLICTABNIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Mosnyyasi Npy 3TOM HOBbLI HOMEp 1 HOBOe BpeMsl. TakuM 06pa3om MoslyvatoTCsi «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — oo
ncTeveHns aatbl. 3asABKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeCckn CHUMAaTbCS Mocne 3aBeplueHust BedepHeli ceccun (ecnu oHa ecTb
B 3TOT fieHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNatoTCsl MPOBEPKN Ha Ha/IMUYME UHCTPYMEHTA, KIMeHTa, AOCTaTO4HOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CerofgHsALLHero AHs, <= 0fHOr0 roga snepes.

« MapameTp 3asBku dont_check_moneynpvuHUMaeT crefytoLie 3HaYeHs:
o 0 - npoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBePsiTb 06eCNeYeHNe HA YPOBHE KIIMEHTCKOTO pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLWMM CrieLmasibHoe paspelleHve. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3as1BKy, NOAaBaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pas3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

* BbicTaBneHve npusHaka ncc_request o3HavyaeT, YTo 3asBka ABIseTcs 3anpocom K HKLL Ha 3aknoyeHme caenok ¢ y4acTHUKOM TOProB.
Vicnonb3yetca ona yperynupoBaHua HEUCMOSTHEHHbIX 0653aTenbLCTB y4yaCTHUKa Topros nepen y4aCTHUKOM KUPWUHra, B TOM 4ucne, B

C/ly4yae HefoCTaTOYHOCTU 06eCneyeHuns yyacTHKa TOPros. 3anpoc MOXeT NoAasaTbCs TOIbKO YHACTHUKOM K/TMPUHTA, He SBMAOLWLMMCSA
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C /IOTMHOB YPOBHA P® 1 BO.

5.7. Metop OptDelOrder - YganeHune 3asaBKu

Tun coobuenuns: 417

Tvn oTBETHOro coobLeHns: 110

Ta6n. 125. Bxoagsawme napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIO
broker_code c4 Kof 6pokepckoit hupmbl
order_id i8 Kop 3as1Bkn ons yaaneHus
ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL, Ha 3akntoyeHne cAenok ¢ y4acTHUKOM
TOProB.

Ta6n. 126. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuve
yMO4aHuio
code i4 Kop Bo3spata
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTA B Y4aU1EHHO 3as1BKe

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNs onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* BbicTaBneHve npusHaka ncc_request o3Havaert, uyto ygansaetca "3anpoc K HKLL Ha 3akntoveHne caenok ¢ y4acTHUKOM TOPros". Yaanatb
3anpoChbl MOXET TO/MbKO YYACTHUK KNIMPUHTa, He ABNSAOLWMIACS 0AHOBPEMEHHO YH4aCTHUKOM TOPFOB, U TO/IbKO C IOTMHOB YPOBHSA P® 1 B®.

5.8. Metog OptDelUserOrders - YaaneHue 3asBOK Mo Tuny

Tun coobuerus: 43

Tun oTBETHOro coobLyeHus: 111
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Ta6n. 127. Bxoasauwme napameTrpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op TUNa 3asBOK B 3aBMCMMOCTHW OT Hanpas/ieHUs
non_system i4 Bbi60p TuNa 3asiBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Ko KnneHTckoro cueta
base_contract_code c25 Kog, koHTpakTa
ext_id i4 0 BHeLLHWiA Homep
isin c25 Kop, nHCTpymeHTa
Ta6n. 128. Pe3ynbTat BbINO/IHEHUA
Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtBo yaasiEHHbIX 3a5BOK
Kogpl BO3Bpata KoMaHzbl:
0 ycnex BbINO/IHEHWS onepauun

Lpyroe 3HaueHve owmnbka

MpumeyaHus:

* MapameTp buy_sell MOXeT NpUHUMATbL CeayoLLMe 3HAYEHMS

1 3aaBKuW Ha NOKYMKy
2 3asBKM Ha npoAaxy

3 Bce 3asBku

* MapameTp non_system MOXeT NPUHUMATbL ClefyloLue 3HaueHnst

0 OO6blYHbIE 3a8BKK
1 BHecuctemHble

2 Bce

« Ecnv napameTp code He 3afjaH U ero 3HadeHne paBHo ‘%%%’, TO NPOM3BOAUTCS yaasieHne 3asBoK /18 BCEeX KIMEHTCKMX CYETOB.

» Ecnu napameTp base_contract_code He 3agaH 1 ero 3HaueHne pasHo ‘%’, TO NPOU3BOAUTCA YAasleHNe 3asBOK [/19 BCEX KOHTpakK-

TOB.

« B cnyuae 3agaHus gns napameTtpa ext_id 3HaueHusi, OT/IMYHOro oT O, NPOV3BOANTCS YAASIEHNSI BCEX 3asBOK C COOTBETCTBYIOLLM
ext_id; 3HaueHus 4pyrvMx NapameTpoB Mpu 3TOM UTHOPVPYIOTCS; MPW 3TOM UX 3HAYEHUS! LO/MKHbI HAXOANTCS B LONYCTUMOM /ana3oHe.

« C NomoLLblo AaHHO KOMaHAbl YAANSOTCS TOMLKO 3asiBK1, HO He yaanstoTca "3anpockl K HKL, Ha 3ak/oueHne caenok ¢ y4acTHUKOM

TOpros".

* KomaHAa HefloCTyMnHa A/19 yHaCTHVKOB K/IMPUHTA, He ABMAIOLLMXCSA OAHOBPEMEHHO 1 y4acTHMKammM TOproB. [1/19 MaccoBOro CHATUSA 3asBOK
YUYaCTHVK KNIMpVHra MOXeT BOCMosib30BaTbecs koMaHoi DelOrdersByBFLimit.

5.9. MeTog OptMoveOrder - NepemelieHne ABYX 3asBOK

Tun coobuyenuns: 418

Tvn OTBETHOrO CO06LLeHNs: 113

Ta6n. 129. Bxogsuwue napameTpbl

Nma napameTtpa Tun

3HaueHne
YMO/TYaHUIO

no

OnucaHue

broker_code c4

Kog, 6pokepckoit dovpmbl
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUio
regime i4 Pexunm paboTbl kKOMaHfb!
order_idl i8 Homep nepBoii yaansemoii 3asBku
amountl i4 0 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEHTa 151 NePBOI 3asBKMN
pricel cl7 "o" HoBas LeHa 419 nepBoli 3asiBKU
ext_idl i4 0 HoBbIli BHELIHWI HOMEp AN NepBOVi 3asBKM
check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
order_id2 i8 0 Homep BTOpOIi yaansemoli 3asBku
amount2 i4 0 HoBoOe KONMYEeCTBO eAMHUL, MHCTPYMEHTa AJ151 BTOPOii 3as1BK/
price2 cl7 "0" HoBas ueHa ansi BTOPOI 3asBKU
ext_id2 i4 HoBbIli BHELLHWIT HOMEep A1 BTOPOIA 3as1BKM
ncc_request i1 MpusHak 3anpoca Kk HKL| Ha 3aknio4yeHne cAenok ¢ y4acTHUKOM
TOproB.
Ta6n. 130. Pe3ynbraT BbINONHEHUS
MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
order_id2 i8 HOoBbI HOMEpP BTOPOI1 3a51BKM
Kogbl Bo3BpaTa KoMaHfbl:
0 ycnex BbINOSIHEHNSA onepaLun

[pyroe 3HaueHne oLnbKa

MprmMeyaHus (B HacTosLeM MNpumeyaHun TEpMUH "06BEM" 03HaUaeT KONIMYECTBO eAVHUL, UHCTPYMEHTA):

« MapameTp regime onpegensier pexxmM paboTbl KOMaH/bl U MOXET NPUHUMATL CeaytoLne 3HaYeHNs:
0 He MeHATb 06BEMBI 3asBOK. OcTaeTcs TEKYLLWIA hakTUYECKUii 06beM 3asBOK B cucTeMe. MNpucnaHHbIe KonMyecTsa UrHOPUPYHTCS.
1 UM3meHnTb 06bEMBI 3asiBOK. EC/IN 3as1BKM HA4EHbI, BMECTO HUX BbICTAB/AIOTCS 3asBKU C MPUCIAHHBIMU LEHOM N 06LEMOM.

2 CHSTb cTapble 3aaBku. Ecnim 06beM X0Ts 6bl 0HOM M3 3asBOK He COBNaZaeT C NPUC/aHHbLIM, yaansioTcs o6e 3asBku. MiHade - Bbl-
MNOJHAETCA CABU.

3 YcTaHoBWTbL 0GBEMBI 3a5IBOK PABHLIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHO YacTy 3asBku (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLLUE CBELEHHOI YacTu 3asBKU, yAAISIOTCS 06e 3asiBKU.

* Mone check_limit MOXET NPUHNMATb CNeayoLWne 3HaYeHNs:
0 He BbINONHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
» [1ns HOBbIX 3a5BOK MPOBOAMTCSA NpoLieypa ayKLUuoHa.
« CABUr 3aBOK BO3MOXEH TO/IbKO B paMKax OfHOro TOProBoro MHCTPYMeHTA. TOJIbKO N0 OfHOMY K/IMEHTCKOMY PErncTpy.
* Henb3a capuratb 3asBKU MO CBA3KaM.
* Henb3sa casuratb afpecHble 3asBKu.
« [pun casure Henb3a MEHATb Hanpas/ieHNe 3aABKN.
* YpaneHHas (unv nepeaBuHyTas, UM NOMHOCTLIO CBEAEHHas) 3asiBKa He NepeBbICTaB/IAETCS; BbigaeTcsl coobleHne 06 owmnoke.

« Ecnu npu cagure napbl 3asBOK OfHA M3 HUMX He HalijleHa UM He MOXET GbiTb NepefBuHyTa, AEACTBUSI CO BTOPOI 3asiBKOI Takke He
Npou3BOAATCSA C BblJayeli COOOLLEHNSA 06 OLLMOKE.

* Ecnu gBe 3aABKW NPOTMBOMONOXHOIO HarnpasneHus CABUTratoTCa Takum 06pa30|V|, 4YTO LEeHbl 3adBOK NnepecekarTCcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJ/THAETCA, BblAaETCA COOGUJ.eHI/Ie 06 oLunbKe.
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« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHYNach Ha KPOCC-CAENKy (CBefeHne ¢ 3asiBKOi oT Toro xe WHH, 6o KMeHTCKoro
perncTpa), oHa OTKaTbIBAETCA, a Apyrast 3asBKa CABUraeTcs.

* [pu nepeasunxke 3asBoK date_exp NepeHoCATCA B HOBbIE 3asBKN.

* B pesynbratax 06pa6oTku komaHabl nons order_id1 v order_id2 3anonHAOTCA HOMEpPaMu HOBbIX 3asiBOK. B cnyyae, ecnv 3asBka
He 6blna BbiCTaB/IeHa, COOTBETCTBYHOLLEE Nosie 06HyNAeTcA.

* BbicTaBneHve npusHaka ncc_request o3Hadaert, 4To nsmeHsetcs "3anpoc Kk HKLL Ha 3ak/ioueHne caenok ¢ y4acTHUKOM Topros". U3-
MEHATb 3anpoChbl MOXET TOJIbKO YYaCTHUK K/TMPUHIa, He HB}'IFIIOLI.U/II‘/‘ICH 0AHOBpEeMEHHO y4aCTHUKOM TOProB, U TOJIbKO C JIOTMHOB YPOBHSA
P® 1 BO.

5.10. MeTtopg DelOrder - YaaneHue 3asBOK No hbrouepcam v onymnoHam

Tun coobueHns: 436
Tun oTBETHOrO coobLyeHns: 177
Wcnonb3yeTca Ans CHATUA 3a8BOK NO dhbloyepcam 1 onuyoHam B TC C HECKONIbKUMMW MaTunHramm.

Ta6n. 131. Bxogsauwme napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 Kop 3asBkn ons ypanexHus
ncc_request i1 Mpu3Hak 3anpoca kK HKL, Ha 3akntoyeHne caenok ¢ Y4acTHUKOM
TOpProB.
client_code c3 Kog, knneHTa
isin_id i4 YHVKabHbIN YACIOBOW UAEHTUMUKATOP NHCTPYMEHTA

Tab6n. 132. Pe3ynbrar BbINONHEHUSA

Nma napameTtpa Tun 3HaueHune no | OnucaHve
yMon4yaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTA B yAa/1IEHHOI 3asiBKe

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHNA onepauumn
[pyroe 3HaueHune oLumbka
MpumeyaHus:

* Kop Bo3Bpata = 14 (He HaigeHa 3asBka 411 yAa/leHNs) 0O3Ha4YaeT, YTO Takoi 3asiBkM B ovepean (yxe) HeT. BoamoxHo, HoMep Henpa-
BW/IbHbIV N ee CerogHsi BoobLue He 6bI/10. HeT cMbicnia NOBTOPHO (a Tem 60/1ee MHOFOKpaTHO) NOCblIaTh yAasleHNe ¢ TEM )Xe HOMEPOM.
OC06EHHO 3TO aKTyaslbHO AJ151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHue npusHaka ncc_request o3HavaeT, uTo yaansetcs 3anpoc B HKL, Ha 3ak/ioueHne CAenoK ¢ y4acTHUKOM TOProB. YaansTh
3anpocbl MOXET TO/IbKO YYACTHVK K/IMPUHTa, He SIBNSIIOLLMIACA OAHOBPEMEHHO Y4aCTHUKOM TOProB, M TOJIbKO C JIOTVHOB YPOBHS P® 1 BO.

5.11. Metog MoveOrder - lNepemewieHne 3asaBOK No (hpbrouepcam v onuyuoHam

Tun coobuyeHus: 438
Tvn OTBETHOrO co06LLeHNs: 176
Vcnonb3yeTtcsa ans nepemeLleHns 3asBoK No bloyepcam v onumyoHam B TC ¢ HECKO/TbKMMUW MaTUHramu.

Ta6n. 133. Bxoasuwme napameTrpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
regime i4 Pexm paboTbl koMaHb!
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUio
order_idl i8 Homep nepBoit yaansiemoli 3asBku
amountl i4 HoBoe KonMYecTBO eAuHWL, MHCTPYMEHTa 151 NepPBOli 3asBKMN
pricel cl7 HoBas ueHa A4na nepBoii 3asBkn
ext_idl i4 HOBbI BHELLHWIT HOMEpP 4715 MEepPBOVi 3asiBKU
order_id2 i8 Howmep BTOpOI yaansemoii 3asBkn
amount2 i4 HoBoe KonMYecTBO eAuHUL, MHCTPYMEHTa A1 BTOPOW 3asBKM
price2 cl7 HoBas ueHa A1 BTOpOiA 3asBKN
ext_id2 i4 HOBbI1 BHELLHWIA HOMEp A/18 BTOPOI 3asiBKU
is_check_limit i4 lMpu3Hak NpoBepKn NMMUTOB
ncc_request i1 Mpu3Hak 3anpoca Kk HKL| Ha 3akntioyeHne caenok ¢ y4acTHUKOM
TOProB.
client_code c3 Kopg knuneHTa
isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
Ta6n. 134. Pe3ynbraT BbINOMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHue
yMO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHns
order_idl i8 HoBbIli HOMep NepPBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3aBKM
Kogbl BO3BpaTa KOMaHfbl:
0 ycnex BbINO/IHEHNA onepauun

[pyroe 3HayeHue oLmbKa

MpumMeyaHus (B HacTosLeM MNpumeyaHun TEpMUH "06BEM" 03HaYaeT KOSIMYECTBO eVHUL, UHCTPYMEHTA):

+ MapameTp regime onpenensier pexuM paboTbl KOMaH/bl U MOXET NPUHUMATL CeaytoLne 3HaYeHNs:

0 He MeHsATb 06BEMBI 3as1BOK. OcTaeTcs TeKyLLWiA (hakTUUecKuii 06bem 3asBOK B cucTemMe. MNpucnaHHbIe KoNMyecTsa UrHopupyoTCs.
1 WM3meHUTb 06bEMbI 3as1BOK. EC/N 3as1BKM HAZieHbl, BMECTO HUX BbICTAB/SAOTCS 3asBKU C NPUCIAHHBIMU LEHOW N 06LEMOM.

2 CHsiITb cTapble 3asBku. Ecnim 06beM X0Ts 6bl 0HOM M3 3asBOK He COBNafaeT C NPUC/aHHbLIM, yaansotcs o6e 3asBku. MiHade - Bbl-
NOJHAETCA CABU.

3 YCTaHOBWTbL 06BLEMbI 3a5IBOK PABHbLIMY MPUC/IAHHBIM 33 BbIYETOM CBEAEHHOMN YacTy 3asBkM (He MeHbLue 0). Ecav npucnaHHbIii 06bem
MeHbLLUE CBEAEHHOI YacTu 3asBKM, yAANSIOTCS 06e 3asBKU.

* MNone is_check_limit MOXeT NPUHUMATL CredyoLme 3HaYeHNs:
0 He BbINONHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
» [1n5 HOBBLIX 3a51BOK NMPOBOANTCSA NpoLiefypa ayKLuuoHa.
« CABUr 3aBOK BO3MOXEH TOJIbKO B paMKax OfHOro TOProBoro MHCTPYMeHTA. TOJIbKO N0 OfHOMY K/IMEHTCKOMY PErncTpy.
* Henb3a capuratb 3as8BKU MO CBA3KaM.
* Henb3sa capuratb afpecHble 3asBKu.
« [pu casure HeMb3a MEHATb Hanpas/ieHne 3aABKN.
* YpaneHHas (unv nepegBuHyTas, UM NOMHOCTLIO CBeAEeHHas) 3asiBka He NepeBbICTaBNSAETCS; BbigaeTcst cooblueHne 06 owmnbke.

« Ecnv npu cagure napbl 3asBOK 0fHA U3 HUX He HalileHa Wan He MOXeT GbITb NepeaBuHyTa, Ae/iCTBUA CO BTOPOW 3asiBKOI Takke He
Npon3BOAATCSA C Bblfayeli cCoobLeHNs 06 OLLMOKe.

* Ecnu gBe 3adBKW NPOTMBOMNONOXHOIO HarnpasneHus CABUTratoTCa Takum 06pa30|V|, 4YTO LEeHbl 3adBOK NnepecekarTCcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJTHAETCA, BblAaeTCA COOGUJ.eHI/Ie 06 oLunbKe.
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« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHYNach Ha KPOCC-CAENKy (CBefeHne ¢ 3asiBKOi oT Toro xe WHH, 6o KMeHTCKoro
perncTpa), oHa OTKaTbIBAETCA, a Apyrast 3asBKa CABUraeTcs.

* [Mpu nepeasunxke 3adBoK datefexp NepeHoCcATCA B HOBbIE 3asABKN.

* B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anofiHATCSA HOMEpPaMM HOBbIX 3asIBOK. B criyyae, ecsim 3asiBka
He 6blna BbICTaB/eHa, COOTBETCTBYIOLLEE NOse OGHYNSIETCS.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetcsa "3anpoc K HKLL Ha 3ak/ioueHne caenok ¢ y4acTHUKOM Topros”. U3-
MEHSTb 3anpPOChl MOXET TOMIbKO YYACTHUK K/IMPUHTa, He ABNSHOWMIACA OQHOBPEMEHHO YYaCTHUKOM TOProOB, U TO/bKO C JIOTMHOB YPOBHS
PO n BO.

5.12. Metop FutChangeClientMoney - ameHeHne KNNeHTCKUX NMMNTOB

Tun coobueHus: 409
Tun OTBETHOrO co06LWeHus: 104
Mpoueaypa No3BONSET MEHATb AEHEXHbIE NIMMUTbI MO K/TMEHTCKOMY CYETY.

Ta6n. 135. Bxogsuwue napameTpbl

MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHab!
code c3 Kopa knneHTckoro cyeta
limit_money cl7 "o" JIMMUT feHEeXHbIX CPeacTB
coeff_go cl7 "1 KoadhdomumeHT knnentckoro N0
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU IMMUTA HA BEIMYMHY [10-
Xofa npu 3akayke nocne KnpuHra
no_fut_discount i4 0 dnar 3anpera MCNonb30BaHUS CKMAKM NO dbloyepcam
check_limit i4 0 dnar NpoBepKn Ha [OCTAaTOYHOCTb CPEACTB

Ta6n. 136. Pe3ynbTat BbINOSIHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
yMoOn4yaHuto

code i4 Kop Bo3sBpata

message c255 TekcT coobLieHus

Kogpl Bo3Bparta KomaHfbl:

0 yCrnex BbINOMIHEHNS onepaLun
[pyroe 3HayeHue ombka
MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):
9  Ypanutb py6nesblii 1 3a10roBblii NuMnTbI (€ Bepcun SPECTRA 3.10 ngeHTnueH pexvimy 11)
10 YpanuTb 3a710r0BbIA TMMUT
11 YpanuTb pybnesblii 1 3a10roBbIii NMMUTLI (€ Bepcn SPECTRA 3.10 ngeHTuyeH pexumy 9)
12 YCTaHOBWUTbL JIMMUTLI AEHEXHbIX CPEeACTB, 3a/1070BbIX CPEACTB
13 V3MEeHUTb IMMUTbI AEHEXHbIX CPELCTB, 3a/10T0BbIX CPEACTB

« coeff_go — fononHUTeNbHbIV KO3gMULIMEHT, HA KOTOPLIA YMHOXAETCSi cyMMapHoe MO Mo KIMEHTY NpU NOCTaHOBKe 3asiBKu. MpoBepka
Ha [OCTaTOYHOCTb CPELCTB OCYLLECTB/ISIETCS C YYETOM 3TOM0 KO3dhhULMeHTa.

» MNpusHak is_auto_update_limit ycTaHOB/EHHbIN B 1 N03BONSIET aBTOMATU3MPOBATbL NPOLECC N3MEHEHUST IMMUTOB MO pe3y/brartam
npegbiayliero gxs. (-1) — npu onepaumsax B pexvmMax 12 nnv 13, npu usMeHeHun Apyrvx napaMmeTpos, 3HaUeHne 3TOro napamerpa He
U3MEHSTD.

» [ins nsmeHeHusi napameTpoB coeff _go wiunn is_auto_update _limit — ncnonbayiite pexum 13 ¢ napametpom 1imit_money =0.

B napameTpe no_fut_discount MOXHO yka3aTb ClefyLe 3HaYEHMS:
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0 Wcnonb3osatb ckuaky no MO Ha dblovepcax
1 He ucnonb3osaTtb cknaky rno MO Ha dblovepcax
» B napametpe check_limit MOXHO yka3aTb CriefytoLive 3Ha4YeHus:
0 He BbINONHATL NPOBEPKY, NPON3BECTN HGE3YCNOBHOE N3MEHEHWE NTUMUTA
1 BbINOAHATL NPOBePKy. I3MeHeHNs NPoM3BOAATCS TONbKO NPU JOCTATOYHOCTY CPEfCTB

« MMycTas cTpoka, 3aaHHas B nose tuna cl7, aaet BO3MOXHOCTb NP MOCbI/IKE KOMaHAbl He M3MEHsSITb 3HaYeHVe napameTpa (JIMMUTBI,
3a/10T0Bble CPEACTBA U NpoUMe aTpubyThbl), KOTOPOE MO/L30BATE/b PAHEE YXKE OTNPaBUII B TOPrOBYH CUCTEMY.

+ 3HaueHue -1, 3a4aHHOE B Mosie TUNa i4, 4aeT BO3MOXHOCTb NPy MOChISIKE KOMaHbl HE USMEHSITb 3HAYEHMe NapamMeTpa, KOTOPOe MNoJib-
30BaTe/lb PaHEE YXXE OTMPABW B TOPTOBYH CUCTEMY.

5.13. Metopg ChangeClientMoney - I3MmeHeHue K/IMEHTCKUX JIMMUTOB

Tun coobLueHns: 425
Tun oTBETHOro coobLeHns: 104
Mpoueaypa No3BONSAET MEHATL AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CUETY.

Ta6n. 137. Bxoasauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHAb!
code c3 Ko KnneHTCkoro cyeta
limit_money cl7 JIMMUT fleHeXHbIX CpescTB
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU IMMIUTA HA BEIMYMHY [,0-

Xo4a npu 3aka4yke nocsie KnmpuHra

check_limit i4 1 dnar NpoBepkn Ha [OCTAaTOYHOCTbL CPEACTB

Ta6n. 138. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMOYaHuio

code i4 Kog, Bo3spara

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HauyeHune owmbka
MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
9  Ypanutb py6bneBbiil 1 3an0roBblii IMMKTLI (C Bepcun SPECTRA 3.10 ngeHtuueH pexvmy 11)
10 YpanuTb 3a/10r0BbIA TMMUT
11  Ypanutb pybnesblii 1 3a10roBblii NMMUTbI (¢ Bepcn SPECTRA 3.10 neHTUYeH pexumy 9)
12 YcTaHOBWTb IMMUTBI AEHEXHbIX CPeACTB, 3a/10r0BbIX CPeACTB
13 VI3MEHUTb NIMMUTbI AEHEXHBIX CPELCTB, 3a/10f0BbIX CPEACTB
» lMpusHak is_auto_update_limit ycTaHOBMEHHbI B 1 NO3BO/ISIET aBTOMATU3UPOBATL NMPOLECC M3MEHEHWS IMMUTOB N0 pe3y/ibTataM
npegblayliero gHs. (-1) — npu onepaumsx B pexvumMax 12 nnv 13, npu usMeHeHun Apyrvx napaMmeTpos, 3Ha4YeHne 3Toro napamerpa He
N3MEHATD.

» [ins usmeHeHusi napameTpa is_auto_update 1limit ncnonbayiite pexum 13 ¢ napametpom 1imit_money =0.

» B napametpe check_limit MOXHO yKa3aTb criefylowme 3HaYeHns:
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0 He BbINOMHATL NPOBEPKY, NPON3BECTH 683yCI’IOBHO€ N3MEHEeHNe nnumMmuTa
1 BbINONHATL NPOBEPKY. VI3MEHEHUSA NPON3BOAATCSA TO/LKO MPU JOCTATOYHOCTU CPEACTB

« [lycTas cTpoka, 3aaaHHas B nosie Tuna cl7, AaeT BO3MOXHOCTb MNP MOCbISIKE KOMaHAbl He U3MEHSITb 3HAUYEHWE MapameTpa, KoTopoe
No/b30BaTe b PAHEE YXXe OTNPaBU/I B TOPTOBYHO CUCTEMY.

+ 3HaueHue -1, 3a4aHHOe B Mosie Tvna i4, AaeT BO3MOXHOCTb NPU MOChIIKE KOMaH/bl He U3MEHATL 3HaUYEHWe napameTpa, KOTopoe Moslb-
30BaTeflb paHee yxe OTNpasu/ B TOProBytO CUCTEMY.

5.14. Metop FutChangeBFMoney - UsameHeHne numutoB b®P

Twun coobuieHuns: 440
Tun oTBETHOro coo6LeHus: 107

Mpoueaypa No3BoNsSET MEHATL AeHbrn no csoum b®. MNpu aTom, Npu yBenuueHun cyeta b®, HegocTaroLme AeHbrM CHAMAOTCA CO cyeTa
camolii P®, a npy yMeHbLUEHUW, AEHbIV BO3BpALLATCS Ha cyeT PO.

Ta6n. 139. Bxogsuwue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

yMon4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c2 Kopg, B®
limit_money cl7 JINMUT feHeXHbIX CPeacTB

Ta6n. 140. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMoOn4yaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Koabl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNA onepaLun
[pyroe 3HayeHue ombKa
MpumeyaHus:
* Pexnm paboTbl komaHabl (Mone mode):
12 YcTaHOBUTb IMMWT pasHblii 1imit_money
13  W3meHuTb numuT 1imit_money

« MMpoueaypa AOCTYNHA TOMLKO TOMY JIOTMHY L/03a 0T P®, KOTOpoMy ALMUHVCTPATOP TOProB NPOoCTaBw/ HEOGXoAMMbIe Npasa.

5.15. Metog ChangeBFMoney - I3ameHeHue numutoB Bd

Tun coobLyenuns: 426
Tun oTBETHOro coobLyeHns: 107

MpoLeaypa No3BoSIsiET MEHATL AeHbIM N0 cBOUM B®. Mpy 3TOM, Npu yBENUYeHUn cueta b®, HegocTarolwye AeHbI CHAMAKOTCS CO cueTa
camoii P®, a npn yMeHbLLEHUM, [ieHbIV BO3BpALLAloTCs Ha cueT PO.

Ta6n. 141. Bxoasauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHAb!
code c2 Kog B®
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
limit_money cl7 NINMNT feHexXHbIX CpeacTs
Ta6n. 142. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTHYaHUIO
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHns
Kogpl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHWSA onepauun

[pyroe 3HaueHve owmbka
MpumeyaHus:
* Pexum paboTbl koMaHabl (Mone mode):

12 YcTaHOBUTb IMMWT paBHblii 1imit_money

13  W3meHuTb numuT 1imit_money

« lMpoueaypa AOCTYNHa TOMbKO TOMY JIOTWHY Lo3a oT P®, koTopoMy AAMVHUCTPATOP TOProB NPOCTaBU HEOBXOAVMbIE NPaBa.

5.16. MeTtopg OptChangeExpiration - 3assBKM Ha 3Kcnupawuio onumMoHOB

Tun coobueHns: 90

Tvn OTBETHOrO CO06LLEeHNA: 112

Ta6n. 143. Bxogsuwue napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOYaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
order_id i4 Homep 3asBKku Ha akcnupaumio
code c3 Kog, knneHTa
isin c25 Kop, nHcTpymeHTa
amount i8 0 IKCnupupyemoe KosmyecTso
Ta6n. 144. Pe3ynbTaTt BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
order_id i4 YHVKasbHbIN MAEHTUMKATOP 3asBKY
Kogpl Bo3Bparta KoMmaHzbl:
0 ycnex BbINO/IHEHWSA onepauun

[Opyroe 3HauyeHve owmbka
Mpumeyanus:
* Pexum paboTbl komaHab! (none mode):

11 Ypanutb

12 BcTaBuUTL/06HOBUTL

« [ins 3a81BOK Ha 3KCNMPALMIO K/UYEBLIMW NOSIMU SBASIOTCA 1Sin v code.
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» PaspeweHo npu Delete n Update 3agaBatb:

o unu order_id (Torga code n isin gns novucka He UCMosb3ykTCs)

o unu code u isin (Tonbko ecnv order_id He 3agaH wnm =0)

« [Npv nocTaHOBKax HOBOIA 3asiBKW, 3aHocuTe order_id=0. 370 GyfET ABASATLCS NPU3HAKOM, YTO HAZl0 CTABUTb HOBYIO 3asiBKY, & HE KOp-

PEKTUPOBATbL CTapyto.

5.17. MeTtop FutChangeClientProhibit - sameHeHue KINEeHTCKUX OrpaHNYeHui

Ana pblouepcos

Tun coobueHuns: 15

Tvn oTBETHOrO co06LeHns: 115

Ta6n. 145. Bxogsauwme napameTrpbl

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl kKOMaHb!
code c3 Kopg, knneHTckoro cyeta nnm '%%%' - no scem
base_contract_code c25 Ko 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 ®bHOYEPCHbI MHCTPYMEHT UK ‘%' - No BCEM
state i4 OrpaHuyeHve
state_mask i4 Macka gns napameTpa state
Ta6n. 146. Pe3ynbraT BbINONMHEHUS
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HayeHue oLmbka

MpumeyaHus:

* TMone mode onpesensieT pexum paboTbl KOMaHAbI:

11 ypanuTb

12 ycrtaHOBUTb

* [lone state MOXET NPUHMMATL CneayoLme 3HaYeHns:

0 BCE paspelleHo (Npy OTMeHe 4eiCTBYIOLLEro 3anpeTa ¢ MEHbLUVM NMPUOPUTETOM, MHAYE - NPOCTO YAAINTL CTPOKY);
1 3anpeT OTKPbITUS NO3ULWIA;

2 3anpeT Bcex TOProBbIX onepauuii;

3 3anpeT OTKPbITUSI NO3ULUI B NPOAAXY;

32 3anpeT Ha 3anpoc NnoToka NMKBMAHOCTM 6e3 aBTonoaTrsepxaeHus (RFS);

64  3anpeT Ha 3anpoc notoka nnksugHoctu (RFS);

128 3anpeT Ha 3aK/IlueHUs cAeMKM NpU HEAOCTATOYHOM KOMMYecTBe KOTMpoBOK (RFS)

256 3anperT Ha 3anpoc NOTOKa SIMKBUAHOCTM C OFPaHUYEHVEM BPEMEHU XU3HW KOTUPOBOK (RFS).

» 3HayeHus napameTpa state_mask onpegenstoTcs 6UTOBOI Mackoi. Ha HacToALLMI MOMEHT JaHHbI napamMeTp A0/KEH ycTaHaBNnBaTb-

ca=23.
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« [pu 3afjaH1M KOHKPETHOTO MHCTPYMEHTA B Nose ISin cnefyeT ykasbiBaTb KOZ COOTBETCTBYHOWero BA B none base_contract_code.

5.18. Metop OptChangeClientProhibit - U3MeHeHue KNMEeHTCKUX orpaHuyYeHumn
ANA onuMoHOB

Tun coobueHns: 17

Tvn OTBETHOrO CO06LLeHNs: 117

Ta6n. 147. Bxoasuwme napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
broker_code c4 Kof 6pokepckoit hupmbl
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kop, knueHTckoro cyeta nnu '%%%' - no scem
base_contract_code c25 Kogf 6a30BOro aktuea Uam ‘%' - no BCEM
isin c25 ®bIOYEPCHbIN MHCTPYMEHT 1K ‘%' - No BCeM
state i4 0 OrpaHuyeHune
state_mask i4 8 Macka gns napameTtpa state

Ta6n. 148. Pe3ynbraT BbINOMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kop Bo3Bparta

message c255 TekcT coobuieHus

Koppbl BO3BpaTa koMaHfbl:

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

* PexuMm paboTbl koMaHabl (Mone mode):
11 ypanutb
12 ycTtaHOBUTb

* [Mone state MOXET NpvHMMAaTL Creaytolmne 3HaYeHns:

0 BCE paspeLleHo (Npu oTMeHe AeNCTBYOLWErD 3anpeTa ¢ MEHbLUMM NPYOPUTETOM, UHAYE - MPOCTO YAA/IUTb CTPOKY);
1 3anpeT OTKPbITUA NO3ULIA;

2 3anpeTt BCex TOProBbIX onepauuii;

3 3anpeT OTKPbITUA NO3ULMIA B Npoaaxy;

8 3anpert 6pokepa Ha nogavy 3asiBOK Ha aKcnupaumio.

16  3anper rnaBHoro Tpeligepa P® Ha nogadvy 3asBOK Ha aKcnmpauuio. Ho emMy camomy - MOXHO;
32  3anpert Ha 3anpoc noToka nKBMAHOCTM 6e3 aBTonoaTeepxaeHns (RFS);

64  3anpeT Ha 3anpoc notoka nnkeuaHoctu (RFS);

128 3anpeT Ha 3ak/l4eHNs CAENKN NPY HEAOCTATOYHOM KOMMYecTBe KoTMPoBOK (RFS)

256 3anpet Ha 3anpoc NoToKa JIMKBUAHOCTM C OFpaHUYEHNEM BPEMEHU XU3HN KOTUpoBOK (RFS).

+ BuTOBasi Macka cocTosiHUi. OnpeaensieT Te 6UThl NoNs state, 3HAYEeHWsI KOTOPbIX GYYT M3MEHeHb! B pe3y/ibTaTe BbiNoMHEeHNs npoLie-
Zypbl. Ha HACTOSLLMIA MOMEHT AaHHbI NapameTp A0/MKEH ycTaHaBMBaTLCs = OXOF.

+ OrpaHuyeHnsi No hbloyepcam 1 onuyoHaM AeiCTBYT HE3aBUCHMO.
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5.19. MeTtopg FutExchangeBFMoney - lNepeBoAa AeHEXHbIX CPeACTB MeXay
AByma b® ogHoii PD

Tun coobienus: 439

Tun oTBETHOrO cOo06LLeHns: 130

Mpoueaypa No3BosAET BbINOHATL NepeBo/bl CPEACTB MEXAY ABYMS PasnnuHbIMM B®, npuHagnexawumm ogHoi Po.

Ta6n. 149. Bxogsauwue napameTrpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code_from c2 Kog B® ans cnucaHus cpeacrs
code_to c2 Kop, B® Ha3HauyeHus
amount_money cl7 Pa3mep feHexHbIX cpeacTB ANsA nepesoja

Ta6n. 150. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no | OnucaHune
yMO4aHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLleHns

Koppbl Bo3Bparta KomaHzbl:

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

* Pexnm paboTbl komaHabl (Mone mode):
1 TlepeBog TOMbLKO B TOPrax

3 TepeBoA B TOprax v KIpUHre

5.20. MeTtopg ExchangeBFMoney - NepeBopa AeHEXHbIX CpeacTB MeXxay ABYMA
B® oaHou PO

Tun coobLueHns: 427
Tun oTBETHOrO coobLleHus: 130
MpoLenypa No3BoNseT BbINOMHATL NEPEeBOAb! CPEACTB MeXAy ABYMS pasnnyHbiMM B®, npuHagnexalimmm ogHoin Po.

Ta6n. 151. Bxoagsawume napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl kKOMaHab!
code_from c2 Kog B® ans cnucaHws cpeacTs
code_to c2 Kog, B® HasHaueHus
amount_money cl7 Pa3mep feHexHbIX CPeaCcTB A1 nepesoga

Ta6n. 152. Pe3ynbTat BbINOSIHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHuio

code i4 Kop Bo3sparta

message €255 TekcT coobLLeHus
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHUA onepaunn

[pyroe 3HayeHne ombKa

MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):

1 TlepeBog TOMBLKO B TOPrax

3 TepeBog B TOprax v KIpUHre

5.21. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpaika

Tun coobLueHns: 422

Tvn OTBETHOrO co06LLeHns: 132

Mpouenypa No3BonseT Npon3BecTV NepPecyeT LieHTPasIbHOTo CTpaiika, No TeM 06A3aTeNlbcTBaM MapKeT-Melikepa, AN KOTOpbIX BblGpaH
BapuaHT nepecyeta LIC «CmelueHne no 3anpocy». MNpegHasHaveHa a8 MapkeT-Meikepos.

Ta6n. 153. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMOYaHuIo

broker_code c4 Kog, 6pokepckoit dovpmbl

option_series_id i4 MaeHTuchmKaTop ONLMOHHOW cepun

Ta6n. 154. Pe3ynbraT BbINOMHEHUS

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogpl BO3Bpara KoMmaH/bl:

0 ycnex BbINO/IHEHWA onepaLun

[Opyroe 3HaueHue oLmnbka

5.22. MeTtop, FutTransferClientPosition - NMepeHoc ¢hblouepcHOI NO3NLKN Me-

xay b

Tun coobLeHns: 92

Tun OTBETHOro Co06LLeHus: 137

MpoLeaypa no3BossieT NepeHoCHTb (ObIoYepCHbIe NO3NLMM MeXdy cueTamm cBoux Bo.

Ta6n. 155. Bxoasuwme napameTtpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code_from c7 Kog poHopa

code_to c7 Kog, peunnvexTa

isin c25 Kof nHCTpymeHTa

amount i8 Pasmep nepeHocnmoi nosnuyum

Ta6n. 156. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMOYaHUIO

code i4 Kof Bo3sBpata
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

message c255 TekcT coobLeHus

Koppl BO3BpaTa koMaHzbl:

0 ycnex BbINO/IHEHWSA onepaLumn
[pyroe 3HaueHve owmbka
MpumeyaHwe:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTWHY LUTo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HeO6XoAUMbIe NpaBa.

5.23. MeTtop, OptTransferClientPosition - MepeHOC ONUMOHHOW NO3ULUN Me-
xay b

Twun coobueHuns: 93
Tvn OTBETHOrO CO06LLeHus: 138
Mpoueaypa No3BONSIET NEPEHOCUTL OMLMOHHbIE NO3ULUM MEXAY CHETaMM CBOUX BO.

Ta6n. 157. Bxogswue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Ko poHopa
code_to c7 Kop, peunnueHTa
isin c25 Kop, nHcTpymeHTa
amount i8 Pasmep nepeHocrmoii nosumuum

Ta6n. 158. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HaueHune no | OnucaHune
YMOMYaHUIO

code i4 Kop Bo3ssparta

message c255 TekcT coobLeHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINOMHEHNS onepaLun
[pyroe 3HaueHue oLumnbka
MpumeyaHue:

MpoueAaypa A0oCTyrNHA TONLKO TOMY fIOTWHY LUTo3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus Heo6XxoAuMbIe Npasa.

5.24. Metop, TransferClientPosition - MepeHoc no3uynii mexay bd

Tun coobueHns: 430
Tvn OTBETHOrO CO06LeHns: 173
Mpoueaypa No3BOASIET NEPEHOCUTL NO3ULMN MeX Iy cyeTamm cBomx B®.

Ta6n. 159. Bxogsue napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
yMonuyaHuio

broker_code c4 Koga 6pokepckoit hupmbl

code_from c7 Ko foHopa

code_to c7 Kop, peunnueHTa

isin c25 Kog, nHCTpymeHTa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

amount i8 Pasmep nepeHocrmoii nosunuum

Ta6n. 160. Pe3ynbTrat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuve
YMOYaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepauumn
[pyroe 3HayeHue owmbka
MpumeyaHue:

Mpoueaypa AOCTYMHA TOMbLKO TOMY /IOTWHY Lo3a oT P®, KOTOpoMy AAMUHWUCTPATOP TOProB NPefoCTaBu/ HeO6X0AUMbIE NPaBa.

5.25. Metop OptChangeRiskParameters - YnpaBneHue puck-napamerpamu
OnuMoHOB

Tun coobuenuns: 434
Tvin oTBETHOrO coobLeHns: 140
Mpoueaypa No3BoNSAET U3MEHUTb PUCK-NapameTpbl ONUUOHOB.

Ta6n. 161. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
client_code c3 Kog, knneHTa
num_clr_2delivery i4 0 KonmyecTBO KAMPUHIOB, 3a KOTOPOE BK/IKYAKTCA CLUEeHapuu

3KCMUpaLMK A5 pacyeTa PUCKOB No GIMKHENR HekBapTabHO
Cepum onuvoHOB A1S1 AAaHHOTO pasgena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ucnonb3osBaHnsa 3HayeHns num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii koadhhrumeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnonb3oBaHUs 3HadeHns exp_weight, 3agaHHom Ha
ypoBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBMAayanbHbIn koadduumeHT Beca cueHapust SOMC

Ta6n. 162. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMOYaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHNA onepaLun
[pyroe 3HayeHne ombKa
MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY fIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6XoAUMbIe NpaBa.

5.26. MeTop, FutTransferRisk - NepeHoC pucka

Tun coobuyeHus: 68
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Tun OoTBETHOrO co06LLeHns: 139
Mpoueaypa No3BONSAET NEPEHOCUTL PUCK MEXIY TOProBbIMU CUCTEMAaMW.

Ta6n. 163. Bxogsuwue napameTrpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonyaHuio
broker_code c4 Koga 6pokepckoit hupmbl
code_from c7 Kof Toprosoro pasgena
isin c25 Kof MHCTpymeHTa
amount i4 Pa3mep nepeHocVMoii No3nuum

Ta6n. 164. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHuio
code i4 Kop Bo3spata
message c255 TekcT coobLieHus
deal_id1 i8 Homep caenku Ha Cpo4HOM pbIHKe
deal_id2 i8 Homep caenku Ha BantoTHOM pbiHKe

Kogpl BO3BpaTa koMaHfbl:

0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HayeHne ombka

MpumeyaHwue:

Mpoueaypa AoCTyrNHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAoCcTaBus HEO6Xo4 MbIe NpaBa.

5.27. Metopg ChangeBFParameters - UsmeHeHne napameTpoB B® YyacTHUKOM
K/IMPUHra

Tun coobLueHns: 442
Tun OTBETHOrO CO06LLEeHNs: 162

Mpouenypa ncnonb3yeTca 419 U3MeHeHns napaMeTpos b® YuyacTHUKOM kivmpuHra. Mpouenypa AOCTynHa UCKIIOUNTENbHO A5 /I0TMHa
ypoBHA P®. MNprmeHeHne 3agaHHbIX NapaMeTPOB MPONCXOAUT B BEUEPHUIA KIIVPUHT.

Ta6n. 165. Bxogswue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio

broker_code c4 Kog, 6pokepckoin dovipmbl

code_bf c2 Kog B®.

margin_type i4 -1 Pexum mapxunposaHua no pasgenam b®. 3 - nonyHetro, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tvn MapXvpoBaHua KasleHAapHbIX CnpefoB ANns noptdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonuuyecTBo KNMPUHTOB A0 SKCMMpauun AN1s Havasa pacyeta
culeHapues akcnmpaumu no bo.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b® s nrorosom MO.

go_ratio cl7 MAPAMETP 3APE3EPBVPOBAH ANA BYAYWENO WC-

MONIb3OBAHUA. [daHHbIii KO3ULMEHT NOKa HEe UCMOMb3y-
eTcs, Npy oTNpaBKe KOMaHAbl Nofe MOXHO OCTaB/ATb NYCTbIM.
Mo6ble 3HayYeHnsa aToro nons 6yayT urHopuposatses TC.

check_limit_on_withdrawal i4 -1 lMpoBepka focTaToyHOCTM 06ecneveHusi o B® npu BBoAe/BbI-
BOfle cpeAcTs. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBeTCTBME TOpProBoro nuMuta B&® cymme cpeacts Ha pas-
fdenax B®. 1- nogaepxvsaTb cooTBeTcTBue, O - HE3aBUCUMBbI
(BUPTYanbHbIA) TIMMAT.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO

check_limit_for_orders i4 -1 MpoBepka focrtatoyHoCTH obecneveHuns no B® npu noctaHoB-
Ke 3asB0OK . 1 - npoBepsThb, O - HeT.

no_fut_discount i4 -1 3anpert ucnonb3oBaHUs CKUAKM Mo diblovepcam Ans noprdens
B®. 1-3anper, O - HeT.

ics_margin_type i1 -1 Tun MapX1MpoBaHUst MEXKOHTPAaKTHLIX cnpeAoB. 3 - MOSYHETTO,
4 - HeTTO.

Ta6n. 166. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMOYaHUIo

code i4 Kop Bo3Bpata

message c255 TekcT coobLieHus

Kogpbl BO3BpaTa koMaHgbl:

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

* [lyctasa cTpoKa, 3afaHHas B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3Ha4YeHne napamerpa, Kotopoe
nonb3oBartesib paHee yXe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHue -1, 3agaHHOe B NoNsAx Tuna i4nil, AaeT BO3MOXHOCTb NpK Nocbl/IKE KOMaH4bl HE U3SMEHATb 3Ha4YeHne napameTpa, KotTopoe
nonb3oBartesib paHee yxXe oTnpaBu/l B TOProByrd CUCTEMY.

5.28. Metop ChangeClientParameters - smeHeHne napamMeTpoOB Ha K/IMEHT-
CKMX pasgenax

Tun coobuenuns: 443
Tvn OTBETHOrO CO06LLeHNs: 178

Mpouenypa ncnonb3yeTcs 418 M3MEHEHNA NapameTPOB Ha K/IMEHTCKVX pasfenax YuacTHUKOM knvpuHra. Mpoueaypa AoCcTynHa ornHam
YPOBHSA P® 1 BP.

Ta6n. 167. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
code c3 Kog, knneHTa
coeff_go cl7 KoadhdmumeHT knvnentckoro MO
no_fut_discount i4 -1 dnar 3anpeTa UCcnosb30BaHWA CKUAKM No dbloyepcam

Ta6n. 168. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bpata

message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KOMaHgpl:

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

» [lyctasa cTpoKa, 3afaHHas B nosne tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHue -1, 3agaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE NSMEHATb 3Ha4YeHNe napameTpa, KOTopoe Nnosb-
30Bartesib paHee yxe oTnpaBu/1 B TOProByrd CUCTEMY.
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5.29. Metopg ChangeClientParametersNextSession - UsmeHeHne napameTpoB
Ha KJIMEHTCKUX pasgenax B KIIUPUHT

Tvn coobLeHuns: 441
Tvn OTBETHOrO co06LLeHNs: 163

Mpoueaypa ucnonb3yeTca 4159 UIMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KnvpuHra. Mpouedypa [oCTynHa ormHam
YPOBHA PP 1 B®.

Ta6n. 169. Bxoasaume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | OnucaxHve
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code c3 Kof knneHTa

calendar_spread_margin_type i1 -1 Tun MapXMpoBaHUA KasleHAAapHbIX CNpefoB ANns KaveHTa. 3 -
NOJTYHETTO, 4 - HETTO

ics_margin_type il -1 Tun MapXnMpoBaHNs MEXKOHTPAKTHbIX CNPeAoB. 3 - NOYHETTO,
4 - HeTTO.

Ta6n. 170. Pe3ynbraT BbINONHEHUSA

msa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumnbka
MpumeyaHus:

+ 3HaueHue -1, 3a4aHHOE B Mosie TUna il, 4aeT BO3MOXHOCTb NPy MOChISIKE KOMaHbl HE U3MEHSITb 3HAYEHMe NapamMeTpa, KOTOPOE MNoJib-
30BaTe/lb PAHEE YXXE OTMPABW B TOPTOBYH CHUCTEMY.

5.30. MeTtog ChangeBFClientDefaultParameters - U3meHeHMe Ha KTMEHTCKUX
pasgenax napaMeTpoB NO YMOJTYAHUIO B KNTUPUHT

Tun coobueHuns: 402
Tvn OTBETHOrO co06LLeHns: 602

Mpoueaypa UcnonbayeTcs A/t U3MEHEHUs! MapaMeTpoB MO YMOJYaHWI0 [/151 BCEX KIIMEHTCKMX pa3fesnos ogHoli B®. Mpoueaypa focTynHa
JI0TViHaM YpOBHS P® 1 B®. MpuMeHeHWe 33aHHbIX MapaMeTpoB NPOUCXOANT B BEUEPHUI KITMPUH.

Ta6n. 171. Bxoasawume napameTpbl

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOT4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Kog Bo®.
num_clr_2delivery_client_default i4 -1 KonuyecTBo K/IMPUHIOB [0 3KCnupauuu AN15 Havana pacyera

CLeHapueB aKcnmpaumm no KAneHTam.

exp_weight_client_default cl7 Bec cueHapueB akcnvpaummn ans knveHta B utorosom o.
no_fut_discount_client_default i4 -1 3anpert 1Ucnonb3oBaHWA CKUAKM Mo diblovepcam A1 noptde-

neii No KNAMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 172. Pe3ynbTat BbINOJIHEHUA

Nms napameTpa Tun 3HaueHue no |OnucaHve
yMonyaHuio

code i4 Kog Bo3Bpara
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Nms napameTtpa Tvn 3HauyeHne no
YMO4aHUio

OnucaHue

message c255

TekcT coobLeHus

Koppl BO3BpaTa koMaHgbl:

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

* [yctasa cTpoka, 3afaHHasa B nosne tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe

nonb3oBartesib paHee yxXe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHve -1, 3afaHHoe B nose Tuna i4, Aaet BO3MOXHOCTb npn Nocbl/Ike KOMaHAbl HE U3MEHATL 3Ha4YeHNe NnapamMeTpa, KoTopoe noJsib-

30Barte/sib paHee yxXe oTnpaBu1 B TOProByrd CUCTEMY.

5.31. Metopg FutChangeBFLimit - 3ameHeHue TOProBbIX TIMMUTOB B®

Tun coobueHns: 94
Tun OTBETHOrO Co06LLeHns: 161
Mpoueaypa no3BosSeT MEHATL TOProBble IMMUTLI MO BO.

Ta6n. 173. Bxogsauwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOM4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKoMaHb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX CpeacTB

check_limit i4

dnar NpoBePKN Ha A0CTaTOYHOCTL CpeacTs no 6o

Ta6n. 174. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no | OnucaHune
YMO4aHUIo

code i4 Kog Bo3Bpara

message c255 TekcT coobLleHus

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbINO/IHEHNSA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

» Pexum paboTtbl komaHab! (none mode):
12 YcTaHOBUTb IMMUTBI paBHble 3HaYeHno 1imit _money
13  W3mMeHUTb NMMUTbLI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb crefyoLlme 3HaueHns:
0 He BbINOAHATL NPOBEPKY

1 BbINOMHATL NPOBEPKY

5.32. Metog ChangeBFLimit - UsmeHeHue TOproBbiX NMMUTOB BP

Tun coobLueHns: 428
Tvn OTBETHOrO co06LLeHNs: 161

Mpouenypa No3BosseT MEHATbL TOProBble MMMUTBLI N0 BP.
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Ta6n. 175. Bxoagsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexm paboTbl kKOMaHb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX CpeacTB
check_limit i4 dnar NpoBepKM Ha JOCTaTO4HOCTb CPeAcTB No b

Ta6n. 176. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMo4aHuto

code i4 Kog Bo3Bpata

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHNA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):
12 YcTaHOBWTb IMMUTBI paBHble 3HaueHuto 1imit_money
13  W3mMeHUTb NMMUTbLI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb cregylolme 3HaueHns:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.33. MeTtog CODHeartbheat - CoooweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobueHns: 10000

COO6LL|,eHMe-XapT6VIT COOGLLI,aeT CepBUCY MOHUTOPUHIa NOAKMK4YeHNA nosnb3oBaresieii 0 ToM, UTo ,anHbIﬁ NNOTNH aKTUBEH.

Ta6n. 177. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
seq_number i4 0 Homep coobLueHuns-xapTonTa (B TEKYLLEA BEpCUN He UCMOoSb-
3yetcs)

Monb3oBaTesib, UCMO/b3YIOLLIMIA CEPBUC CHATUS 3asiBOK NPY OTK/IIOYEHNI OT TOProBOii cUCTeMbl 06513aH NOChINATh Ha BXOAHO reiiT Toprosoi
CUCTEMbI COOBLLEHUSI-TPAH3aKLMN UM XapT6UTbl He pexe ofHoro pasa B 10 cekyH. B cfiyyae HeaKTMBHOCTW, TO €CTb OTCYTCTBUSI OT
nosnb3oBatesnieil coobLLeHuit No6oro Tuna B TedeHne 20 CeKyHZ, 3asiBKv 3TOTO Nosb3oBaTesnst GyayT CHAThI.

MpumeyaHue:
TpeboBaHve nocblNaTb XapTomTbl pacnpocTpaHAeTcsa TOMbKO Ha Nosb3oBarteneit, cnonb3ytowmx cepsuc Cancel on Disconnect

CepB1C MOHWUTOPWHIA HE OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dnaroB Npu BbI30BE OyHKLMM OTNPaBKN
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi30B doyHKUMK cg_pub_post c conarom CG_PUB_NEEDREPLY npu oTnpaBke xapTbuta NnpuBeAET K MO/TyUYEHWH0 YBEAOMIIEHNSA-0LLINGKN
CG_MSG_P2MQ_TIMEOUT.

5.34. Metop SetSmaPreTradeCheck - YcTtaHOBKa npeaBapuTesibHOW NPOBEPKU
ans 3aasBok SMA-normHa

Tun coobueHus: 406
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Tun OTBETHOrO CO06LLEeHNs: 166

KomaHaa ycTaHaBMMBaeT PexviM npeaBapuTesibHoOl NpoBepky Ans 3asiBok SMA-NormHa.

Ta6n. 178. Bxogsauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Kof 6a30BOro aktnea
instrument_type i1 0 Tun gepusartuea:
e 0 - duioyepc
e 1-0nuuoH
» 2 - KaneHpapHbliii Cnpeg.
client_code_check c3 Ko knneHTa, yuacTByHOLWMiIA B NpOBepke
value c29 MpoBepoyHoe 3HayeHne
Ta6n. 179. Pe3ynbTat BbINOSIHEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINOMIHEHNA KOMaHAb!

Apyroe sHavyeHmne owwmbka

MpumeyaHwe:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LU03a, KOTOPOMY ALMUHUCTPATOP TOPTrOB NPefocTaBuil Heo6XoAnMble Npasa.

PacwmngpoBka HoMepoB npoBepkn Ans nons check_number:

Ta6n. 180. Homepa nposepku

Monsa

B value 3agaeTcsi OTK/IOHEHVE LieHbl NOPYyYeHUA OT TekyLLei LeHbl B Npo-
LieHTax. B none sma_asp ykasblBaeTcst Sma-/10rviH, /19 KoToporo fo6asns-
eTcsA nposepka. MNons instrument_type u/wnn base_contract_code 3agatot-
cs B c/lyyae, ecnv TpedyeTcs YCTaHOBUTL NPOBEPKY HA OTK/IOHEHWE LieHbl
B MOPYYEHUN OT TeKYLLE LieHbl Ha oNpeAeneHHbIi MHCTPYMEHT UK Ha Bce
MHCTPYMEHTbI BbIGPAHHOTO 6a30BOr0 akTvBa.

B value 3agaeTcs MakcMmasibHbI 06bEM NOPYYEHNSA B KOHTpakTax. B no-
e sma_asp ykasblBaeTcsi Sma-orviH, i1 KOTOporo fo6asnseTcs nposep-
ka. Monga instrument_type n/mnn base_contract_code 3agatotcsa B cnydae,
ec/n TpebyeTcs YyCTaHOBUTL NPOBEPKY HA MakCUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN UHCTPYMEHT WU Ha BCE UHCTPYMEHTbI
BblGpaHHOro 6a30BOro aKT1BaA.

B value 3agaetcsi O unm 1. 0 - paspeLumnTb afpecHbIli pexum; 1 - 3anpetnts
afpecHbIli pexuM.

B value 3agaeTcs mMakcvMasbHbIli 06bEM MopyveHuss B py6nsx. B none
sma_asp yKkasblBaeTcs sma-/iorvH, 41 KoToporo Ao6aBnsieTcs npoBepka.
Monsinstrument_type n/vunu base_contract_code 3agatotcs B criyyae, ecnm
TpebyeTcs yCTaHOBWTL MPOBEPKY HA MaKCUMaslbHbI 06beM NOpyyYeHUsi B
py6nsix Ha onpeAeneHHbIn MHCTPYMEHT WU Ha BCE MHCTPYMEHTbI BblOpaH-
HOro 6a30BOro aKTuBa.

Homep npo-|lMpoBepka

BepKun

1 OTKNOHEHME LEHbI B MOPYYEHUU OT TeKy-
Liell LeHbl.

2 MakcMasibHbIli 06bEM MOPYYEHNSA B KOH-
TpakTax.

3 3anpeTnTb afpPeCHbI PEXUM.

4 MakcuMasibHbIli 06bemM NOpyYeHus B py-
6n9X.

5 MakcumanbHas cymma nopyyeHuii 3a Top-
roBbli AeHb (6pYTTO).

B value 3afaeTca makcvmasibHasi cymMMa MOpy4YeHwid 3a TOProBsblii AeHb
(6pyTTO). B None sma_asp ykasbiBaeTcs sma-soruH, 4518 KoToporo foba-
BrisieTcs npoBepka. [Mons instrument_type u/wnu base_contract_code 3aga-
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Monsa

l0TCA B Cyyae, ecny TpebyeTcsl yCTaHOBUTL NPOBEPKY HA MaKCUMasIbHYHO
CYMMy MOpy4YeHUii 3a TOproBblii fieHb (6pPYTTO) Ha OnpefeneHHbIi HCTPY-
MEHT W/ HA BCE UHCTPYMEHTbI BbIGpaHHOTO 6a30BOT0 aKTHBa.

B value 3ajaetcs MakcvMaslbHOE KOMIMYECTBO KOHTPAKTOB B MO3MLMK
long Ansa yyacTHuka TOpProB € KIMeHTCKMM kogdom client_code_check. lMo-
ns instrument_type w/wiun base_contract_code 3agatotcsa B criyyae, ecnv
TpebyeTca yCTaHOBUTb MPOBEPKY HA MakCUMaslbHOE KOJIMYECTBO KOH-
TPaKTOB B Mo3uuumn long Ansi ydacTHMKA TOProB C K/AMEHTCKMM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOTO 6Ga30BOr0 akTuBa.

Homep npo-|MpoBepka

BepKun

6 MakcumasibHas nosvumsas B KOHTpakTax
(long).

7 MakcumasibHaa no3uuuss B KOHTpaKTax
(short).

B value 3agaetca MakCMMasibHOE KOMMYECTBO KOHTPaKTOB B NO3uLuv
short ana yvyacTHuka TOproB c€ KavMeHTCkuM kogom client_code_check.
Monsa instrument_type w/mnn base_contract_code 3apatTcs B cnydae,
ecnn TpebyeTcst yCTaHOBUTL NPOBEPKY Ha MaKCUMaslbHOE KOJTMUYECTBO KOH-
TPaKToOB B NO3MNLKN short ana ydyaCTHUKa TOProB C K/AMEHTCKMM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WN Ha BCE MHCTPYMEH-
Tbl BbIOpaHHOTO 6a30BOr0 aKTUBa.

5.35. Metop DelSmaPreTradeCheck - YaaneHne npeaBaputesnibHOW NPOBEPKU
Ans 3aasBok SMA-normHa

Tun coobLeHns: 407

Tvn OTBETHOrO CO06LLEeHNs: 167

KomaHaa 0TMEHsIET PexumM NpeABapuTeNibHON NPOBEPKY A5 3asiBOK SMA-N0rMHa.

Ta6n. 181. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

check_id i8 Id npegBapuTensLHOI MpoBEPKU

Ta6n. 182. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl BO3BpaTa KOMaHfb!:

0 ycnex BbINOMHEHNA KOMaHAb!

[Lpyroe 3HayeHune owmbka

MpumeyaHue:

MpoueAaypa A0oCTyrNHa TONbKO TOMY fIOTVHY LUJI03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTasu Heo6XoanMble Npasa.

5.36. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuit 4nsa noruHa

Tun coobueHuns: 408

Tun oTBETHOroO coobLeHns: 168

KomaHga Bk/ItoHaeT 3anpeT TOProBbIX onepauuin Ans norvHa.

Ta6n. 183. Bxogsawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIo
login c20 JIorMH yyacTHuka Topros, 419 KOTOPOro ycTaHaBNMBaeTCs 3a-
NpeT Ha TOpProBble onepauuu.
disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

+ 0 - ToproBble onepawun paspeLleHsl A5 1orMHa

» 1 - TOprosble onepauumn 3anpeLleHbl 415 10rnHa.

cancel_orders i1 0 HacTpoiiku cCHSTUS 3asiBOK Npu 3anpeTe TOProBbIX Onepawum
ANs norvHa:

e 0-9agpo TC He cHUMAaEeT 3asBKN

e 1-apapo TC cHMMaET 3aaBKM.

Ta6n. 184. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo
code i4 Kog Bo3sparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtsBo yaaneHHbIX 3a9BOK

Koppl Bo3BpaTa koMaHzbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/IbKO TOMY JIOTVHY LU/I03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBul Heo6XoAnMble Npasa.

BobicTaBneHue dnara "cHumarth 3asBku” (cancel_orders = 1) BO3MOXHO TONbLKO Npu yCrioBuK, korga none disable =1.

5.37. Metop, SetBrokerFeeParamNextSession - YcTaHOBKa napamMmeTpoB Ans
pacueta 6poKepCcKoii Komuccumn

Tun coobuyeHus: 453
Tun OTBETHOrO Co06LLeHNs: 183

KomaHnga npesHasHaveHa ans fo6aBNeHNs, U3MEHEHNS W yAaleHUst NapaMeTpoB, KOTOPble MCMO/Mb3YHTCA NpW pacyeTe GPOKepCKoit ko-
MWUCCUM MO cAenkaM KIMeHTOB. MapaMeTpbl MOXHO 3aJaTb Kak /151 OTAENbHOTO KNMEHTa, Tak 1 Ansi Bceli Gpokepckoli hupmbl. Mapave-
Tpbl, 38faHHbIe AN B, UCNONL3YIOTCA NPY pacyeTe A1 BCeX ee KNMeHToB. KomaHaa [OCTynHa TOMNbKO N0rMHY ypoBHA P® 1 B®, koTopo-
My AAMWUHUCTPATOpP TOProB NpefocTaBu Heo6xoAMMble Npasa. 3afaHHble KOMaHAoM NapameTpbl NPUMEHSIIOTCA B CNIEAYHOLLYIO0 TOPTroBYHO
ceccuio.

Ta6n. 185. Bxogswme napaMmeTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/TYaHUIO

broker_code c4 Koga 6pokepckoit oupmbl

mode i4 Pexunm paboTbl kKoOMaHb!

client_code c3 Koga knneHTa

lower_fee c27 MuWHMMa/IbHO BO3MOXHasi CymMMa OGpOoKepcKoil komuccun 3a
O[VIH KOHTpaKT

upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpPOKepCKOi kommuccum 3a
OJVIH KOHTpaKT

multiplier c27 MynsTURAKaTop K CyMMe BUPXEBOTro 1 KITMPUHIOBOro cbopa

additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT

Ta6n. 186. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHAbl:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HaueHune owmbka
MpumeyaHus:

5.38
cTn

Pexum paboTbl KOMaHAb! (none mode):
1 [do6aButb \ N3mMeHUTb
2 Ypanutb

Mpw 3agaHnn napamMeTpoB A9 K/IMEeHTa crefyeT B KOMaHe ykasbiaTb ero kog (none client_code). Mpu 3agaHum napameTpoBs Ans Bceit
B® none client_code cnegyet octaBnaTb MNyCTbIM.

MapameTp lower_fee moxHo 3apaBaTh B AvanasoHe 0.00 - 100.00.
MapameTp upper_fee MoxHO 3agaBatb B gnanasoHe 0.00 - 10000.00.
MapameTp multiplier moxxHo 3aaaBatb B ananasoHe 0.00 - 100.00.
MapameTp additive MoxHo 3agaBaTh B gvanasoHe 0.00 - 1000.00.

Mpu po6asneHnn (M3meHeHun) napametpos (Mode=1 B KOMaHAe) ANS knveHTa B Tabnuue broker_fee_params go6asnsercs HoBas
3anuckb ¢ sess_id=-1. MNMprMeHeHne napameTpoB NPOUCXOAUT B C/IEAYIOLLLYIO TOPrOBYIO CECCUIO.

Mpu yoaneHun napameTpos (mode=2 B KOMaHAe):

o Ecnuy kimeHTa ecTb TONbKO f06aBneHHble cerogHs napameTpbl (3anunck B Tabnuue broker_fee_params c sess_id=-1), To OH¥ NpocTo
yAanaTca u3 Tabnuubl.

o Ecnu y knneHTa ecTb TONbKO TekyLyme (MpUMeHsieMble celivac) napameTpsl, TO OHU B Tabnuue broker_fee_params nomevarotca ans
yAaneHus, Ans atoro B Tabnvuy A06aBsieTCs HOBasi 3anucb C TEKYLUMMK napameTpamMu, y KOTopoii sess_id=-2. Camo yaaneHue
NPOMCXOAMT NPY CMeHe TOProBoii ceccum.

o Ecnuy knmeHTa ecTb 1 TekyLyue 1 fobaBneHHbIe CErofHs napameTpbl, TO BHOBb A06aB/eHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuupl broker_fee_params ygansiorcs, a Tekylive napamMeTpbl MoOMeyarTcs Ana yaaneHus (HoBas 3anuch ¢ sess_id=-2) n byayT
yAaneHbl NPU CMeHe TOProBoli ceccuu.

. Metopg DelOrdersByBFLimit - 3anpoc kK HKL, Ha npoBepKy A0OCTaToO4HO-
o6ecneyeHus no bP

Tun coobueHuns: 419

Tun OTBETHOrO CO06LLEeHNs: 172

KomaHga npefHasHayeHa A5t CHATUA 3asiBOK YHACTHUKOM KAMPUHIa B LENsIX YCTPaHEeHUs HeoGecnevyeHHOCTU No3uuumii. B pesynstare
[aHHOro 3anpoca B c/lyyae oTpuuarensHoro CBo6o4Horo numuta no 6@ (FreeMoney < 0) CHUMAtOTCS BCE aKTUBHbIE 3asiBKW K/IMEHTOB
[aHHol Bo.

Ta6n. 187. Bxogsuwme napameTtpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuo

broker_code c4 Kog, 6pokepckoit dovpmbl

Ta6n. 188. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuectBo CHATbIX 3a5BOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue oLumbKa
MpumeyaHue:

KomaHpga [ocTynHa To/1bKO SIorMHam ypoBHSA PO 1 B®.
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KomMaHaa npefHasHavyeHa TO/IbKO A1 YHACTHUKOB KIVPUHIA, He ABNAIOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.

5.39. Metog ChangePassword - IameHeHue naposisa nonb3oBaTesia B TOPro-

BOW cucrteme

Tun coobuueHus: 421

Tun OTBETHOro Co06LLEeHNs: 169

KomaHnga npesHa3sHaueHa A58 M3MEHEHWS Napons NoMb3oBaTeNs B TOProBoii cucteme. [1s NocbIKM KOMaHAbl HEOO6XOAMMO UCMOb30BaTb
cneumanbHblii NpoTokon p2mgpwd, koTopsblii npegocTaensetcs B API CGate.

Ta6n. 189. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
old_pwd c65 TekyLumin naposnb Nonb3oBarens
new_pwd c65 HoBbIii naponb nonb3osarens
Ta6n. 190. Pe3ynbraT BbINONHEHUS
Nma napameTtpa Tun 3Ha4yeHue no | OnucaHune
yMon4YaHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHab!:

0

[pyroe 3HaueHue

MpumeyaHue:

owmbka

ycnex BbINO/IHEHUA KOMaHAbI

Ipv BO3HMKHOBEHUMU oLn6KM naposb nNosb3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwmii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
u4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiirt.
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 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR CTpoka CMMBOJ/IOB pa3Mepom 1 6aiT.
cN CHARI[N+1] VARCHAR,N CTpoKa CMMBO/10B, OKaHYMBaKLLASACA HY/1IEBbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [lecATUYHOE Ynco B fBONYHOI KOANPOBKE C OMKCMPOBAHHO TOY-
KoM, rae
e N — obuiee komyecTBo LuMdp B YNCE;
¢ M — konunyecTBo Uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yucno ¢ nnasaroLein TOUKON ABOMHON TOYHOCTU pa3mepom 8 6aliT.
bN VARBINARY,N BnoK gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe GaiiTa 3a4arT A/IMHy 6ydepa.
MpumeyaHue:

[lna KoanpOBKM CUMBOJIbHBIX CTPOK MUcnonb3yeTtcs Winl251.

162




Lnto3 SPECTRA Plaza-2 09.06.2020

CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros no cexkuym CpoyHOro pbiHka MOCKOBCKON Bupxu.
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Kop Bo3Bparta

OnucaHue

63

MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBeHns PUCKOM Mo BCEM UHCTPYMEHTam JaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

200 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta [O.

201 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

202 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

203 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

204 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

205 AOMUHUCTPATOP NPOM3BOANT U3MEHEHME napaMeTpoB pacyéta 0.

206 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

207 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHMe napamMeTpoB pacyéta 0.

208 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

310 3anpet AgmuHucTpatopa KnvpuHrosoro LieHTpa Ha NoCcTaHOoBKY /1H00bIX 3as1BOK.

311 3anpet AgMuHucTpartopa KnnpmHrosoro LieHTpa Ha oTKpbITE NO3ULMIA.

312 3anpet AgMmuHucTpaTopa KnmpuHrosoro LieHTpa Ha oTKpbITMe no3uuuii Ha Mpogaxy.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /T06bIX 3asiBOK MO K/TMEHTCKOMY CYETY.

315 3anper Tpeiigepa Ha OTKpbITUE MO3ULMN NO KTMEHTCKOMY CHETY.

316 3anpet Tpeligepa Ha OTKpbITUE NO3unLUMK Ha Mpogaxy No KIIMEHTCKOMY CYETY.

317 MpeBbILLEH MMMUT 3a9BOK Ha NOKYMKY/NPOAaxy.

318 3anpet AgmuHucTpatopa Knvpuxrosoro LieHTpa Ha BbicTaB/ieHve /lo6bIX 3asiBOK MO KIIMEHTCKOMY CHETY: A/ K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctaskyn N0 UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBbilleH JoNyCTUMbIA Npegen Yncaa akTVBHbIX 3asBOK C KNIMEHTCKOTO PervcTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexBaTka cpeACcTB Mo iMMUTaM K/veHTa.

333 HexBaTka cpefcTB No 6pokepckoli oupme.

335 MpeBbILLeH IMMUT KNEHTa Ha NOKYnKy 6ymar.

336 MpeBbIWEeH MMMUT GPOoKepa Ha NOKyMKy Gymar.

337 MpeBbIlLEH NMMUT K/IMEHTA Ha NPOAAXY bymar.

338 MpeBbiWeH NMMMAUT 6poKepa Ha Npoaaxy Gymar.

339 WOET nepecyért 0.

380 MOET npoMm. KNMPUYHI, HENb3A COBepLIaTb TOProBble onepauuu.

381 VIOET NPOM. KNNPUHT, HENb3A YAaNATL 3asBKN.

382 VAT NpoMm. KNNPUWHI, HENb3A NepecTas/isaTh 3asBKU.

383 M aeT npom. KIMPUHT, HeNb3a CoBepLUaTb HETOProBble onepatuy.
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680

Hexsatka cpeacTsB N0 MMNTaM K/TMEeHTa.

681 HexBaTka cpeficTB N0 pacyéTHo dpme.

682 HexsaTka cpeacTs A8 yBeMYEeHUs No3nummn

3000 VI3MeHeHne 1 CHATUE KOTUPOBKM 3anpeLleHo 13-3a NPEBbILWEHNSA YacTOTbl U3MEHEHNS 3aABOK.

4000 OLwwmbKa BO BXOAHbIX napameTpax.

4001 Y nonb3oBarens HeT npas Ha BbINOIHEHME onepauun.

4002 HeBO3MOXHO N3MEHWUTb JEHEXHbIA TMMUT MO KIMEHTY. HeT TekyLux ceccuit.

4004 HeBO3MOXXHO M3MEHUTL AEHEXHbIA IMMUT NO KNNEHTY. Koga HeT B Tabnmue KINeHTOoB.

4005 HexBaTtka cpefcTs Npu U3MeHeHUN KNMEHTCKOro IMMUTA.

4006 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4007 HeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLnbka Npu BbINO/IHEHUN onepauun.

4008 HeBO3MOXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepaumn.

4009 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4010 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4011 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEeHTY. OLnbka Npu BbINOSIHEHUN onepauun.

4012 HeBO3MOXXHO YCTaHOBUTbL AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepaumn.

4013 HeBO3MOXHO YCTaHOBUTb AEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4014 HeB03MOXHO U3MEHUTbL NapaMeTpbl MO KAMEHTY. HET TekyLmnx ceccuid.

4015 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KAMEHTY. Koga HeT B TabnuLe KNMeHTOB.

4016 HeBO3MOXHO M3MEHMTL NapameTpbl Mo kneHTy. Koga BA HeT B Tabnvue 6a30BbiX akTUBOB.

4017 HEeBO3MOXHO YCTaHOBUTb AEHEXHbIA IMMUT MO KAMEHTY. CIMLLKOM BeK.

4018 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB Y Bpokepckoi ®rpMbl, YTOGbLI yCTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4022 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEeACTB y Bpokepckoit drpmbl, YTOObI yCTAaHOBUTL TPEByemoe KonmyecTBo Pac-
YéTHOI dupme.

4023 HEeBO3MOXHO N3MEHWUTL AEHEXHbIA NMMUT No B®. HeT TekyLux ceccui.

4024 HeBO3MOXHO UBMEHUTb AEHEXHBIA MUMUT no B®. laHHas B® He 3aperncTpupoBaHa B Toprax.

4025 He xBaTaeT cBO60OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoit ®mpmbl, 4TOObI ycTaHOBUTL Tpebyemoe konmuecTso Bpo-
Kepckoii dvpme.

4026 He xBaTaeT canbfo AeHeXHbIX cpeacTB y O60Cc06/1eHHOro pasaesna, Ytobbl yCTaHOBUTL Tpebyemoe konmyecTso Pac-
YéTHOI dupme.

4027 He xBaTtaeT canbo 3a/10roBbIx cpeacTsy O60c061eHHOro pasaena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOI Pupme.

4028 He xBaTaeT cBOGOAHBIX AEHEXHbIX CpeacTB Yy PacuéTHol dupMbl, YTOGLI yCTaHOBUTL TpebyemMoe KommuecTso Bpo-
Kepckoii dupwme.

4030 HeB03MOXHO M3MeHUTbL NapaMeTpbl No0 Bpokepy. HeT TekyLumx ceccuid.

4031 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. Koga HeT B Tabnunue KINEeHTOB.

4032 HeB0o3MOXHO 1M3MeHUTL NnapameTpbl No bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4033 HeB0O3MOXHO M3MeHUTL NapameTpbl No Bpokepy. HeT npas Ha paboTy ¢ 3TUM 6a30BbIM aKTUBOM.

4034 KnnpuHrosbiii nepesog 3a10roBbix cpeacts ¢ O60c06/1eHHOr0 pasfena 3anpeLyéH.

4035 MepeBog 3a/10roBbIX CPEACTB YACTUUYHOIO 06ecneyeHnst 3anpeLéH.

4040 HeBO3MOXHO N3MEHWUTL IMMUT M0 BP B pexvMe ynpasneHnst pUckoM. HeT TekyLLmx ceccuid.

4041 HeBO3MOXHO M3MEHUTbL NMMUT o B® B pexume ynpasneHns puckom. aHHaa b® He 3apeructpuposaHa B Toprax.

4042 HeB03MOXHO M3MEHUTb IMMUT No B B pexwvmMe ynpasneHusi puckom. Koga B® HeT B Tabnue KNneHToB.

4043 HeBO3MOXHO M3MEHUTE NMMUT N0 B B pexxrme ynpasieHns puckom. OwmbKa npy BbINOSIHEHUN onepaumn.

4044 HeBO3MOXHO M3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUN onepauun.

4045 HeB0O3MOXHO yaanuTb NMMuT o 6@ B pexume ynpasneHus puckoM. Owmn6bka Npu BbIMNOMHEHNW onepaLmn.

4046 HepocTtatouHo npas Ha yaaneHvie 3anpeta MNaBHOro Tpeifepa Ha Topru B pexviMe ynpasieHnst PUCKOM.

4050 3asBKa Ha aKcnmpaumio He obpaboTaHa. 3anpeT [MaBHOro Tpeigepa Ha nogady 3asBOK Ha DKCnupauuto.
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4051

3asBKa Ha akcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpaumio.

4052 3asBka Ha 3kcnupauuo He obpaboTtaHa. B cylyecTBytoLleli 3asBke ¢ NPUCIaHHBIM HOMEpPOM Apyrue: "Kog, kineHTa"
n/Mamn "MHCTPYMEeHT".

4053 3asBka Ha aKkcnupauuio He obpaboTaHa. AET NpoM. KNMPUHE. YAansTe 3asBKU HEMb3S.

4054 3asBKa Ha aKcnmpaumio He obpaboTaHa. VAET NPOM. K/TMPVHT. VI3MEHSITb 3asiBKU HE/b3S1.

4055 3asnBka Ha aKcnupauumio He obpaboTaHa. He HallieHa 3asiBka No HOMepY AN yaaneHUs/M3MeHeHus.

4060 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaumn.

4061 3anBka Ha akcnvpaumio He obpaboTaHa. Bpems BBoAa 3asiBOK OKOHUMN/IOCh.

4062 3asBKa Ha 3Kcnmpaumio He obpaboTaHa. HeT Takoro KIMEHTCKOro cyeta.

4063 3anBka Ha aKcnupaumio He obpaboTaHa. He HalifeHa 3asBka Ans yaaneHus.

4064 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaumn.

4065 3anBka Ha akcnvpaumio He obpaboTaHa. He HailieH ONUMOHHBIV MHCTPYMEHT.

4066 3asBKa Ha aKcnmpaumio He obpaboTaHa. OTKas OT aBTO3KCNMpaLMM BO3MOXEH TO/IbKO B A€Hb NCTEYEHUS OMNLMOHA.

4067 3asBka Ha aKkcnmpaumio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauun.

4068 3asBKa Ha akcnupaumio He obpaboTaHa. OwnbKa Npy BbINOTHEHUN ONepauun.

4069 3asBka Ha aKcnmpaumio He obpaboTaHa. OLwmb6Ka Npy BbINO/THEHNUW ONepauun.

4070 3asBKa Ha aKcnmpaumio He obpaboTaHa. Ha KNMeHTCKOM CYETe HET TaKoro KosimyecTBa MNO3nLUIA.

4090 HeT TekyLumX ceccuii.

4091 Kofa HeT B Tabnuue K/IMeHTOB.

4092 Kopaa BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4093 He HalifeH yKka3aHHbI (ObHOYEPCHbIA UHCTPYMEHT.

4094 YKasaHHbIi hbloYEPCHBI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN hbtouepc, korga BA ykasaH - [ns Bcex.

4096 He HalifjeHo orpaHuyeHunst ans yaaneHus.

4097 OrpaHuyeHve MaBHOro Tpeligepa Hemb3sa yaanutb Tpeingepy bpokepckoli dnpmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI 6bITb A1 04HOro 6a30BOr0 akTUBA.

4100 [ns 3aaBkv No CBs3Ke JO/MKHO BbINOMHATLCA TPEOOBaHME K MIHCTPYMEHTaM: AaTa UCMO/THEHUSA MPAMOTO MHCTPYMeHTa
MeHbLUe AaTbl NCNO/THEHUSI 06PATHOMO MHCTPYMEHTA.

4101 3anpeLueHbl CBA3KN Mexay UHCTPYMEHTaMM C pa3HbIMU SIOTaMu.

4102 HeT nosuuwii Ans nepeHoca.

4103 HenonHoe ceegeHve FOK 3aaBku.

4104 3asBka no AHoHVMHOMY PEIMO gomkHa 6bITk TOMLKO € ykasaHuem Tuna "PEMNO".

4105 3anpelleHa 3asBka ¢ ykasaHvem Tuna "PEMNO" no gaHHoli CBsizke.

4106 CBA3KN paspeLleHbl TONbKO A1 [leHeXHOro pbiHka.

4107 DTl NpoLefypoit HeNb3si CTaBUTb 3asiBKM MO MHCTPYMEHTY-CBA3Ke.

4108 HeT npas Ha Topros/to No TO MHCTPYMEHTaM B PEXUME YNpPaB/eHNs PUCKOM.

4109 CrtaBka (nnun CBon-LeHa) He KpaTHa MUHMMasIbHOMY Luary.

4110 LleHa nepBoii yacTu caenky He coBnasaeT C LieHOM NnocTaBku.

4111 MpesbiweH npenen Ctasku (M1 CBON-LEHbI).

4112 YkazaHHbIli (Obo4epCHbIA MHCTPYMEHT - CBA3Ka, No HeMy OrpaHyYeHnst He CTaBATCS.

4115 HeB0O3MOXXHO NepeBecTn AeHexXHble cpefcTBa ¢ B® Ha B®. HeT TekyLmx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeactea ¢ b® Ha B®. BP-00HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepesecTn AeHexHble cpeactea ¢ b® Ha B®. BP-nonyyarens He 3aperucTpuposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACTB y bpokepckoit rpmbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB YaCTMYHOrO obecneveHns y Bpokepckoit drpmbl.

4120 He xBaTaeT canbfo AeHexHbIX cpeacTB y Ob6ocobneHHoro pasgena.

4121 He xBaTaeT canb/io 3a/10r0BbIX CPEACTB YaCTUYHOro obecneveHns y O60co61eHHOro pasgena.

4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y PacuéTHoi ®rpmbl.
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4123

He xBaTaeT B HaMumu 3a/10r0BbIX CPEACTB YaCTUYHOTO obecnedeHuns y Bpokepckoit drpmbl.

4124 He HaiigeH koa ykasaHHol Bpokepckoii drpmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacuéTHbiX Pupm.

4126 MepeBog 3anpelwéH. OwmnbKa NorMky NnepeBoios.

4127 He xBaTaeT cBOGOAHbIX AEHEXHbIX CpefcTs Ha PacuétHom Koge.

4128 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPeACTB y Bpokepckoit drpmbl.

4129 He xBaTaeT canbfo AeHexHbIX cpefcTB y O60c061eHHOro pasgena.

4130 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPEeACTB y PacuéTHoi dvpmel.

4131 He HaiifieH kop, ykasaHHo! Bpokepckoii dPupmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0rmkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwuit Ans OTMEHbI.

4134 He xBaTaeT B HAMUnM LEHEXHbIX CPeACTB Y Bpokepckoin dupmbi.

4135 He xBaTaeT B HaM4Mn AEeHEXHbIX CPeAcTB y PacyéTHoit PupMmbl.

4136 MepeBos 3a/10roBbIX CPEACTB NOMHOI0 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaNM4MKn 3a/10r0BbIX CPEACTB MOSTHOro obecneyeHns y bBpokepckoi ®rpmbl.

4138 Ha PacuétHom Koge HefoCcTaToOuHO AeHeXHbIX CPeAcTB, OCTYNHbIX 415 BbiBOAA.

4139 He xBaTaeT cBO6GOAHbIX 3a/1070BbIX CPEACTB YaCTMYHOro obecneveHus Ha PacuétHom Koge.

4140 HeT nosunuunii Ana nepeHoca no BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbiTKa NepeHoca NO3nLUIA C KITMEHTCKOTO CYETA Ha UyXXOW CUET (C gpyrum MIHH).

4143 Henb3s nepeHocuTb No3unummn mexay b®, npuHagnexatimm pasHoim PO.

4144 Henb3s nepeHocnTb NO3ULIMK Ha HyneBoli pasgen bo.

4145 3anpeT AgMUHUCTpaTopa TOProB Ha NEPEHOC NO3ULMIA NO yKa3aHHOW BO.

4146 3anpet Ha NnepeHoc No3uLMKn No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifieH yKka3aHHbI ONLMOHHbIA MHCTPYMEHT.

4148 He xBaTaeT B HaMumnm 3a/10roBbIX CPEACTB MOSIHOTO obecneyeHust Ha PacyéTtHom Kope.

4149 He xBataeTt B HaNn4mm feHexHbIX cpeacts Ha PacuéTtHom Koge.

4150 YKazaHHbI PbHYEPCHbI MHCTPYMEHT He SIBASIETCA MHCTPYMEHTOM Ga/laHCUPOBKU puckKa.

4151 He HailifieH cooTBeTCTBYOWMI Kog ®PupMbl HA BantoTHOM pblHKe.

4152 He HaligeH cooTBeTcTBYHOWMIA PacueTHblil Kog Ha BaslloTHOM pbIHKeE.

4153 He HalifeH cCOOTBETCTBYHOLNIA MHCTPYMEHT Ha BasltoTHOM phbIHKe.

4154 Heobxogumble napamMeTpbl 418 Nogayn TpaH3akumMm Ha BaslloTHOM pbiHKE He 3aperncTpupoBaHbl B CUCTEME.

4155 HeobxoauMblii NorvH AMUHKUCTpaTopa 415 NOAAYM TpaH3akumy 6anaHCcUpoBKY pucka He 3aperucTpyupoBaH B CU-
cTeme.

4160 MepeBog Mexay AaHHbIMU PK 3anpelleH. PacyeTHblii Kog BXOAUT B €4UHbIN My/.

4161 BbiBOZ, 3anpeLyeH. PacueTHbIii Kog BXOAUT B €4WHbIV Ny/.

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHOM PacyéTtHoM Koae.

4163 Onepauus HeBO3MOXHa Anst B® ¢ BUpPTYanbHbIM NMMUTOM. N5t NnepeBoja AeHEeXHbIX CPesCTB NoAaiTe nopyyeHne
B HKLL.

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHauWsa 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4168 MepeBoabl cpeacTts Mmexay b® pasHbix PK BO3MOXHbI TO/IbKO B OCHOBHYIO CECCUIO.

4169 Onepauus foCTynHa IorMHam ypoBHa PO nnn 6.

4170 MonbITKa gocTyna K CUETY uyxoin B®.

4171 MMonbITKa AOCTYyNa K CYETY YYXOro KNneHTa.

4172 Y yyacTHVKa KNnpuHra HeT npas Ha BbINOSIHEHME KOMaH/bI.

4173 Y yyacTHVKa TOProB HET Npas Ha BbINO/IHEHNE KOMaHAbI.
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4200

MopyyeHne He noaTeepxaeHo. He nogknoyeH MASTER nOrMH yyacTHUKa Topros.

4201 MopyyeHre He noaTBepXAeHO. MPEeBbLILLIEHO OTK/IOHEHUE LiEHbI B MOPYYEHWUU OT TEKYLLEN LIEHbI.

4202 MopyyeHne He noaTBEPXKAEHO. MNpeBbilleH MakCMaslbHbIli 06beM NOpyYEHNs B KOHTPaKTax.

4203 MopyyeHre He NOATBEPXKAEHO. 3anpeLLeH agpecHbIi pexum.

4204 MopyyeHne He NoATBEPXAEHO. MNpeBbILLEH MaKCUMasIbHbI 06beM Nopy4eHus B pyonsx.

4205 MopyyeHne He noaTBEPXAEHO. MNpeBbiLleHa MakcumasibHas paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIii
[eHb.

4206 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakCuMasibHaa paspeLleHHas no3nuysa B KOHTpaKTax Ha Nokymnky.

4207 [MopyyeHne He noaTBepxAeHO. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3nuns B KOHTpPakTax Ha npogaxy.

4208 [MopyueHve He noaTBepxaeHo. [N ykazaHHoro SMA fiorvHa npesbILLEHO KONNMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHNYeHnii Ha pasmep No3uLUK NO Pas/INYHbLIM KIMPUHIOBLIM pasgesnam.

4220 [lna nonb3oBaTens ycTaHOB/MEH 3anpeT Ha COBEPLUEHNE TOPTOBbIX OnepaLuii.

4221 Onepauus 3anpeLueHa npu CoBnafeHnn y4acTHVKa KNMpUHra 1 yyacTHUKa TOPros B O4HOM LE.

4222 Y yyacTHMKa K/IMPUHTa HET NpaB Ha BbIMOJIHEHME OnepaLuii ¢ 3asBKaMm.

4223 Y yyacTHuKa TOpPros HeT npas Ha oTnpasKy 3anpoca HKLI.

4224 Y aKTUBHbIX MacTep JIOTMHOB HET NpaB Ha COBEPLUEHNE 3TOl onepaumu.

4225 B oTHOLIEHUM YUacTHMKa KNMPUHTa NPOBOANTCA NMKBUAALMOHHDBIV HETTVHE, 3anpeLLeHo BbINo/IHeHne M1iobbix onepa-
L.

4230 Ha 6pokepckoi qopMe A0CTaTOuHO 06ecneyeHus], 3asiBKU CHATbI He OyayT.

4269 B asfpecHoii 3asiBKe Henb3s yKasblBaTb AaTy MCTEYEHUS 3asiBKU.

9999 MpeBbILLEH NMMMUT OTNPABKU TPaH3aKUuii AN AaHHOTO JIoTMHa.

10000 CurcTeMHast owwnbka npu 06paboTke coobLLEHUS.

10001 HeunsBecTHbI TUM COOOLLEHMS.

10004 HeponycTuMblii TN coobLLeHUS.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owwmbka npu napcuHre coo6LLeHs.
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