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30.07.2020 BHeCEHHble N3MEHEHUS:

[Lo6aeneH pasgen "2.3.5. Alicbepr-3anBkun”.

B pasgen "2.4.3. Tvunbl cgenok, hopmmpyembie Npu UCMOHEHUN U UCTEYEHNM (DbHYEPCOB M ONLMOHOB" A06aBNEHO
onvcaHue HoBbIX (h/1aroB:

o elceberg (0x800000000000) - npu3Hak alicbepr-3asiBku, CAENKM MO aiicbepr-3asBke
o eSynthetic (0x200000000000) - NpM3HaK CUHTETUYECKOI 3aBKU

o eOperatorinputSA (0x1000000000000) - 6510kMpoBKa No PacyeTHOMY Koay
3meHeH pasgen "2.6.9. Mogaepxka oTpuuaresibHbix LeH B SPECTRA™.

[Lo6asneH pasgen "2.9. CUHTETUYECKUIA MaTUmnHT".

[o6aBneH HoBbli notok FORTS TRADE_REPL - o6begvHeHne FORTS _FUTTRADE_REPL n
FORTS_OPTTRADE_REPL.

Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMNEKTPA 6.5 o6baBnstoTcs ycra-
peBLwnMK, N3MEHEHUs cnegyet cMoTpeTb B onncaHum FORTS_TRADE_REPL.

Motok FORTS_TRADE_REPL:

o B Tabmuuy orders_log pgo6asnedwbl nons  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

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

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

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

[o6asneH HoBbli noTok FORTS_USERORDERBOOK_REPL - o6beamHeHne FORTS_FUTORDERBOOK_REPL
1n FORTS_OPTORDERBOOK_REPL.

Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CIMEKTPA 6.5 06b-
ABNAIOTCA yCTapeBLUMMN, U3MEHEHUA cnefyeT cMoTpeTb B onncadun FORTS_USERORDERBOOK_REPL.

Motok FORTS_USERORDERBOOK_REPL:

oB Tabnuuyy orders pgo6aBneHbl nonA  public_order_id, public_amount,  public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.

B tabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o Mone id_ord nepenmeHoBaHo B public_order_id.

o [None xamount neperMeHoBaHo B public_amount.

o lMone xamount_rest nepemmeHosaHo B public_amount_rest.

o [Mone action nepenmeHoBaHo B public_action.

B tabnuuax deal u multileg_deal notoka FORTS_DEALS_REPL:

o Mone id_ord_buy nepeumeHoBaHo B public_order_id_buy.

o Mone id_ord_sell nepenmeHoBaHo B public_order_id_sell.

B Ttabnuue orders notoka FORTS_ORDBOOK_REPL:

o lMone id_ord nepenmeHosaHo B public_order_id.

o [None xamount NneperMeHoBaHo B public_amount.
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o lMone xamount_rest nepemmeHoBaHo B public_amount_rest.
o [Mone action nepemmeHoBaHo B public_action.

o lMone init_moment nepenmeHoBaHo B public_init_moment.
o lMone xinit_amount nepenmeHoBaHo B public_init_amount.

» [lo6aBneH HoBbli notok FORTS_COMMON_REPL - o6beguHeHne FORTS_FUTCOMMON_REPL wu
FORTS_OPTCOMMON_REPL.

* Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CMNEKTPA 6.5 o6basnsioTcs
ycTapeBLUMMU, U3MEHEHUA CnefyeT cMoTpeTb B onucaHun FORTS_COMMON_REPL.

* MNotok FORTS_COMMON_REPL:

o B Tabnuue common n3MeHeHo onvcaHue noneii best_buy, xamount_buy, orders_buy_qty, xorders_buy_amount,
best_sell, xamount_sell, orders_sell_qty, xorders_sell_amount.

o B Ttabnuuy common pob6aeneHbl nonsa best buy native, xamount_buy native, xorders_buy amount_native,
best_sell_native, xamount_sell_native, xorders_sell_amount_native.

o W3 Tabnuubl common ygasneHsl nons old_kotir n cur_kotir.
» [1OTOKM arpernpoBaHHbIX CTaKaHoB:

o [lob6aBneHbl HoBble NnoTokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL - 06b-
ejVHeHNe COOTBETCTBYIOLLMX (PbIOYEPCHBIX M OMLMOHHBIX arpervpoBaHHbIX NMOTOKOB.

o B T1abnuue orders_aggr n3ameHeHo onucaHune nons volume u gobasneHo nosne synth_volume.
« Motok FORTS_CLR_REPL:

o W3 Tabnuubl money_clearing yaaneHo none share.

o W3 Tabnuupl fut_pos yganeHo none account.

o 13 Tabnumubl opt_pos yaasneHo none account.

e [lo6aBneH HoBbii notok FORTS_REFDATA_REPL - o6beguHeHne FORTS_FUTINFO_REPL wn
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL B Bepcun CIMNEKTPA 6.5 06b51BNs10TCA ycTapeBLUn-
MU, U3MEHeHuA criegyet cmoTpeTb B onucaHnn FORTS_REFDATA_REPL.

* lMotok FORTS_REFDATA_REPL:
o W3 Tabnuupl fut_sess_contents yaaneHbl nons code_vceb, old_kotir, d_pg u last_cl_gquote.
o W3 Tabnuubl fut_vcb ynaneHsl nons code_vcb u is_foreign.
o N3 Tabnuubl fut_instruments yaaneHsl nons code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.

o W3 Tabnuupl dealer ynaneHo none go_ratio.

(e]

M3 Tabnuubl prohibition ynaneHo none code_vch.

[e]

B tabnuuy fut_margin_type no6aeneHo none operator_input.

o M3 Tabnuupl opt_sess_contents yaaneHbl nons code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.

o W3 Tabnuubl opt_vcb yganeHo none code_vch.
o B Tabnuuy option_series go6asneHo none m_bach.
¢ Motok FORTS_INFO_REPL:
o W3 Tabnuubl base_contracts_params ygasneHo nosne code_vcb.
o N3 Tabnuubl futures_params yaaneHsl nons code_vch, settl_price u settl_price_real.
o W3 Tabnuupbl investor yaganeHo none go_ratio.

o W3 Tabnuubl dealer yaaneHo nosne go_ratio.
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o B Tabnuuy option_series_params go6asneHo none m_bach.
e lMotok FORTS_PART_REPL:
o W3 Tabnuupbl part yaanensl nons coeff_go, no_fut_discount n num_clr_2delivery.
¢ lMotok FORTS_RISKINFOBACH_REPL:
o B tabnuuy volat_coeff npo6asneHo none m.
* I3mMeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:
o [lob6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o [lo6aeneHa HoBast komaHga DelUserOrders - 06beguHseT FutDelUserOrders un OptDelUserOrders.
o Jlo6aBneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHAbl 415 ynpaene-
HWA aiicbepr-3asBkamu.
o KomaHga ChangeBFParameters nepermMmeHoBaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [o6aBneHbl HOBble KoAbl OLIMOOK: 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHecéHHble nsmeHeHus:
» [o6asneH pa3gen "2.6.9. NMopaepxka oTpuuarenbHbix LeH B SPECTRA".
» [o6asneH HoBbIli NoTOK FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ans mogenun bnaka-Lloynsa.
» [No6asneH HoBblli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl 4ns mogenu bawense. B penvse
6.4.20 B napameTpax TpaHcnmpyertcs 0.
e lMotok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common go6asneHo none price_assigned_by admin.
e MNotok FORTS_FUTINFO_REPL:
o B Ttabnuuy fut_vcb gobasneHsl nons negative_prices, option_model.
e Motok FORTS_OPTINFO_REPL:
o B Tabnuuy opt_vcb go6asneHbl nons negative_prices, option_model.
o B Tabnuuy option_series gobasneHsl nons a-s_black, a-s_bach.
e Motok FORTS_INFO_REPL:
o B Tabnuuy base_contracts_params go6asneHo none option_model. Mons has_options n spot_price o6baABNSA-
0TCA ycTapeBLWUMU 1 ByayT yaaneHbl B Bepcuu 6.6.
o B tabnuuy futures_params go6asneHs! nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params gob6aeneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_VOLAT_REPL:
o B Ttabnuuy volat fo6asneHo none option_model.
15.01.2020 BHecéHHble n3meHeHus:

» [Nlo6aBneH pasgen "2.6.8. BnokmpoBka 6POKEPCKOIi YacTu KIMEHTCKOro cbopa”.
» [No6asneH HoBbIl noTok FORTS_BROKER_FEE_REPL - Bpokepckue Kommnccuu.

» [No6asneH HoBbI NoTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpbl 4515 pacyeta 6pokepckoli KoMuc-
cun.

* MNotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo none broker_fee.

* [otok FORTS_OPTCOMMON_REPL:
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o B Tabnuuy common go6asneHo nose total_premium_volume.
* lI3MeHeHuns B peno3nTopum CXem nogayun KoMaHz;:
o YpaneHa komaHga FutChangeBFParameters.

o JlobaBneHa HoBas koMaHza SetBrokerFeeParamNextSession - YcTaHOBKa napamMeTpoB A/1si pacyeTa 6pokep-
CKOWi Kommceuu.

» [lo6aBneHbl HOBble KOAbI OLNG0K: 3000.

10.12.2019

BHeCEHHbIe N3MEHEHUS:

» 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

BHec&HHble nsmeHeHus:
» [No6asneH pasgen “3.3.9. MapTyLMOHNPOBaHKe MaTymHra".
» Bpasgen "2.4.3. Tunbl caenok, opmupyemMble npu UCNOSHEHUN U UCTEYEHWM (DbIOYEPCOB W OMLMOHOB" f06aBNeHO

onucaHue [ByX HOBbIX (p/1aroB, KOTOpble NPOCTaBAATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

MoTtok FORTS_FUTINFO_REPL:
o Jo6asneHa Tabnuua instr2matching_map.
* MoTtok RTS_INDEX_REPL:
o N3 Tabnuubl rts_index yganeHsl yctapeslune noss prev_close_value, open_value, max_value, min_value.
* I3MeHeHVsi B peno3vnTopumn CXem nojadun KoMaHz;:
o [lo6asneHbl HoBble koMaHbl DelOrder, MoveOrder, ChangeClientParameters.

oB KOMaHgax ChangeBFParameters n ChangeClientParametersNextSession y none
calendar_spread_margin_type n ics_margin_type Tvn nons i4 n3ameHeH Ha il.

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

20.06.2019

BHeCEHHbIe 3MeHeHus:
e lMotok FORTS_FUTTRADE_REPL:
o W3 tabnuupbl orders_log yaaneHsl nons hedge u trust.
o W3 tabnuubl multileg_orders_log yaanexsl nons hedge u trust.
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

o N3 Tabnuupl user_multileg_deal yganeHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

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

o M3 Tabnuubl common yganeHo none cur_kotir_real, n go6aenexbl B Tabnuuy nons settlement_price_open u
market_price.

* [otok FORTS_OPTCOMMON_REPL:

10
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o B Tabnuuy common go6asneHo nosne settlement_price_open.
» Motok FORTS_FUTINFO_REPL:
o JlobaBneHa Tabnuua clearing_members.

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

[e]

B tabnuuy fut_vcb go6asnexbl nons base_contract_code, signs.

o W3 Tabnuupbl fut_instruments yganeHo none price_dir, 1 go6aeneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

o B Tabnuuy prohibition gfo6asneHo none base_contract_code.
o B Tabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

o B Tabnuuy investor go6aeneHbl nons is_blank, short_option_minimum_charge_ratio, ics_margin_type, coeff_im,
no_fut_discount, num_clr_2delivery, exp_weight.

* Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgo6asneHbl nons  base_contract_code, settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.

o B Ttabnuuy opt_vch go6asneHo none base_contract_code.
o B Tabnuuy option_series fo6aBneHo nose signs.
« Motok FORTS_CLR_REPL:
o B Tabnuupl money_clearing n money_clearing_sa go6asneHo nosne asset_type.
o B Tabnuuy fut_pos go6asneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o W3 tabnuupbl pledge_details yaaneHo none com_ensure.
e lMotok FORTS_VM_REPL:
o N3 Tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e Motok FORTS_INFO_REPL:
o [lo6asneHa Tabnuua multileg_dictionary.

o N3 Tabnuupbl base_contracts_params yganeHo none is_usd, n go6asneHsl B Tabnuuy nons base_contract_code,
window_size.

[e]

B Tabnuuy futures_params go6asneHbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor no6asneHsbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Ttabnuue investor none n_clr_2delivery nepeumeHosaHo B num_clr_2delivery.
o B Ttabnuuy dealer fo6aBneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* VI3MeHeHus B peno3utopumn cxemM nogadn KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHs! nons du, hedge.
o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.
o B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.

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

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

11
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o [lo6aBneHbl HoBble KomaHabl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.

o KomaHga FutChangeBFClientDefaultParameters nepenmeHosaHa B ChangeBFClientDefaultParameters.

o B komaHgy OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HguBugyans-
HbI KO3dhpuLMeHT Beca cueHapus SOMC".

» [lo6aBneHbl HOBbIE KOAbI OLLNGOK 77, 4225.

14.01.2019

BHeCEHHbIe N3MEHEHUS:
e B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.

» B Ttabnuuy opt_vchb notoka FORTS_OPTINFO_REPL gob6asneHo none base_contract_id.

05.12.2018

BHeCEHHbIE N3MEHEHUS:

» [No6aBneHbl pasgensl "2.7. PazgeneHne ctaTtycoB y4acTHVMKOB TOProB M y4acTHUKOB knupuHra" u "3.3.8. CmeHa
napons focTyna 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,.

» No6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
* B komaHge OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3amMmeHeH naeHTudrKaTop KomaHabl.
» [o6aBneHbl HOBble KOAbI OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
e Motok FORTS_OPTINFO_REPL:
o JlobaBneHa Tabnuua option_series.

o B Tabnuue opt_sess_contents yaaneHsl nons is_limited, limit_up, limit_down, exch_pay u no6asneHo none
option_series_id.

» Motok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Tabnuuy dealer po6asneHbl nons firm_id n tm_name.

o N3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, n go6aeneHsl B Tabnavuy nons d_exp_start
n d_exp_end.

o M3 Tabnuupl fut_instruments ypaneHbl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.

* lMotok FORTS_MM_REPL:

o B Tabnuue cs_mm_rule none isin_id neperMmeHoBaHo B option_series_id.
* MNotok FORTS_MISCINFO_REPL:

o B Tabnuue volat_coeff none isin_id nepemmeHosaHo B option_series_id.
e Motok FORTS_INFO_REPL:

o B Tabnuue option_series_params nose isin nepenmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n go6asneHbl nons option_series_id 1 underlying_id.

o W3 Tabnuupl base_contracts_params yganeHo nosne currency_volat.

26.09.2018

[lo6aBneH HOBbII koA oLwnbkm 4208.

25.09.2018

[o6asneH pasgen "3.3.7. KnneHtckme SMA-10rMHbI (CMIOHCMPYEMBIA focTyn)".

03.08.2018

M3 tabnuupl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.

01.08.2018

M3 notoka FORTS_INFO_REP yaaneHsl Tabnvubl sma_master, sma_pre_trade_check.

31.07.2018

B notok FORTS_INFO_REPL pgo6asneHa Tabnuua option_series_params.

30.07.2018

M3 Tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yganeHo none coeff_out.

27.07.2018

BHeCEHHbIe N3MEHEHUS:

12
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* 13meHeHbl onucaHusa noneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
» [MNepeumeHosaHa Tabnuua fut_bond_nkd.

26.07.2018 [lo6aBneH HOBbII koA, oLwnbku 4220.

26.07.2018 BHecéHHble n3meHeHus:

MNotok FORTS_CLR_REPL:
o N3 Tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa ygasnieHbl nons pos_beg, pos_end

o u3 Tabnuupl pledge_details ypaneHsl nons amount_beg, pay, amount, amount _beg_money, pay_money,
amount_money.

Motok FORTS_DEALS_REPL:
o 13 Tabnumupl deal yganeHsl nons pos, amount.
o u3 Tabnuubl multileg_deal yaaneHo none amount.

Motok FORTS_FUTCOMMON_REPL: 13 Taénuubl common yaaneHsl nons amount_buy, orders_buy amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

Motok FORTS_OPTCOMMON_REPL: 13 Tabnuubl common yaaneHbl nons amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

Motok FORTS_MM_REPL: 13 tabnuy fut_MM_info n opt_MM_info yganeHsl nona amount_sells, amount_buys,
mm_amount.

MNotok FORTS_OPTINFO_REPL:
o 13 Tabnumupl opt_rejected_orders yganeHo nosne amount
o 13 Tabnuubl opt_exp_orders yaaneHsl nons amount, amount_apply

Motok FORTS_ORDLOG_REPL: u3 Tabnuy orders_log u multileg_orders_log yganeHsl nons amount,
amount_rest, status.

MoTtok FORTS_POS_REPL: 13 Tabnuy, position 1 position_sa yganeHbl nons pos, buys_qty, sells_gty, open_qty.
Motok FORTS_FUTINFO_REPL:

o u3 Tabnuupl fut_rejected_orders yganeHo none amount

o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check

o yaaneHa Tabnuua fut_sess_settl

o B Tabnuuy fut_margin_type no6asneHo none type

o n3meHeHbl onucaxmns nonein UCP_type u prohibit_coeff.

MNotok FORTS_INFO_REPL:

o ypaaneHa Tabnuua opt_sess_settl

o po6asneHbl Tabnuubl sma_master, sma_pre_trade_check

o u3 Tabnuubl opt_vcb yaaneHo none min_vol.

MNotok FORTS_FUTTRADE_REPL:

o B Tabnumupl orders_log n multileg_orders_log no6asneHo none aspref

o u3 Tabnuy orders_log n multileg_orders_log yaaneHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell

o u3 Tabnumupl user_multileg_deal yganeHsl nons amount, status_buy, status_sell.

Motok FORTS_OPTTRADE_REPL:

o B Tabnuuy orders_log fo6asneHo none aspref

o u3 Tabnuubl orders_log yaaneHsl nons amount, amount_rest, status
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o u3 Tabnuupl user_deal yganeHsl nonsa pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6aeneHo nosne aspref
o W3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo 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

[o6asneHbl HOBble KoAbl 060K (76, 4167, 4200 - 4207).

21.06.2018

[o6asneH pasgen "3.3.6. [oTokKM, NonyyaemMble 0MTMHAMU pasHbIX NOATUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney yganeHbl Hencnosnb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B ta6nuuy diler notoka FORTS_FUTINFO_REPL go6asneHo none signs.

11.04.2018

B coobueHunsx OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHbl TUn coobLLe-
HWS 1 TN Nons amount.

30.03.2018

B Tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

BHeCEHHbIe 3MeHeHusA:
» B T1abnuuy dealer notoka FORTS_FUTINFO_REPL pgo6aBneHo nosne signs.

* B T1abnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons strike_step, exp_clearings_bf n
exp_clearings_cc.

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

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

* B notok FORTS_INFO_REPL go6asneHbl Tabnumupbl currency_params 1 common_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL ynaneHa ta6nuua part_forecast.

26.02.2018

BHeCEéHHble N3MEHEHUS:

* 3 Tabnuupl fut_vcb notoka FORTS_FUTINFO_REPL ynaneHsl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, exch_pay_spot, exch_pay_spot_repo, sell_fee n buy_fee.

* 3 Tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yaanenbl 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

[lo6aBneHbl HoBble KOAbI OLNOOoK: 4148, 4149,

I3mMeHeHo onncaHune KogoB owwmnbok: 4127, 4138

20.02.2018

BHeC&HHble N3MeHeHUsA:
» [No6asneHo onucaHne komaHabl FutChangeBFLimit.

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

31.01.2018

BHeCEHHble N3MeHeHusA:

* /3 tabnuubl money_clearing notoka FORTS_CLR_REPL yaaneHo none ext_reserve.

* W3 Tabnuy fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yganeHo none coeff.
» B 1abnuue fut_bond_registry notoka FORTS_FUTINFO_REPL usmeHéH Tvn nons bond_type Ha i4.

* M3 notoka FORTS_FUTTRADE_REPL yananeHsl Tabnuubl deal n multileg_deal.

* /3 notoka FORTS_OPTTRADE_REPL yganeHa tabnuvua deal.

* 13 Tabnuubl base_contracts_params notoka FORTS_INFO_REPL yaaneHo none points_num. B aTy xe tabnuuy
[ob6aeneHbl nons spot_price, mrl, mr2, mr3, k1, Ik2, risk_points_n.
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* 3 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHbl nons limit u spot_signs. B 3Ty xe Taénuuy
pob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared u max_addrisk. B a3ty e Tabnuuy pob6aeneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

B tabnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.
* 3 Tabnumubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

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

* 13 Tabnuupl part_sa notoka FORTS_PART_REPL yganeHbl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nmuy fobasneHsl nons vm_intercl n fee.

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

» [o6asneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

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

* B tabnuuy investr notoka FORTS_FUTINFO_REPL po6asneHo none calendar_spread_margin_type.
» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

26.12.2017

BHeC&HHble N3MeHeHUs:
» B Ttabnuuy position notoka FORTS_POS_REPL pob6asneHo nosne account_type

* B notok FORTS_POS_REPL pfo6asneHa Tabnuua position_sa.

21.12.2017

[lo6aBneHbl HOBble KoAbl OLLNG0K (4160 - 4166).

16.11.2017

3meHeHo onncaHne napameTpa code_vcb metoga FutDelUserOrders.

25.10.2017

BHeCEHHbIe N3MeHeHuA:

* W3 notoka FORTS_FUTINFO_REPL ypnaneHa tabnuua delivery_report

* B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6aBneHo none xamount

* B Tabnuubl opt_rejected_orders n opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

» B 1abnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6aeneHo none xamount_apply.

24.10.2017

BHeCEHHbIe N3MEHEHUS:

e B Tabnuyy fut MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xmm_amount

e B T1abnuuyy opt_MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount

28.08.2017

B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLe-
HWS ¥ TUN NonA amount.

23.06.2017

YaanéH notok RTS_INDEXLOG_REPL.

02.06.2017

BHeceHHble N3MeHeHUsA:
» B Ttabnuuy multileg_dict notoka FORTS_FUTINFO_REPL pgo6aeneHo none leg_order_no.

* B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asnexbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

BHeceHHble N3MeHeHUsA:

* B 1abnuupl fut_pos, opt_pos, fut_pos_sa un opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_bheg
1 xpos_end.

e B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6aBneHbl nons xamount_beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.
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15.05.2017 BHeceHHble n3MeHeHusA:
¢ B 1abnmupl common notokoB FORTS _FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.
B Tabnumubl orders NOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL "
FORTS_OPTORDERBOOK_REPL go6aBneHbl 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 n3MeHeHuA:
» B 1tabnuuy deal notoka FORTS_DEALS_REPL go6asneHbl nons xpos n xamount.
» B Ttabnuuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo nose xamount.
* B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL po6asneHbl nons xamount n xamount_rest.
» B tabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl noas xamount n xamount_rest.
» B Tabnuuy deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl noss Xpos 1 xamount.
* B tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL po6asneHo nosie xamount.
» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6asneHbl nons xpos n xamount.
* B 1abnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6aBneHo none xamount.
* B tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
» B 1tabnuuy deal notoka FORTS_OPTTRADE_REPL fo6asneHbl nons Xxpos 1 xamount.
* B 1abnuuy user_deal notoka FORTS_OPTTRADE_REPL go6asneHbl nois Xpos 1 xamount.
* B tabnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount 1 xamount_rest.
» B tabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount n xamount_rest.
24.03.2017 BHeceHHble n3MeHeHus:
« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anosHsATCS 3HaYeHU-
AMW MO YMONYAHWIO (HY/IN, NYyCTble CTPOKM).
« 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 N0 YMON4a-
HWIO (HY/W, NYCTble CTPOKM).
28.12.2016 BHeceHHble nsmeHeHus:
» [No6asneH pasgen "Motok FORTS_FORECASTIM_REPL - lMporHo3 puckoB nocsie BO3MOXHO pa3aBukky'.
* 13 Tabnuubl part notoka FORTS_PART_REPL yaaneHo none exp_weight.
21.12.2016 B cooTBETCTBMM C NONNTUKOI AEKOMUCCHM NPOrpamMMHOro obecneyeHus ¢ 5 fekabpsa 2016 npekpalleHa noaaepxka
API| P2ClientGate n 6ubnuotek Plaza-2 Bepcuii mnagLle nam paBHbix 198. 3TO N3MEHEHUE OTMEHSIET N 06paTHYH
COBMECTMMOCTb: L/I03bl C BUGANOTEKAMUN BEPCUIT MNagLle i paBHbIMU 198, a Takke HanMcaHHbIe C NCNOb30Ba-
Huem API P2ClientGate, He cMOryT npogoshkaTb CBOK paborTy.
30.08.2016 MI3MeHEH cnmncok CMHXpPOEeBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble n3mMeHeHusA:

* YaaneHo onucaHue MeToAoB A5t pa6oTbl co Cnotamu:
o "FutChangeBrokerVcb - 3ameHeHne napameTtpos b® no BA";
o "FutChangeClientVchb - VI3meHeHve knneHTckMx napameTpos rno BA";
o "FutChangeMoney - /I3meHeHVe NMMuTa Ha NoKynKy crnoTos no 6.

* B 1abnuuy fut_instruments notoka FORTS_FUTINFO_REPL pgo6asneHo none exec_name ([Mpu3Hak CPOYHOCTYH
ONLUMOHA).

» [No6asneHo onucaHve metoga "OptChangeRiskParameters - YnpasneHue puck-napamerpaMu OnumoHoB".
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* 13 coobuyeHus “"FutChangeClientMoney - /3MeHeHVe KNNeHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[ns cTapbix Bepcuii coobLueHunii 3To none 6yaeT UTHOPMPOBATLCA B CllyYae 3anoiHeHNS.
» [No6asneHo onucaHve metoga "FutTransferRisk - Mepexoc pucka”.
» [Nob6asneHbl kogbl BO3Bpata: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl fut_settlement_account u fut_margin_type.
* B notok FORTS_PART_REPL go6asneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL pgo6asneHbl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL po6asneHbl Tabnumupl fut_vm_sa n opt_vm_sa.
» B Ttabnuuy part notoka FORTS_PART_REPL go6asneHbl nons num_clr_2delivery n exp_weight.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
« B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6aBneHbl nonss exp_clearings_bf un
exp_clearings_cc.
* W3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons allow_use_extra_exp_risk n
calc_extra_exp_risk.
14.10.2015 [o6asneHo onucaHme CODHeartbeat.
14.10.2015 B Tabnuuy fut_sess_contents go6aeneHo 2 HoBbIX nons: petyield_coeff n petyield_total.
12.08.2015 [o6aBneHbl HOBble koAbl owm60kK (200 - 208).
23.01.2015 B "OnucaHue Toproeoro wo3a" fobasneH pasgen "O6paboTka HeLTaTHbIX CUTyauuii".
22.01.2015 [ob6asneH pa3gen "ABTOMaTUYECKOE CHATUE 3as1BOK MPU OTK/IOYEHUN NONb30BaTeNs OT TOPros".
16.12.2014 OTpefaKkTMpoBaH CMMCOK KOLO0B OLIMGOK.
29.09.2014 [o6aBneHa pacwmgpoBka Tabnmubl prohibition notoka FUTINFO.
18.08.2014 [lo6asneHbl Kofpl owmn6ok ASTS.
24.07.2014 B tabnuuax fut. MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHCcupyTcs obs3aTenscTsa Map-
KeT-MelikepoB C AeTasm3aumeit 40 CeMU3HaYHOro KNMEHTCKOro Koaa.
dopmartbl cooblyeHnin-TpaHsakuumii FutTransferClientPosition n OptTransferClientPosition Tenepb ngeHTUYHbI.
M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnmybl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
25.04.2014 B notok FORTS_MM_REPL po6asnexa HoBas Tabnuua mm_agreement: Tabnvua c HomepaMmu n Tunamu [,orosopos
Ha OKasaHue MapKeT-MelikepcKnx YCnyr.
15.04.2014 [o6aBneHbl HOBblEe KOMaHAbI:
* lMepeHoc tblouepcHOli No3nLmmn Mexay Bd
MepeHoc oNuUMOHHON No3numnn mexgy bd
14.01.2014 [lo6asneHbl HOBblE NONS:
« fulfil_min - npoyeHT MUHMMaIbHOTO UCMOJTHEHNS 06513aTeNIbCTB 3a TOProBYH CECCUID
fulfil_partial - npoueHT YacTUYHOro NcnonHeHNs 06sA3aTeNbLCTB 3a TOProBy CECCUI0
fulfil_total - npoLeHT NONHOro NCNONHEHNS 06a3aTeNLCTB 3a TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHMMa/IbHOrO MCNONHEHUSI 0653aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3aHak 4acTMYHOroO NCNOMHEHUS 0683aTENLCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npusHak NoNHOro NCNOMHEHNA 0683aTeNbCTB B TEKYLLU MOMEHT
B Tabnmubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL
31.05.2013 [o6asneHo HoBOe none:
* rate_id - iaeHTUdmKaTop Kypca
B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [lo6aBneH aHOHUMHbI noTok orderbook:
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* FORTS_ORDBOOK_REPL

[o6asneHo none:

* ext_reserve - [lono/fIHATENbHbIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

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

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6bnsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[Jo6aBneHo HoBOe none:

* rate_id - igeHTudmkaTop Kypca

B Tabnuubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[Jo6aBneH NOTOK penmkaumm:

* MOEX_RATES_REPL - Kypcbl Ba/1l0T OH-N1aiiH

[o6aBneHa HoBas Tabnmua:

* rates - CnpaBOYHUK KypCcOB BasTHOT

B notok FORTS_FUTINFO_REPL

27.11.2012

Mi3mMeHeHue onucaHusa Tabnuupl user_deal.

01.11.2012

[lo6aBneHo onvcaHue AByx COBbITUIA ANa Tabnuubl Sys_events.

30.10.2012

O6HOBNEHNE AOKYMEHTALMN:

* B pasgene "Metog FutChangeMoney - ViameHeHVe numnta Ha Nokynky cnotos no 6®" gonosnHeHo onucaHve na-
pameTpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelueHne agyx 3asasok” 1 "Metog OptMoveOrder - MepemeLleHue aByx
3a5BOK" OMNO/IHEHO ONUcaHue Nornkn paboTbl komaHasl MoveOrder.

22.10.2012

OG6HOB/EHVE [JOKYMEHTALMN:

* BHeceHbl U3MeHeHWs B pasgesnsl: "Monb3osareny. MNMpueaska nosb3osarens K yyactHuky Topros”, "Cocras, ycTa-
HOBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgaLuy No BKIOYEHMIO paHTalimoB PTC B npuioxe-
HWe nosb30BaTensa npu pacnpocTpaHeHUn NonNb3oBaTebCKoro MO CTOPOHHUM KoMNaHuaM", "BoccTaHoBNneHve n
nosgHuii Bxoa'".

* YpaneH pasgen "MHtepdheiic TexHn4Yeckoro LueHTpa .

10.02.12

O6GHOBNEHNA AOKYMEHTALMN:

* B pasgen "OcobeHHOCTU MCMoNb30BaHUs LWo3a" o6aBieH NyHKT "KomaHab!".

» [No6aeneH pasgen "MpuocTaHOBKa TOProB AJ151 paclUMpeHust NMMuTa konebaHuii LeH caenok”.
* lcnpasneHa owwmnbka B onucaHum hopmysbl pacyeTa LeHbl oblovepca.

* OGHOBMEHO OMUCaHne WHCTauI1ATOpAa W/iko3a.

09.02.2012

[o6asneHo HoBOe none:

* login_from - JZlorvH nonb3oBaressi, NOCTaBMUBLLETO 3asIBKY
B TabuLblI:

 fut_rejected_orders - OTBEpPrHyTbi€ B K/IMPUHT 3a51BKU

» opt_rejected_orders - OTBeprHyTbl€ B KIIMPVHT 3asBKN

MNOTOKOB:
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* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoYHas U CECCMOHHAasA UHgopmaLms

24.01.2012

B ta6nuuy orders noToKoB:

* FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fo6aBneHbl cneyroLLme nons:

* init_moment - Bpems nossneHuns 3asBku

. init_amount - HavasibHO€e KONn4ecTBO B 3asBKe

23.01.2012

[lo6aBneHa Tabnuua cobbITWi Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - leHbrvt B KNIMPUHT

* FORTS_CLR_REPL - KnupuHrosast uHcopmaLus

17.01.2012

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

12.01.2012

[o6aBneH NOTOK penvkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM MepefaroTcs Bce AeicTBUS C 3asBKamyi B aHOHUMHOM Buze

02.11.2011

[lo6aBneHbl HOBbIE NOMS:

» Tone comment - KomMeHTapwuii Tpeligepa

* Mone ext_id - BHeLWHWIT HOMep

B Ta6/MLbI:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BKN

25.11.2011

[ob6asneH pa3gen "Vcnonb3oBaHne TECTOBbIX NPYMEPOB".

7.11.2011

PeBusus gokymeHTa. lopabotaHbl paszensl "BeegeHne" n "OnncaHve Toprosoro wio3a”. JobasneH pasgen "Kpart-
Knin 0630p cnctembl SPECTRA".

20.10.2011

[Jo6aBneHsl cneayowme nossi:

* Mone theor_price_limit - TeopeTuyeckas LeHa OnumMoHa, paccumTaHHas UCXoasa U3 KOTUPOBKY dobloyepca, orpaHu-
YEHHOW NMMUTOM

» Mone vm_real, cogepxaliee TekyLyo BM no onuuoHam, paccunTaHHy UCXOAA U3 PbIHOYHOW KOTMPOBKM ONLu-
oHa theor_price. Mpun 3TMM, 3HaYeHWe B CTApOM MO/E VM PacCcUnTbIBAETCA UCXOASA U3 OrPaHUYEeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[lo6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchbl: 3a8BKU U CAEMKM

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3aBK/ U CAENKM

* FORTS_POS_REPL - ViHthopmaums o no3nuusix

* FORTS_PART_REPL - iH(hopmaums o cpefctsax n MMMuTax

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHas U CeCCUOHHas nHgopmaums

¢ FORTS_OPTINFO_REPL - OnumoHbl: cpaBoyHas U CeCCMOHHas uHgopmauys

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHopmMauns

4.10.2011

[06aB/eHbl NOTOKM penvKauum:

* FORTS_CLR_REPL - noToK, TpaHCNVPYIOLLMIA KIMPUHTOBYH MHpopMaLMio, B TOM YKc/ie nHopmaumsi o cbopax
1 BM Ha MOMEHT KNupuHra, 3apukcMpoBaHHble 3Ha4YeHnsl KypCcoB BaJ/TIOT, UCNOJb3yeMble [J15 PACYETOB, a Takke
pacyeTHble LieHbl KTMpUHra

« FORTS_MM_REPL - notok, cogepxatiunini nHcpopmanmio 06 obasatensctsax MM B pexvmMe OH-naliH
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Aata

N3meHeHus

M3MeHeHbl HOMepa KoMaHz, TOProBbIX onepauuii Ana noAaepX k1 BO3MOXHOCTY MOHUTOPVHTA BPEMEH MosiHoli 06pa-
60Tk, BK/tOYas KaHan [0 Nonb3oBatessi.

14.09.2011

VicnpasneHsbl OLUNOKM B 3HAYEHMSAX MO YMONYaHNIO HEKOTOPLIX KOMaHA: Ecniv napameTp ABASETCA CTPOKOBbIM - €70
3Ha4YeHne no ymon4aHumo 6epeTcs:| B KaBbl4KU

15.04.2011

[o6asneHbl cnegyowme nons:

* none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam P® n o

* none status Tabnuubl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KIMeHTCKUM pasgenam
* none vm_order_reserve notoka FORTS_PART_REPL - peseps BM no 3asBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3MeHeHus1 B cMCTEME KOMaHApbI:

* BaxHo: nsmenuncsa copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto 13 komMaHg,
no6asneH napametp dont_check_money. ViaMeHWInCb naeHTMgmMkaTopbl koMaHA. KomaHabl ctaporo gpopmara
noAAepX1BatoTCa Co CTapbiMy naeHTunkaTopamm.

» [No6aBneHa komaHga FutExchangeBFMoney, npegHa3HayeHHas 415 BbINOMHEHUS NepeBOAoB mexay B® pasge-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL go6asneHo none buyback_amount, cogepxatiee cym-
My o6paTHOro Bbikyna Ans caenok Peno

24.03.2011

[Jo6asneH notok RTS_INDEXLOG_REPL, TpaHcivpyowuii NICTOpU0 n3MeHeHust niaekcos PTC

01.02.2011

[nsa komangpl FutChangeClientVcb nameHén Tun napamertpa code_vcb c c4 Ha ¢25. HoBbIli hopmaTt komaHabl uMeeT
Kog, coobuieHns 33. Kog 0TBETHOTO COOBLLEHNS A1 KOMaHbl HE U3MEHUSICS.

B gokymeHTauuio ,qo6aBneH CnpaBO4YHMK KOAOB BO3BpaTa KOMaHA4,.

27.01.2011

VcnpasneHa owmbka B fokymeHTauun - napameTp check_limit komang OptAddOrder n OptMoveOrder 6611 onucaH
HeKoppeKTHO. MpaBu/ibHbIe 3HaYeHKs napamerpa: O - He BbINOIHATL NPOBEPKY, 1 - BbINO/IHATL NPOBEPKY.

24.12.2010

VcnpasneH psg owmboK B MUMEHOBAHUM NOJIE KOMaH[, a Takke 3HaUYEHMUsI N0 YMOHaHWUI0 HEKOTOPbIX KOMaHA,:
* 3HauyeHve nNo ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHoBneHo B 0.

e 3HauyeHVs no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext_id, trust, date_exp Ans komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B 0 /v NyCTY CTPOKY B 3aBMCUMOCTM OT TUMa COOOLLEHMS.

» 3HayeHue nNo ymonyaHuo napameTpos pricel n price2 ansa komaHasl OptMoveOrder yctaHoBneHs! B 0.
* 3HaueHve no ymonyaHuto napametpa no_fut_discount ans komaHabl FutChangeClientMoney yctaHosneHo B 0.
* 3HauyeHvie No ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBeHo B -1.

» B otBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message ucnpasneHo Ha message /15 AOCTWKEHUS eauHo06pasns ¢ oCTasIbHbIMW KOMaHAaMu.

26.11.2010

Mi3MeHeH dhopmaT arpervpoBaHHbIX CTakaHoB - y6paHo nosne price2. Tenepb none price NPUHUMAET pasnyHbIN
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npu3Haka 0x1000 nHcTpymeHTa (none signs tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBKV NpU3Haka none price COAEPXUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

HoBble Npu3Hakn MHCTpyMeHTa (nosne signs tTabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):
* 0x800 - npusHak nHctpymeHta RTS Money

+ 0x1000 - npM3HaK OCHOBHOIA LieHbl 4151 COCTaBHbIX MHCTPYMeHTOB (O - KOTVMPYeTCs B CBOM-LieHe, 1 - koTupyeTcs
B CTaBke)

HoBoe 3HaueHMe npu3Haka COCTaBHbIX MWHCTpyMeHTOB multileg type (Tabnuubl fut sess_contents noToka
FORTS_FUTINFO_REPL. Ansa ceonos RTS Money npvHMMaeT 3HavyeHune 2.

HoBoe nosne B cTakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTcs A5 CBOMOB - B JaHHOE Mosie 3anucbl-
BaeTCsl CBOM-LeHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl 3Ha4eHUs1 LieH OTKPbITUA Y
3aKkpbITuA (Nons open_price u close_price).

B notok RTS_INDEX_REPL go6aBneHbl 3Ha4YeHus kanutanmsaumm n o6beéma ana nHAekcos (nons cap n volume).
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N3meHeHus

07.07.2010

B Tabnuuy c nHopmaymeit o ceccum session notoka FORTS_FUTINFO_REPL po6asneHa uHdopmauus 06 nHTep-
BaJle nepeHoca no3uyuii (nons pos_transfer_begin un pos_transfer_end)

[o6aBneHbl TabMupl:
 fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLINIA KITUPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHMsIM1 BONIATU/IbHOCTW U TEOPETUYECKOI LiEHbI ONLMOHA
Ha MOMEHT KAMpUHra

15.06.2010

VcnpasneHa owmnbka B onnucaHumn komaHasl FutAddMultiLegOrder: Tvn napametpa isin_id n3ameHéH c25->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 fo6aeneHo nose step_price_curr.

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuuy common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[Jlo6aenera nHhopmaums 0 napameTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params

[Jo6aBneHa nHdopmaLys 0 CTOMMOCTY LLara LieHbl MHCTPYMEHTa B BEYEPHWI KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoM. KNMPUHT — none step_price_interclr Toi xe
Tabnuupl.

19.04.2010

M3MeHEHbI TUMbl MHOMUX MOJel, B YaCTHOCTU:

* 06bEM arpervpoBaHHbIX cTakaHos d16.5 -> i8

* HanpasneHue 3asBoK i4 -> il

* MPU3HaKN MHCTPYMEHTOB (Signs) il -> i4

Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepevMeHOBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

* Tabnuua repo_deal -> multileg_deal

» komaHga FutAddRepo -> FutAddMultiLegOrder

[o6asneHbl:

e Tabnmuya multileg_dict — cnpaBOYHMK CBA30K

» nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents

* Mons ¢ NAeHTUUKATOPOM 1 LEHO caenku B Tabnumubl orders_log thbloUEPCHYH U ONLUOHHYHO

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauueii o TekyLem co-
CTOSIHUN CTaKkaHoB

* Tabnuua broker_params notoka FORTS_INFO_REPL

* Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
e Tab6nmupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:

+ nosne state Tabnumupl opt_sess_contents

16.03.2010

M3meHeH onvcaHue komaHabl FutAddRepo: ¢ BMECTo napameTpa swap_price, Tenepb UCMoMb3yeTcs napaMerp
repo_rate

24.02.2010

[ob6aBneHo:
» onucaHue Tabnuy repo_orders_log, repo_deals
* onucaHue cTaTycoB 3asiBOK U cAenok Peno

¢ OnncaHne HOBbIX CTATyCOB 3aABOK U CAENTOK
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* onucaHue KkomaHapl FutAddRepo

none last_deal_id B Tabnunuy position notoka FORTS_POS_REPL

18.01.2010 « [obaBneHo onucaHve komaHA:  FutChangeBrokerVcb, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL

* VicnpaBneH pag, OLWKNBOK B OMMcaHnm KOMaH[g

15.01.2010 e I3MeHeHbI TUMNbl NAEHTUINKATOPOB 3a8BOK U caenok (i4 -> i8)
* 3MeHeHbI TUNbl CTaTycoB 3asBOK W CAeNoK (i2 -> i4)

* licnpaBneH psag ownGoK B ONMCaHUN KOMaHS,

25.11.2009 VcnpaBneH psg owrboK B ONMcaHy KOMaHA,

03.11.2009 [lobaBneHa nogaepxka 3afaHvsa Kogos 6pokepoB Mpy OTNpaBke COObLLEeHNI
30.10.2009 [lo6aBneHbl KOMaHApb! yNpasneHns IMMMTaMmn KNneHTos

10.08.2009 [o6asneHbl CpaBoYHUKM MHCTPYMEHTOB MO OMLMOHaM

15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB pensikaumm

17.06.2009 [lobaBneHo onvcaHne KoMaHA, ynpaseHus 3asaBkamn A5 hblo4epcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’

20.03.2009 MepBas Bepcus JOKyMeHTa
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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. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHuku kvpuHra (PacyetHble chvpmbl)

* YyacTHuKu Topros (Bpokepckue rpMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

O6bIYHO YYaCTHUK TOPrOB M YHACTHWUK KNMPWHFA - 3TO O4HO U TO Xe NNL0, OH 3aK/iovaeT cAenkv 1 ABNSETCA CTOPOHO NO 3ak/1i04eHHbIM
cAesiKaM, HUXe peyb MoNAEeT UMEHHO O TaKMX y4yacTHMKaX, OfHaKo, HaunHas ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbIHKE peasim3oBaH
NPOEKT N0 pasfeneHnto CTaTycoB YHaCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, e oyHKLUM YyYaCTHUKOB MOTYT ObITb BblAe/NEeHbl B SBHOM
Buae. bonee nogpo6bHO O pasfeneHnn CTaTtycoB YYacTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. Pa3feneHne cTarycoB y4acCTHUKOB
TOProB 1 YYaCTHUKOB kMpuHra. O6pallaem BHUMaHue, YTo peann3oBaHHblli SPECTRA 6.2 NpoekT No pa3feneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 06pasoM He 3aTparvBaeT CyLLeCTBYIOLWMX YHACTHUKOB TOProB, [/11 HUX NOPSLOK opraHusauum
TOProB OCTAETCA MPEXHNM.

2.1.1. PacueTHble pUpPMbI

PacueTHble (hvpMbl — 3TO OpraHM3aLym, HeMoCcPeACTBEHHO HECYLLME OTBETCTBEHHOCTb M MOKPLIBAKOLLME PUCKW CBOUX K/IMEHTOB U Cy66p0-
KepoB.

PacueTHble hupMbl UMEIT BO3MOXHOCTK:

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

» CoBepLluatb CAE/KM OT CBOEro MMEHU 1 3a CHET 06CYXMBAEMbIX K/TMEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpsmyto.

» O6cnyxuBaTh KJIMEHTOB, B TOM Ync/ie U Bpokepckre npmbl.

» KoHTponupoBaTtb paboTy KIMEHTOB U BPOKEPCKNX (DUPM B XO4€ TOProB.
PacueTHble hupMbl HecyT obs3aTenbcTBa:

* YneHcTBO B CeKLMM CPOUHOTO PbIHKA.

B3Hoc B MapaHTuiiHbIl hoHA,

[apaHTuiiHoe obecneyeHne COGCTBEHHbIX CAEMOK U CAEMOK CBOUX K/TMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/IMume OT pacyeTHbIX hmpM, 6pokepckme hMpMbl HE PaCCHMUTBLIBAKOTCA MO OnepauysM HanpsMyto ¢ GUPXei, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN GPOKePOB HET TPeHOBaHWI N0 HA/TMYMIO NIMLEH3WIA U MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHa,.

Bpokepckne mpmbl UMEKT BO3MOXHOCTH:

» CoBepLliaTb CAE/MKM 3a CBOW CYET.

» CoBepLiaTtb CAEMKN 3a CHET 06CAYXKMBAEMbIX K/TMEHTOB.

* BbICTaBATb 3a8BkM B TOProBOi CUCTEME C K/TMEHTCKOTO TepMUHana.
» KoHTponvpoBaTb paboTy CBOMX K/IMEHTOB B XO/€ TOProB.
Bpokepckre dpMmbl HeCyT 06a3aTenbCTBa:

. rapaHTI/IVIHOQ obecneyeHne cobCTBEHHBIX CAENOoK U cAeNoK CBOUX K/TMEHTOB.

2.1.3. KnueHThl

Nio6oe topuagunyeckoe 1 ranyHeckoe ML MOXET NPUHUMATL yyacTue B Toprax Ha pbiHke bloyepcoB 1 onumoHoB SPECTRA B kauecTBe
KneHTa. 19 3TOro HeO6X0AMMO 3aK/IHUUTL [AOrOBOP HA TOProBoe 06CyXVBaHWe ¢ GpoKepckolt HMPMOii MM HenocpeACTBEHHO C pac-
yeTHol chupmolii. BaxkHbiM aTtpmbyTom knmeHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogupoBka B cuctreme
Y4acTHUKM TOProB B CUCTEME KOAMPYHOTCS C NMOMOLLbI0 CEMUCMMBOJIbHON CTPOKU BUAa:XXYYZZZ, rae
* XX — Kopg, pacyeTHOW hmpmbl

* YY — Kopg, 6poKepcKoii orpmbl
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e ZZZ — Kopf KNneHTa

Kop, 6pokepckoin dorpmbl 00 npegHasHadeH A1 OTPaXEHUs1 COCTOSIHUS CaMOi pacyeTHol hupMbl.

Mpumep 1.

Q100 — koA Ans NpefcTaB/eHUs pacyeTHon crpmbl Q1

Q1DU - cy66pokep DU pacueTHoli hupmbl Q1

Kog, KnuenTa 000 npefHa3HaveH aJ1si OTpaKeHus COCTOSHUS BPOKepPCKOi onpMmbl.

Mpumep 2.

Q1DUO000 — koA N5t NpefcTaB/EHUs] COCTOSIHUA AEeHeXHbIX cpeacTs cyb66pokepa DU pacueTHoli dovpmbl Q1
2.1.5. PackpbiTue nHcpopmayum o6 yyactHUKax B cucteme

Cnuncok pacyeTHbIX U 6pokepckmx dompMm gocTyrneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. CnvcoK KNIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTie nHdhopMaLum 0 KIMeHTax U 6pokepax orpaHMyeHo npaBamMu Nnosb3oBaresis,
3anpalumsaroLLero MHopmaumio.

Kpome Toro, B pas/iMyHbIX NOTOKax W Tabnmuax ecTb CCbIKA HA CEMUCUMBOJIbHbIE KOAbl YYACTHWUKOB UM HA YETbIPEXCUMBOJIbHbIE KOZAbI
6poKepoB.

2.1.6. NMonb3oBarenmu. MpuBA3Ka nonb3oBaTesnisd K yYaCTHUKY TOProB
Monb3oBaTesib UKW NIOTUH B CUCTEME MOXET GbITb NPUBSI3aH K Pa3HbIM YPOBHSIM UEPaPXUN YHACTHUKOB:

* JlorvH pacyeTHOli hUpMbI. VIMEeT BO3MOXHOCTb MPOCMAaTPMBaTh MHGIOPMAaLIMIo 1 (MY HATMYMY TPaH3aKLUMOHHBIX NpaB) coBepLuaTh Top-
roBble onepauuy oT UMeHU /Il06oro 6pokepa UM KIMEHTA AaHHOM pacyeTHO iMpMbl, @ Takke Bbi3biBaTb Onepauyy As yCTaHOBKM
PasUYHbIX IMMUTOB, KaK [/ K/IMEHTOB, TaK U A4/1si Cy66pOKEPOB.

* JlorvH 6pokepckoi chrpMbl. ViIMeeT BO3MOXXHOCTb MpocMaTpmBaTth MHPOPMaLMo U COBEpLUATb TOProBbIe onepauun OT UMEHU BCEX Kn-
€HTOB 6pokepa BHYTPW pacyeTHOM hMpMbl, a TakkKe yCTaHaBAMBaTb JIMMUTbI K/IMEHTaM 3TOro 6pokepa.

* JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBbie onepauuy OT UMEHU KOHKPETHOTO KMeHTa BHYTpU 6pokepckoii (hupMbl 1
npocMaTpuBaTh MHCHOPMALMIO MO ITOMY K/IMEHTY.

B cxeme coobLueHuii-koMaHg (cM. pasgen OnucaHne KomMaHa) ecTb none ‘broker_code'. MpuaoxeHve, NCNOJb3YHOLLEE JTOTVH YPOBHS pac-
UETHOI MPMBbI, 06513aHO NPY OTMPABKE COOBLLEHNS 3aN0/HATL 3TO MO/ YETLIPEXCUMBOJIbHLIM KOgOM Gpokepa SPECTRA. MpunioxeHus,
MCMO/b3YHOLLME STOTVHBI YPOBHSA GpOoKepa UK KNMEHTA, 3amo/HATb 3TO NoJie He 06A3aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cucTeme SPECTRA UMEIOT Mepapxmyeckyro CTRYKTYpY. [anee npyBeAeHo onucaHne MHCTPYMEHTOB, HAUMHasi C KOPHEBOTO
YPOBHS1 Mepapxui.

2.2.1. ba3oBble aKTUBbI

Bas30Bblii aKTVB NPEACTaBAseT co6oii CYLHOCTb, K KOTOPO NPUBS3LIBAETCA KOHKPETHbIV KOHTPAKT — akLyio, KOTOPY0 Heo6XoAuMOo GyaeT
nepeaatb UM NOMyYnThb AJ1s MHCTPYMEHTOB (POHAOBOI CEKLMU, TOBap — [A/151 UHCTPYMEHTOB TOBAPHOI CEKLMW UM MHAEKC/KYpPC Baslto-
ThI/MHAVKATOP A/ PAcUeTHbIX (ObIOYEPCOB. Ba30BbIii aKTUB COAEPXUT aTpubyThl, 06LLMe ANSt BCEX MHCTPYMEHTOB, NMPUBSI3aHHbIX K HEMY,
a UMEHHO:

+ HaumeHoBaHWe TOProBoi CeKLum.

. Pa3H006pa3Hb|e CTaBKU KOMUCCUI 1 NPU3HaKN NCNosib30BaHNA CKasiblMMpoBaHUA NMpn pacyeTe Komwuccuin. Ecnn ANA akTnBa yCTaHOBJ1EH
NpuU3HaK CKasibnmpoBaHns, TO KOMUCCUA 6epeTc;| TOMbKO MO caenkam B OTKpPbITMe I'I03VILWII7I.

» Twn nocTaBku MO KOHTpakTam (nogpobHee — cM. pasgen, MocTaBka akTUBOB M 3KCMMPALMSA OMLOHOB):
© noctaBka COGCTBEHHO aKTUBa;

O pacyeTHbIA TUMN — No MToram o6paLLeHVs NePeUnNCAIOTCA TO/IbKO AEeHeXHble CPeACTBa B pasMepe pasHuLbl Mexzay CTOMMOCTbIO
OTKPbITUS MO3ULMN U PaCcCYETHOW LieHON akTuBa.

* Bantora gn1a pacyeta CTOMMOCTU Lara LieHsbl. B HaCTOFILLlI/IVI MOMEHT MOXET NPUHUMaTb 3Ha4YEeHUA:
o RUR — cTomnmocCTb LWara LeHbl yKasblBaeTcs B py6nﬂx 1, Kak nNpaBno, He MEHAETCA B TEeYEeHNe BCEro CpoKa ,Cl,eVICTBVIFI KOHTpaKTa.

o USR — cToMmocCTb Lara LieHbl yKasblBaeTcs B py6/1six, C nepecyeToMm o Kypcy Aonn1apa, paccymTbiBaeMoro no Metoamke MockoBCKOIA
Bupxu: http://moex.com/n6126

CTOMMOCTb Liara LieHbl U3MeHsieTcsa ABa pasa B A€Hb — NPU KJIMPUHIe U NP NPOMEXYTOHYHOM K/TMPUHTEe.

» dopma TOpros — ¢ 3a/10rom unu 6es. MNpu Toprosse ¢ 3a/10roM YacTb Aeno3nTa Nog No3nLMI0 MOXHO BHOCUTL nyTem nepedayun HKL, B
3101 akumii 1 ApYrux LeHHbIX Gymar U3 yTBEpXAEHHOro cnucka.
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Ba3zoBblii akTne HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

MHhopmaums o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_veb notoka FORTS_REFDATA_REPL.

2.2.2. dbloyepchbl
®boYepCHbIE KOHTPaKTbl — OCHOBHOW TWM TOPrOBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

®bloyepchbl NPUBA3aHbl K KOHKPETHOMY 6a30BOMY aKTVBY. Kaablii (oblouepc UMEET YHMKasIbHble aTpuByThl CPOYHOCTU (AaTbl MOCTABKY),
/10Ta, LWara LieHbl 1 CTOMMOCTM Luara LieHbI.

[Jatbl nocTaBkn hbIOHEPCOB B TOPrOBOI CUCTEME Ha3HAYATCS C TPEXMECAYHbIM MHTEPBa/IOM — CEpefMHbl MapTa, UIoHS, CEHTAOPS, de-
kabps (http://moex.com/a4034?show=se). [1ns kaxa0ro 6a30BOro akTnBa MOXeT ObITb CO34aHO HECKO/bKO TOPryembIixX dbloUepcoB € pas-
HbIMW JaTammn UCMOSTHEHUS.

®bloyepchl C pasHbIMY JaTaMy UCNIOSTHEHUS! HA OfVH U TOT Xe aKTUB MOTYT BXOAWUTb B Tak Ha3blBAEMbIi MEXMECSUHbIV U KaneHAapHbIii
cnpea. B aTom cryyae, Npy pacyeTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIeH Ha Takue ghblodepchbl Mexzay co6oii 1 rapaHTuiiHoe o6ecneveHne
noA No3nLMI0, COCTOSILLYIO 13 HECKO/BbKMX (PbIOUEPCOB, BXOASALLMX B CNIpes, MOXeT GbITb 3aTpe6oBaHO MeHbLUe, YeM CyMMa o6ecrneyeHuii
NoA KaKayto OTAeNbHYI0 NO3ULMIO.

®bloyepchbl KOTUPYHOTCS B MyHKTaX LieHbl. LieHa B py6sx 3a KOHTPAKT BbIUMC/ISAETCS Kak:

step_price

PriceRub = PricePoints * —————
min_step

, roe
* PricePoints — LeHa B NyHKTax;

 step_price — CTOMMOCTb MUHMMAaJILHOTO Luara LeHbI;

* min_step — MWHUMaSIbHBIA Lar LEeHbI B NyHKTaxX.

[ns dhbioYEPCOB € Ba/IHOTON CTOMMOCTM Wwara USR, 3ano/iHAITCA eLle Tpy AOMOSHUTENbHbIX NOMs:
» CToMMOCTb Lara LieHbl B UCXOAHOI BantoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Luara LieHbl B py6nsix, 3achukcmpoBaHHas 1 NPOMEXYTOUHOTO KITUPUHTA,;

» CTOMMOCTb Luara LieHbl B py6nsix, 3achukcmpoBaHHas a1sl KIMpyHra.

Kax bl TOProBbIii MHCTPYMEHT NPU NOSIB/IEHNN B CUCTEME HELOCTYNEH A/15 TOProB B GVKAlLLYI0 BEHEPHIOI TOProBYHD CECCUI0, U Hauu-
HaeT 6bITb AOCTYNHbLIM 715 TOProB TOMbKO B AHEBHYH TOProByt ceccuto (NoapobHee 0 TOProBbIX CECCUsiX CM. pasgen PacnucaHve Topros
1 KnnpuHra). O [OCTYNHOCTU MHCTPYMEHTA /19 TOPrOBNM B BEYEPHIOO UM AHEBHYIO TOProBble CECCUM MOXHO Y3HaTb U3 Nons signs (npu-
3Haku) Tabnuubl fut_sess_contents.

MHdhopmaums o dobloyepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

» Motok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHasA Tabnmua. CofepXuT CNMCOK KOHTPAKTOB, Ha3HA4YeHHbIX B
TOpr1 B laHHOI TOProBOi ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cofepxXuT ype3aHHy nHopMaLmio 060 Bcex hbroUepCHbIX KOHTpaKTax
B TOProBOI CUCTEME, B TOM YMC/IE HETOPIYEMbIX.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofepxuT nHpopmanmio o dhbtovepcax B oopmarte, He06Xo0AMMOM A/15 3arpys-
KV ee B K/TMEHTCKWIT MOAy/ b pacyeTa puckos (SpectralM).

2.2.3. ONUNOHDbI

B HacToswmiA MOMeHT cuctema SPECTRA nogaepXxnBaeT aMepuKaHCK1e onumoHbl Ha ghbtodepcbl. ONUMOHbI MOTYT 6bITb MapXUpPyeMoro
TMNa, C yNNaToi BapnaLMOHHON MapXm MexXay y4acTHUKaMn TOProB Ha OCHOBAHWUM PacHeTHOM LieHbl, onpeaensemMoi Bax bl B TOProByio
CEeCcCuio, M NPeMUanbHOrO TVNa, € YNaaToi Nnpemun NoANUCYNKY ONLUMOHA B MOMEHT COBEPLLEHUS CAESKN.

Mpn MCNoNHeHUW/3KenMpau M onuyMoHa, No3uLMa No OMnuMoHy npeBpalLaeTcst B NO3WLMI0 NO (bloYepcy, K KOTOPOMY NpUBA3aH AaHHbI
OMLMOH.

OnNuMOoHbI TaKKe Kak 1 (IbHYEPCbl UMEKT pasHble AaTbl UCMOMHEHNUs:. B oTanumne oT (hblouepcoB, CyLLECTBYHOT "KOPOTKME" OMLMOHbI, C
VCMOSTHEHNEM B CepeauHe bnmxaiiluero KaneHgapHoro mecaua. Mosmumm Ha KOpoTKUe OMUMOHbI MPU MCMOMIHEHUN NEPEXOAAT B NO3ULUM
Ha TPeEXMeCsYHbIli hblovepc.

[1a onuMoHOB B TOPrM HasHa4YaeTcs HEKOTOpPOoe MNOAMHOXECTBO CTpaVIKOB, KOTOpPOE NEXNT B OKPECTHOCTH TeKyu.|,e|7| pacueTHon LeHbl (*JbI'O-
yepca, K KOTOpoMy npmedAsaH OnunoH, NO3TOMY, CNUCOK OMNMUMOHOB, Ha3Ha4Y€HHbLIX B TOPrK, B 06LIJ,eM Cny4vae Ka)K,D,bIVI AOEeHb MOXeT 6bITb
Pa3HbIM.

VHbopmMaLms 06 onuuoHax CoAepXnTCs B ABYX Tabnmuax ToproBoro uHTepdeiica:

* MNotok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuT CMUCOK KOHTPaKTOB, Ha3HauYeHHbIX B
TOPr1 B laHHOI TOProBOii ceccuw.
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* Motok FORTS_INFO_REPL, Tabnuua options_params — cofepxuT nHdopmaLimio o6 onumoHax B popmare, HE06X0AMMOM 4151 3arpy3kum
ee B K/INEeHTCKMIA Mogynb pacyeTa puckoB (SpectralM).

2.2.4. CocTaBHble UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noagepxunsaeT COCTaBHble MHCTPYMEHTbI — MHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKMX B3aMMOCBA3aH-
HbIX YacTei (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PeasIM30BbIBaTb LLUMPOKO MUCMOMb3YEMYIO CTpaTervio TOProBv Ha pbiHKe, Koraa
Npu BbINO/THEHNW CAENKM NO CBA3KE Y KNMEHTa MOSBIATCA NO31LMK No ABYM v 6osee MHCTpymeHTam. B HacTosLWwmin MOMEHT B Buae
COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasleH4apHble cnpeabl Ha dbloyepcbl.

CrnncoK MMEeILMXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nonyudTb U3  Tabnuubl fut_sess_contents noTtoka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHWeM 3TOro Nons He pasHbIM O, ONKCbLIBAIOT COCTaBHbIE WH-
CTPYMEHTBI.

[lna nonyyeHns cocTaBHbIX YacTell MHCTPYMeHTa creflyeT nonb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA REPL, B ko-
TOPOI ANA K&XKA0ro COCTABHOTO MHCTPYMEHTa CyLLeCcTBYET ABe un 6onee 3anunceil, onvcbiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict ccbinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBASOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [15 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KoahuLMeHT, Ha KOTOpbI YMHOXaeTcst
06bEM MCXOAHON 3asBKM AN5 NofyyeHns ob6bEmMa 3asBKM N0 COCTABHOM YacTu. 3Hak 3Toro KoadpdmumeHTa ykasbiBaeT Ha Hanpas/ieHue
3asBKM N0 COCTaBNAIOLLEN — MOMIOXUTE/NbHOE 3HAYEHVE 03HAYAET, YTO COCTaBnALWan 6yaeT HanpasieHa B Ty Xe CTOPOHY, YTO U 3aABKa
N0 COCTaBHOMY MHCTPYMEHTY, OTpULATENIbHOE — B NMPOTUBOMOOXHYIO CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 A N

—>{ 1200 515 1
1201 510 A N

—>{ 1201 515 1

Puc. 1. CoctaBHble UHCTPYMEHTbI

2.2.5. UpeHTudpuKauma MHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHUKanbHbIA YNCNIOBOWN MAEHTUMKATOP UHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSbHbI MAEHTUHNKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUIA CUMBOJIbHBIN KOA MHCTPYMEHTa AN151 MHADOPMALMOHHbLIX CUCTEM.
4. MNone name — A/IMHHOE "YesioBEKoUYNTaEMOe" HalMeHOBaHNe NHCTPYMEeHTa.
Mpumep 3. Pblovepc Ha nHaekc PTC ¢ ucnonHeHnem B gekabpe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPAKT Ha uHAekc PTC c ncnonHeHvem 15 gekabps 2010 .

3HaueHve isin_id — nepBUYHbIN YHUKaNbHbIA MAEHTUIMKATOP MHCTPYMEHTA B cucTeme. Bo Bcex CTPYKTypax AaHHbIX, COAEPXaLLnX CCbINKY
Ha MHCTPYMEHT, UCMO/Mb3YETCH MMEHHO 3TO 3HaYeHVe.

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

Mone short_isin — anbTepHaTUBHLIN CUMBOSIbHbIV KOO KOHTPakTa. Bbino BBEAEHO A1 ynpoLleHns paboTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
MHhOpMareHTCTBaM.
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2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3anBKa — 3T0 NMpUKa3s yyacTHMKa TOProsB B TOProByHO CUCTEMY Ha COBEpLLEHME CAENKM MOKYMKA UAW NPOAAKMN MHCTPYMEHTA No onpefenéH-
HOW LieHe. 3asBKa MOXET 6bITb afpecHoii unn 6esafpecHoii.

Be3afpecHble 3asBKM — 3T0 06bI4HbIN BUJ, 3a51BOK, KOTOPbIE BCTAKOT B 04epe/ib U BUAHbI BCEM NO/b30BaTENsIM, OHY 06513aTe/bHO YYacTay-
10T B @yKLMIOHE 1 CBOASATCS CO BCTPEUHbIMM 3asiBKaMU. ECM y 3asiBKU eCTb KOHTPNPEA/IOKEHNE C LIEHOI Nyyllieli i paBHoO LieHe 3asBKu,
TO Takue 3asBKM CBOAATCA B CAEMKY C LieHOI paBHOI LieHe 3asiBKM B KOHTPNpeAnoxeHun. YacTb 3asBki1, KOTopasi He CBenach B CAENKY
OCTaeTcs B BUAE 3asBKU, C MEHbLUMM KOSIMYECTBOM MHCTPYMEHTA.

3asBky 6bIBaOT KOTMPOBOYHbIE, BCTPeuHble 1 3asBku Fill-or-Kill. KoTupoBouHas 3asiBka ocTaeTcs B O4EPEAY HE3aBKCHMO OT TOrO, CBENach
111 OHA YaCTUYHO, U/IN He CBeslacb COBCEM. BCTpeuHast 3asiBKa, eC/M OHA He CBenach B CAESKY, YAANSETCS U3 CUCTEMbI NOC/e NPOBEAEHNS
aykumoHa. Mpu YacTUYHOM CBefEHUM BCTPEUHOl 3asiBKW, HECBEAEHHAs ee YacTb Takke yaansetcs. 3assku Fill-or-Kill — 3To BcTpeuHble
3asiBKY, KOTOPbIE NPeANoNaraioT To/IbKO NOSIHOe UCNOMHEHVE (CBefieHue B CAENKY).

C TOYKWN 3PEHNA BPEMEHW XM3HW 3a5BKV NOAPA3AENAtoTCA Ha 06blYHbIE U MHOTOAHEBHbIE. Y 0ObIYHbIX 3aABOK faTa UCTeYeHUs1 3asiBKN
He 3ajaHa, Takue 3asBku (HEMCMOMHEHHbIE) "XMUBYT" A0 KOHLA TeKyLLen TOproBoi ceccuun. [11s MHOTOAHEBHbBIX 3a51BOK yKa3bliBaeTCsa Aara
ncTeyeHus (AmanasoH gat — Ao roga). Takve 3asBk1 aBTOMATUYECKV NMEePEBbLICTAB/IAIOTCA B C/IEAYIOLLYIO TOProByH CECCUIO, Noyyas npu
5TOM HOBbIVi HOMEP 1 CCbISIKY Ha HOMEp CamMoli NepBOVi BbICTABMNEHHON 3asBKW. [py NepeBbICTaBNEHUN LENA0TCA NPOBEPKN HA Ha/Inyme
VNHCTPYMEHTA, K/IMEHTa, AOCTATOYHOCTU CPeACTB. 3asBKM C UCTEKLIE/ AATON aBTOMAaTUYECKN CHUMAIOTCA NOC/e 3aBepLUEeHUs BevepHel
ceccum (ecnn oHa ecTb B 3TOT AEHb).

[na Hyxp pa3paboTunkos B 3asBKax NpeaycMOTpeHbl ABa [OMOHUTENbHbIX aTpubyTa:

* none comment — cTpoka B 20 CMBOJIOB;

* none ext_id — yeTbipexb6aiToBoOe Y1C/o, Kyaa npeanonaraeTcsa BCTaBNAaTb UAEeHTUUKATOP 3as9BKV B NONb30BATENLCKOW CUCTEME.
MpumeyaHune: YHUKaNIbHOCTb 3HAYEHWI [OMNOTHATENBbHBIX aTpUBbyTOB 3asBky TOProeoit cuctemolri SPECTRA He aHanmsmpyeTcs.
MHdopmaums o 3asBkax cogepxutcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 UCTOpUSI M3MEHEHW 3a8BOK, Ha KaXAoe U3MEeHeHue 3asBKM [06aBnseTca oTAenbHas 3anncb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutca nHgopmaums TosbKo no “"cBomM" 3asBkaM. og cBoMMM 3asBKaMu 34ecb NoHUuma-
ercs:

* [1na norvHa KNneHTa — 3TO 3as1BKM TONBbKO 3TOrO K/IMEeHTa.
» [ns normHa B® nnmn PO — 370 BCe 3asBKM KIMEHTOB 3TOW B nnu P,
[aHHble N0 CBOUM 3asiBKaM pacKpbIBalOTCSA NOMHOCTbIO, BKNOYAs CnyxebHble 1 Nosib3oBaTenbckue nosns.

Mpwv XenaHun Nonb3oBaTelb MOXET NoAnucaTbcs Ha nonyyeHne Tabnuupl orders_log notoka FORTS_ORDLOG_REPL, B aToM criyuae oH
6yfeT nonyyaTb BCO UCTOPUIO UMEHEHUIA MO BCEM 3asiBKaM B CCTEME B aHOHUMHOM BUAE.

Bo3MOXHbI criegytoLme onepauun Hag 3asiBKamu:
» [o6asneHvie 3asBKu.
* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

* Mepeapwkka 3asBku (onepauus MoveOrder). MepeaBukKa 3asiBKM peasn3oBaHa kak napa onepauuii — yganeHue ctapoii 3asBkv v
[fo6aBfieHne HOBOI 3asiBKK (C HOBbIM HOMEPOM). COOTBETCTBEHHO MO/Ib30BATENO B OTBETHOM COOGLLEHNM Ha onepauuto MoveOrder
BCerga Bo3BpallaeTcs HOMep HOBOI 3asBku. Onepauum MoveOrder B Ta6nuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anucu — yaaneHve u go6aeneHue.

OpHoii onepauueli MoveOrder MOXHO OAHOBPEMEHHO NepeaBrHYTb ABe 3asBku (MOE3HO A1 MapKeT-MelikepoB), 415 3TOro B MeToAax
MoveOrder npegycmoTpeH Habop napameTpos (order_id1, order_id2) ansa AByx 3asBok. [py 3TOM camy METOAbI ABAAIOTCA YHUBEPCASTb-
HbIMV — eC/nn ABUraeTcs 0fHa 3asBKa, 3ano/HATCA napaMeTpbl ToNbKo ans order_id1.

» MaccoBoe yasneHne CBoVX 3as1BOK Mo 3afaHHbIM No/b30BaTenieM yc/ioBusiM. B kauecTse yCoBUit MOTYT 6bITb 3aaHbl:
o HanpaeneHue onepaumy — Mokynka, npogaxa.
o Tun 3asBKU — afpecHasi, 6e3agpecHas.

o Kopg kiveHTa.

o

Kop, 6a30Boro aktuBa.
o ext_id — ngeHTudukaTop 3asBk1 B MO/Ib30BATE/IbCKOW CUCTEME.
o Kopf VHCTpyMeHTa.

o 'pynna MHCTPYMEHTOB — (PbHOUYEPChI, ONLUOHbI, COCTABHbLIE UHCTPYMEHTHI.
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2.3.2. AapecHble 3as1BKU

AfpecHas 3asiBKa — 3TO0 3asBKa, afjpecoBaHHas KOHKPETHOMY Mosb3oBaresto. 10 cpaBHEHWIO C 6e3aﬂ,peCHblMVI 3TN 3a5BKN NMEKOT HEKO-
TOpble orpaHn4YeHnsa B BOSMOXHOCTN ynpaB/eHNsA 3asdBKaMn 1 B Bbl60pe KOHTpareHTa:

* BbIiCTaBneHvne agpecHoi 3asiBKM BO3MOXHO TO/IbKO OT florMHa 6pokepckoit chupmbl. MNpn BbICTABNEHMN afpECHOI 3asBKM B kayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO 6pOKepCKyr0 oupmy.

» [ns onpegeneHus KOHTpareHTa B 3asBke ykasbiBaeTcs kof PTC komnaHuu-koHTpareHTa (none broker_to). He Bce 6pokepckre dvpmbl
MUMEIOT TaKoW KOf, COOTBETCTBEHHO, 3TVM (hMpMam Henb3si BbICTaBUTb aipECHYIO 3as1BKY.

* [ina aapecHbIX 3a5BOK HEBO3MOXHa onepauus MoveOrder. MOXHO TONbKO BPYYHYHO YAannTb U BbICTABUTb HOBYIO 3a51BKY.

* AfpecHble 3a8BKN CBOAATCA B CAENKY MPU YCNOBUM TOYHOIO COBMNAAEHUA B HUX LEHbI 3a51BKU, U 3HAYEHUSA Nons match_ref B 3adABKax.
B03MOXHO YacTUyHOe cBefeHNe afipecHbIX 3asBOK.

2.3.3. Caenku

Cpenku B TOProBoii CUCTEME 3aK/HUa0TCS MOC/1e MOCTAHOBKM 3as1BOK B C/lyyae, eC/in LieHa B 3asiBKE O4HOTO HaNpPaBIeHUs! MO MHCTPYMEHTY
YLOBETBOPSIET LieHe 3asiBKW APYroro Hanpae/eHUst Mo TOMY e MHCTPYMeHTY. LieHoli cenku cuMtaeTcsa LeHa 3asiBKW, BbICTAB/IEHHON
paHbLue. Caeskuy 6bIBAOT afpecHble 1 6e3aapecHble. MHorve aTpuGyThl CAEMOK IKBUBAIEHTHBI aTpMByTaM 3asBOK. CAENKN HE USMEHSIOTCS
1 He yaansoTcsa U3 CUCTEMbI.

MHhopmaLms o cobCTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. flaHHble
B Tabnmuax npefcrasneHbl B OTUILTPOBAHHOM BUAE: MO/b30BaTelb BUAUT NPUBATHYIO MH(DOPMALMIO TOMBKO MO CBOE YacTu caenku
(nokynatens unu npogasua). Ecnv nonb3osartenem ssnsetca b® unm PO n caenka coBeplueHa ee KAMeHTaMu, To Nosb3oBaTeb BUAUT
npuBaTHy0 MHdopmaLuio No o6enm yactam caenku. MiHgopmaumsa 060 Bcex caenkax B CUCTEME pasfaeTcs BCEM MOMb30BaTeNSAM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeactas/ieHbl B aHOHUMHOM BUAE.

IMoMMMO YMCTO TOProBbIX CAENMOK B TabnuLax cAenoK cofepxarcsa AoNOMHUTENbHbIE 3anMcK, KOTOpbIe B OPUANYECKOM CMbICNE CAENKaMm
He SIBNSIIOTCA, HO OTPAXatoT HEKOTOPbIE onepaLy B CUCTEME, MEHSIOLLME NO3NLIMK yYacTHUKA. [laHHble CAEMNKV Ha3bIBAOTCH TEXHUYECKUMMU.
OTNNYMTL TOProBble CAEMKM OT TEXHUYECKNX MOXHO MO 3HaYeHuWIo noneii xstatus_sell n xstatus_buy Tabnuu user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL nnv no npusHaky nosystem B Taénuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
— CM. pasgen Tunbl cAenok, hopmypyemMble NpU UCMOMHEHUN Y NCTEHEHUN (hbIOYEePCOB 1 OMNLMOHOB).

2.3.4. OCOGEHHOCTU TOProBN CBA3KaMU

ToproBasi cuctema SPECTRA noafepX1BaeT COCTaBHbIE NHCTPYMEHTbI (CBSI3KM) — MHCTPYMEHTBI, KOTOPbIE COCTOSIT U3 HECKOJIbKMX B3au-
MOCBSI3aHHbIX YacTeil (AaTOMapHbIX MHCTPYMEHTOB), UTO MO3BO/ISIET PEAUIU30BbLIBATH LLMPOKO UCMO/b3YEMYIO CTPATErMIo TOPrOB/I HA PbIHKE,
KOrZia Npu BbINOJIHEHUN CAESKM MO CBSA3KE Y KMEHTA NOSIBASIOTCA NO3ULMM MO ABYM WM Gosiee NMHCTPYMeHTaM. B HacTosILuii MOMEHT B
BU/E COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl kKasieHaapHble cnpefbl Ha bloyepcsl.

OCHOBHble 0COB6EHHOCTUN TOProB/IN CBA3KaMU:
* TMopsiAoK COPTUPOBKYM LIEH B CTakaHax MOXET ObITb pa3/IMyHbIM (MPAMOW U 06paTHBbINA).

 [pu BbICTaBNEHNM 38ABKM MO CBA3KE Y KNNEHTA BO3HUKAIOT 06s13aTenbLCcTBa no ABYM nnn 6onee aToMapHbIM MHCTPYMEHTaM, cfiegoBa-
TE€NbHO, pacyeTt obecneyeHuns nopa Takyr nosnumo 6y,qu npon3BoanTLCA COOTBETCTBYHOLLUM o6pa30M.

 [1nsl CBA30OK HEBO3MOXHA OnepaLms NepeaBKKA 3asiBOK.

2.3.5. AiicGepr-3asaBKu

HaunHasn c Bepcumn 6.5 B cucteme SPECTRA noggepxusatotcs aiicbepr-sassku. Aicbepr-3asBka - 3T0 pasHOBUAHOCTb KOTMPOBOYHOM
3a5BKW, Y KOTOPOI onpefesnieHHas yacTb 06bema CKpbiTa OT pbiHKa (T.e. B CTakaHe), 4To6bl MMHIMW3MPOBAaTb B/IMSHWE Ha PbIHOYHYIO LIEHY
KPYMHbIX OTHOCUTENbHO pbiHKA 3asBOK. Alic6epr-3asBku NOABAAIOTCA B CTakaHe nopuusamu (BuarmMas yacTb). Korga Bnanmas 4acTb 3asBku
NOJTHOCTLIO CBOAMTCA B CAENKMW, Torga "BCr/ibiBaeT" ovepeaHas nopumsa. Tak MOXeT NOBTOPATLCA [0 Tex Nnop, noka BCSA CKpbITas YacTb
3asBKM He ByAeT ncyepnaHa.

OCHOBHble 0COGEHHOCTM aiicbepr-3asBok:

* Alic6epr-3asiBku MOTyT GbITb TONIbKO 6e3a4pecHbiMU. C TOUKM 3PEHUsI BPEMEHU XM3HU alic6epr-3asiBKu MOryT GbiTb 06bIUYHLIMU U MHO-
rOAHEeBHbIMU.

* Mpwn go6aBneHun aicbepr-3asBku B Heli 4ONOMHATENLHO YKa3biBaloTCA NapaMeTpbl 419 pacyeTa pasmepa BCnsbiBatoLLeid yacTu. Bennbi-
BaloLLas 4acTb COCTOWUT U3 MOCTOSAHHON cocTaBnstoLeii (disclose_const_amount) n cnyyaliHbiM 06pa3oM paccunTbiBAEMO Haf6aBku.
3HaueHve HafbaBku - 3TO Cy4yaiiHas BenunyMHa C paBHOMEPHBLIM pacnpedeneHnem m3 amvanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amniMTyaa OTK/IOHEHUS
0T 06bema NoCTOsAHHOI YacTW. COOTBETCTBEHHO, NP f06aBneHnn aicbepr-3asBky B Heli ykasblBaloTcs ABa napameTpa:

o disclose_const_amount - 06beM NOCTOSHHO BCM/bIBaKOLLE YacTu. [JaHHblii napamMeTp He MOXET ObiTb 60/bLie 06bema Bcero aiic-
6epra, ¥ MeHbLLE HEKOTO MUHUMA/IbHOTO 3HAYEHWSI, ONPEeEe/SIEMOro B 3aBUCMMOCTY OT 6a30BOro akTMBa M TUNa MHCTPYMEHTA (3Haue-
HMSA NYG/IKYHOTCS Ha caiiTe Grpxu).

o variance_amount - BefIM4MHa Cy4aiiHOro oTK/IOHeHUs 06beMa BC/biBaloLLeli YacTu alic6epr-3asBku (ONLMOHA/BHO). 3HaYeHre na-
pamMeTpa TakKe OrpaHU4YeHO CHU3Y HyNleM, CBEPXY - YAC/IOM, Ny6MKyeMbIM Ha caiiTe. o yMonyaHuo napaMeTp He 3aaH.

Bce yka3biBaeMmble napameTpbl MOTYT NPUHUMATL TOMBKO LE/ble Y MONOXKUTENbHbLI 3HaYEHUA.
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« [apaHTuiiHoe o6ecneveHvie Npy fOGABNEHNM 3as1BKN GIOKMPYeTCs Nof BECb 06bEM aiicGepr-3asBKu.
* [pu U3MEHEHN BbICTAB/EHHOI alicbepr-3asBKN MEHATLCA MOXET TO/bKO LieHa, 06beM He JOCTYNEH A5l U3MEHEHNS.
« [Mpwv yganeHum unm u3MeHeHUy aiicbepr-3asBku yaanseTcs Uav MeHsieTcs Bcs alichepr-3asiBka LefIMKOM, BKIoUasi BUAVMYIO YacTb.

« B Tabnuuax cBomx 3a8BOK 1 cAeN0K aiicbepr-3asaBku 1 CAEMNKM MO HUM B Nonsx xstatus u xstatus_sell / xstatus_buy nomeyatorcs cneuu-
anbHbIM Npu3Hakom “eiceberg" (0x800000000000).

2.3.5.1. AlicGepr-3afABKu B MH(hOPMALMOHHbIX NOTOKaX CUCTEMbI

Alicbepr obpasyeT fBa NpeacTaB/eHUst 3asiBKM: Ny6/IMYHOE - 3TO BUAMMAN YacTb alicGepr-3asiBku, U NpuUBaTHOE - BCA aiicbepr-3asiBka
LieIMKOM, BKtoYas BUAMMYH YacTb. COOTBETCTBEHHO, B Tab/1MLax CBOMX 3aiBOK M CAEMN0K NPeAyCcMOTpeHbI ABa Habopa nonetli (ID 3asBku,
KONIMYECTBO B OMnepauumn, ocTaTok, AeiicTBre u ap.):

1. My6anyHbIe faHHbIe TPaHCANPYHOTCA B NOMsX ¢ npedukcom “"public_":
» Tabnuupl orders_log 1 multileg_orders_log:
o public_order_id - Homep Buanmolii yactu aincbepr-3asBku.
o public_amount - KonnmyectBo KOHTPaKTOB B Onepauumn ¢ BUAUMON YacTbio aiicbepr-3asBku.
o public_amount_rest - OcTaBLueecs KOIMYECTBO KOHTPaKTOB B BUAMMOL YacTu ancbepr-3asBKu.
o public_action - [ielicTBue c BMAMMOII YacTbio aiicbepr-3asiBku.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Buanmolii yactu aiicbepr-3asBku nokynarens.
o public_order_id_sell - Homep Brgumoit Yactu aiicbepr-3asiBku npogasLa.
2. MpuBaTHble AaHHble TPaHCAMPYOTCA B MoNAsx ¢ npedhukcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - aeHTUMKaLMOHHLIA HOMep Bceli aiicbepr-3asBku.
o private_amount - KofiM4yecTBO KOHTPAKTOB B ONepaLuu co Bceli ancbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecs KonM4yecTBO KOHTPaKTOB BO BCeil aiicbepr-3asBke.
o private_action - [lelicTBue B OTHOLLEHUW BCeli aicbepr-3asBku.
¢ Tabnuubl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTudmkaTop BCe aiicbepr-3anskn nokynarens.
o private_order_id_sell - iageHTUchmkatop Bceii alicbepr-3asiBkv npogasLia.

BHumaHume! B cyuiecTBytowmx nonsx tabnuw, ceovx 3asBoK 1 caenok: id_ord, xamount, xamount_rest, action, id_ord_buy v id_ord_sell
- AN aiic6epros Takke TPaHC/IMPYIOTCA AaHHble NO BCeli alicbepr-3asBke.

Hwxe npvBeaeH NpMmep 3anucy B NOTOKE BbICTAB/IEHUS U MaTuuMHra avicbepr-3asBkum ¢ amount=1000 v BuAMMOl YacTblo, paBHoi 100

(6e3 chunsTpaumm):
public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private_ | private_ |private_| comment
order_id| amount |amount_| action code |order_id | amount |amount_| action
rest rest
101 100 100 1 312 |2019-01-11| 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58
102 1 1 1 312 (2019-01-11| 1 PJ99888 102 1 1 1 Add standard
14:56:58 Order
103 250 250 1 310 (2019-01-11| 2 FS01020 103 250 250 1 Add standard
16:58:58 Order
101 100 0 2 312 |2019-01-11| 1 |ODO01123 101 100 900 2 Match Iceberg
16:58:58
103 100 150 2 310 |2019-01-11| 2 |FS01020 103 100 150 2 Match
16:58:58 standard Order
102 1 0 2 312 (2019-01-11| 1 PJ99888 102 1 0 2 Match
16:58:58 standard Order
103 1 149 2 310 (2019-01-11| 2 FS01020 103 1 149 2 Match
16:58:58 standard Order
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public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private | private_ |private_| comment
order_id| amount |amount_| action code |order id | amount |amount_| action
rest rest
104 100 100 1 312 (2019-01-11f 1 |ODO01123 101 100 900 3 Pop-up
16:58:58 Iceberg
104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58
103 100 49 2 310 [2019-01-11| 2 |FS01020 103 100 49 2 Match
16:58:58 standard Order
105 100 100 1 312 {2019-01-11| 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg
105 49 51 2 312 (2019-01-11f 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58
103 49 0 2 310 (2019-01-11| 2 FS01020 103 49 0 2 Match
16:58:58 standard Order
105 51 0 0 312 |2019-01-11| 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicHeHus k Tabnuue:

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

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

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

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

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

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

» [Nanee knueHT ODO01123 cHsin alicbepr.

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

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

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

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

B aHOHMMHbIX NOTOKax 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6l'IVI'-IHbIe nonsa, Tam Bcerga ToJ/ibko BuanMas 4actb a|7|c6epr03.
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BHumaHue! O6pallaem BHMMaHWe, YTO cTapble nons id_ord, xamount, xamount_rest, action, id_ord_buy v id_ord_sell octaBneHsl B noTo-
Kax CBOMX 3aBOK ¥ CAENOK A1 COXpaHeHWsi 06paTHO/i COBMECTUMOCTH, 1 Yepes ABa penusa 6yayT yaaneHbl. B aHOHMMHbIX NOTokax aTu
e nons 3aMeHeHbl Ha BapyaHT ¢ npedinkcom "public_" yxe B Bepcun 6.5 6e3 coxpaHeHusi 06paTHOli COBMECTUMOCTY.

2.3.5.2. Onepauuun Hap, alic6epr-sasaBKkamu

Bo3MOXHbI cnegytlowme onepaunn Hag ancoepr-3asiBkamu

[o6asnexve 3asaBku (komaHga IcebergAddOrder).
YnaneHue 3anBku (komaHaa IcebergDelOrder). KomaHga moxeT oTpabaTtbiBaTh kak no public_order_id, Tak n no private_order_id.

M3meHeHne 3asBku (komaHaa lcebergMoveOrder). KomaHga MoxeT oTpabatbiBaTth kak no public_order_id, Tak 1 no private_order_id.

BHumaHue! KomaHgb! IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6otatb TO/bKO, €CIM BUAUMASA YacTb C Takum
HOMEpPOM elle ecTb B cucTemMe (He Gblna cBefeHa), B NPOTUBHOM cryyae GyaeT BO3BpalleHa owwmbka 06 OTCYTCTBUM 3asBKW C TakuM
HoMepoM. [oToMy pekomeHAyeM paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

2.3.5.3. CmeHa naeHTU(hUKaTopoB 3asiBOK NMpU onepauusax Hap alic6epr-sasBKoi

Mpu BbICTaBNEHUN aicbepr-3asBKkn y Hee ngeHTudmkaTop sugmumont yactu (public_order_id) n Bceit alic6epr-3asBku (private_order_id) co-
Brnagaet. [pu BCNIbITUM HOBOW YacTu el npucBamBaeTcs HOBbI ngeHTudmkatop (public_order_id), ngeHtudpmkarop Bcein aincbepr-3asiBku
He MeHsieTcs. Mpu n3meHeHnn alicbepr-3anBky (Move) y Hee BbICTaB/ISIETCA HOBbIN private_order_id.

[ina MHoroaHeBHbIX (GTD) alicbepr-3asiBok Npy NepeBbICTaBEHUN B BEYEPHWIA KNIMPUHT BbICTABNSETCA HOBasA aiicbepr-3asiBka C HOBbIM
private_order_id, y koTopoii B ka4ecTBe ncxogHoli 3asBku (none id_ord1l) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3assku.

MprMep M3MEHeHs MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Hag alicbepr-3asBKoii:

Onepauus public_order_id public_action private_order_id private_action id_ord1l
[o6asnexve 100 1 100 1
CsefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MepesbicTaBneHve B BK 1106 1 1106 1 100
Mepensuxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus1 Kk Tabnuue:

[lo6aBneHue - fobaBnseTcs aicbepr-3asska (private_action=1) ¢ ugeHtudnkaropom private_order_id=100 n Homepom BUANMOI YacTu
public_order_id=100.

CBepfieHMe B cAefiKy - CBEJieHVEe BUAVMMOI YacTu aiicbepra (private_action=2) c 3asBKOV BCTPEYHOrO HanpasieHuns.

BcnnbiTMe HOBOW 4acTu - npyu BCMAbITUM HOBOW uactu (private_action=3) el npucBavBaeTCA HOBbIi UAEHTUMKATOP
public_order_id=105, ngeHTudmkaTop BCeil aiicbepr-3asiBkn He MEHsSIETCS.

MNepeBbicTaBneHne B BK - npu nepeBbicTaBneHuy B BeHepHWiA KIMPUHT BbICTABASETCA HOBas alicbepr-3asBka (private_action=1) ¢
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxoaHoi 3assku (mone id_ord1=100) yka3biBaeTcs private_order_id camoi nepBoii
aiicbepr-3asBku.

MepepaBwxka (Move) - Npy NepeaBKKe aincbepr-3asnBkM NPOUCXOAUT yaasieHne cTapoii 3asBku (private_action=0) 1 so6aBneHne HOBOWA
(private_action=1) c HoBbIM private_order_id=1200.

3HaueHus "public_action™:

0 - 3asaBka ynaneHa
1 - 3asBka gobasnieHa

2 - 3asiBKa cBefieHa B cAenky

3HaueHus "private_action":

0 - 3asBka yganeHa
1 - 3asBka gobasneHa
2 - 3asBKa cBefieHa B CAeNKy

3 - BcnnbITe HOBO BUAMMOI YacTu

2.4. NocTaBKa aKTUBOB U 3Kcnupauusi onumMoHoB

24.1.

MocTtaBKa no pblouepcam

B paspese NocTaBku (hblouepchl 6bIBaOT TPEX TUMOB:
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* PacueTHble hblodepchbl ((hbloYepchl Ha MHAMKATOPbI) — Mo UToram 06paLLeHsi NepedncIsioTcs TOMbKO AeHeXHble CPeACcTBa B pasMepe
pasHWLbl MEXY CTOMMOCTLIO OTKPbITUS NO3WLMM 1 TEKyLLEel pacyETHOM LieHol akTuBa. MNocTaBka 0thopMsieTcss TEXHUUECKON CAeKo
3aKpbITUS NO3ULMK, KOTOpasi B Tab/nuLe CAEN0K NOMeUYaeTcs cneumanbHbIM NPU3Hakom B nonsix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen Tunbl cAeNoK, (PopMMpyeMble Npu UCTIONIHEHUN U UCTEYEHWI (DbIOYEPCOB 1 OMNLMOHOB).

» ToBapHble dbloyepchl (hbloYepchbl Ha peasibHble akTUBbI) — MO UTOram o6paLLeHNs NePeYncISITCA COOCTBEHHO aKTVBbI U AeHeXHble
cpeacTsa. [ocTaBka 0hopmaseTcs TEXHUYECKOW CAENKON 3aKpbITUS NO3uLMK, KOoTopas B Tabnuue CAenok noMevaeTcs cneuyasibHbIM
npu3HakoMm B nonsx xstatus_sell n xstatus_buy.

* ®bloyepchbl Ha akumMm — npw NocTaeke No3uums No bloyepcy nNpespaLlaeTcs B NO3uLMI0 Ha pbiHke T+ B cekTope "OCHOBHOM pPbIHOK"
MockoBcKolt 6upxu. MNocTaBka 0hOPMISETCA TEXHUYECKON CAEMNKOW 3aKPbITUS NO3MLMW HA CPOYHOM PbIHKE U CAENKON OTKPbITWSA NO3n-
Uun Ha pbiHKe T+. Caenka 3aKkpbiTvs NMo3vLUMK Ha CPOYHOM pbiHKE B Tabnuvue caenok nomevaeTcs cneuuasibHbIM NPU3HAKoOM B MOMAX
xstatus_sell n xstatus_buy. Chenka oTkpbITUA NO3ULMKN Ha pbiHKe T+ co3gaéTcs B cucteme ASTS hoHAOBOrO pbiHka. bonee nogpo6bHo
cM. noapasgen "Peanusaumsa nocTaBkun hbOYEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA Ha (DOHA0BOM pbIHKE (pexum T+2)".

2.4.1.1. Peannsayus noctaBku (pbHOUEPCHbIX KOHTPAKTOB CPOYHOIO pPbiHKa Ha (pOHA0BOM pbliHKe (pexum T+2)

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

B KnupwuHrosoii cucteme SPECTRA 3a kaxaoin 6pokepckoli ovpmoii, KoTopas XenaeT NpoBoAUTb MOCTaBKy, MO 3asBIEHNI0 YUYacTHUKA,
3aKkpennseTcs Kog pMbl ¥ TOPrOBO-K/IMPUHIOBLIN CHET (ganee — TKC), 3apernctpvpoBaHHblie B TOProBO-KMPUHTOBOI cucteme (hoHA0-
BOrO pbiHKa (ganee — ASTS ®P), c ykasaHMeM KOTOPOro AO/MKHbI ObITb 3aK/ueHbl cAenkn T+2 B LieNsX UCNOMHEHUs 0653aTenbCTB No
hbloYEPCHBIM KOHTPaKTam. 3a KAMEHTCKUM pasfesioM perncTpa yyeta nosunuuii MoXeT ObiTb 3aKkpennéH otaenbHblii TKC u kog, KnveHTa,
3aperncTpmpoBaHHoro B ASTS OP.

3apaHee no 3asaBneHnto YyactHuka peructpupytorcs B SPECTRA Tpu TKC ®P (T.H. "no6umble” TKC): oauH 451 yyeTa COBCTBEHHbIX 0651-
3aTeNbCTB, OAVH A5 yyeTa 0653aTeNbCTB KNNMEHTOB, OAUH ANA yyeTa obasaTtenscts AY. "liobumble" TKC npukpennsoTcs K B® cootseT-
CTBYIOLLLETO TUMa MO YMOTYaHMIO.

Cpaenkn T+2 3akntovatotca B ASTS ®P Ha otgensHom pexume ToproB (SPEQ) ¢ kogom pacuéToB Y2. Caenka 3akntovaerca mexay HKL,
1 YHaCTHVUKOM TOProB qhOHJO0BOrO pbiHKa. HMKakoro A0NoMHUTEIbHOTO NOATBEPXAEHMS OT yYacTHVKa TOProB (OOHA0BOTMO pbiHKA He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/o4YeHa No NpUYMHE OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NpUBA3KKU K chupme n TKC,
YyacTHukom Ao 15:00 MCK TekyLluero AHsi fo/mkeH BbiTb 3aKpennéH 3a COOTBETCTBYHOLLEV 6pokepckoii dvpmoli felicTByrowmii TKC OP.
Ecnu fo 15:00 MCK YyacTHuk He 3akpennset felicteyrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/iioueHbl ¢ ykasaHmem "niobumoro”
TKC cOOTBETCTBYHOLErD THMNa (COBCTBEHHDIW, KNMEHTCKWIA, [Y). Ecnu caenkn T+2 He MOryT 6bITb 3ak/IlOYEHbI C YKasaHnem "nobumoro”
TKC (OH Takxe He ykasaH Wan yKasaH HeBEpHO), TO 06513aTeNbCTBa y4aCTHUKA KIMPUHIa No nocTaBke Mo dibloyepcy Ha akuum B Yactu
no3unumii AaHHo B cunTaloTCA HEBbINOMHEHHbIMU, U B3UMaeTCs LWTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloYepcam.

Mocne 3aknoveHns CAeoK NocTaBKu NO akUusaM B cucteme (hOHA0BOIO PbIHKA, B C/lydYae [A0CTaToO4HOCTM 06ecrneyeHns nog COBOKYMHYI0
no3uumio Ha pbiHke T+2, chblouepcHas nosnums B cucteMe SPECTRA 3akpbiBaeTtcs, U 06ecneyeHune nog Ty no3uumio ocBoboxaaetcs. B
Cny4yae HegoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYIO NO3ULMIO Ha pbiHKe T+2, diblouepcHas no3unuus n obecneyeHne Nof Heé octatoTcst
3a6/10KMpoBaHHbIMY B cucTeme SPECTRA [0 MOMEHTa UCNO/THEHUSA MapXUHaNbHOro TpeboBaHns Ha pbiHke T+2.

Mocne ncnonHeHns bOYEPCOB Ha akLMKM TEXHUYECKUEe CAEMKM 3aKpbITUA No3numii No blodepcam Ha akLuW TpaHCMpYoTCa B Tabnuue
caenok. ina atux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaB/ieHbl 3Ha4eHus "Chenka ncnonHeHus dbtovepca” (nogpobHee
— cM. pasgen Tunbl caenok, hopmmpyemble Mpu UCMOMHEHUN U UCTEYEHNN hboYePCOB 1 ONLMOHOB). TEXHNUYECKUE CAEMNKN, 3aKpbiBaKOLLMe
dhblouepcHyto No3numio, ByayT Takke 0TobpaxaTbcs B 0T4ETax cpoyHoro pbiHka f04.csv u fut_deal.csv B eHb ux chopmypoBaHus.

Bonee nogpo6Hyo MHhopMaLMio N0 MEXaHN3MY peasin3aluy NocTaBKy Bbl MOXETE HaliTu Ha calite — http://moex.com/s1262

2.4.2. Akcnmupauymsa onyuoHoB

B HacTosAwwmii MoMeHT cuctema SPECTRA nogaepxXvBaeT ameprkaHCKMe ONuUmoHbl Ha dobrodepcsl. Mpu akcnupaumm onupyoHa no3uums no
OMNLMOHY NMpeBpaLLaeTcsi B MO3NLMI0 NO hbiouepcy C LeHO, paBHOM CTpaiiky aKCNMpMPYEMOro onuuoHa. Skcnupaums OnuMoHOB ocylLie-
CTBNSAETCS B KNIVPUHTOBYIO CECCUID. TEXHUYECKM 3KCnmpaLms othopMASETCA CAEMKONM 3aKpbITUSA NO3ULMM MO ONLMOHY U CAEMKON OTKPbITUS
no3uuum no thbrovepcy, KoTopble B TabnuLie cAenoK NoMeyatoTcs cnelyasnbHbIM NPU3HaKkoM B nonsx xstatus_sell v xstatus_buy (nogpobHee
CM. pasgen Tunbl caenok, hopMmpyemble Npu UCNOMHEHUN N UCTEYEHUN (PBIOYEPCOB U OMLMOHOB).

2.4.2.1. flocpo4yHOe UCMNoJIHeHNe U aBTO3KCNUpauma
SKcnupauus onuuMoHOB BO3MOXHA B [iBYX PeXumax:

« [ocpouHas, BbiNosHsiemMas no 3asBKe y4acTHUKa. [okynaTesib MOXeT B /1060i MOMEHT NpeAbsaBUTL NpoAaBLy TpeGoBaHve 06 UcnosHe-
HUM ONLMOHA, NOC/NAB C CUCTEMY 3asiBKY 06 akcnupauum (nogpobHee cM. pasgen Metoa OptChangeExpiration — 3asiBk1 Ha aKCnMpaLmio
ONLMOHOB). 3asBKM Ha IKCMUPALMI0 COBMPAIOTCS B TeUueHVe BCeli TOProBoli ceccum, HO UCMOMHAIOTCA [Ba pasa B ieHb — B NPOMEXy-
TOUHBIA KNIMPUVHT 1 B BEYEPHWIA KIUPUHT.

« ABTOMaTMyeckas, B fieHb 3aBepLUIeHNst obpaLlleHuns onuyoHa. B nocnegHuii aeHb o6patleHns onuyoHsbl, HaxoasLmecs "B AeHbrax” (kon-
Nbl, CTpaliK KOTOPbIX CTPOrO MeHbLUE pacyeTHOl LieHbl (hblodepca, U MyThl, CTpavik KOTOPbIX CTPOro 60s1bLue pacyeTHOW LieHbl dobloyepca),
3KCMMPUPYHOTCA aBTOMAaTUYECKM.

[ins onumoHoB "Ha AeHbrax" (Konsbl 1 NyTbl, CTPaK KOTOPbIX CTPOrO paBeH LiEHEe UCMOHEHNS (hblouepca) aBTOMaTUYECKOE UCTMONHEHNE
OCYLLECTB/IAETCA 4717 MOMOBUHBI OTKPbLITOV OMUMOHHOW NO3uLMK C JaHHbIM CTparikoM. Ecnn BennunHa OTKpbITOW No3vuun SBAseTcs
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HEYETHBLIM YNC/IOM, TO NPU PacyéTe BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONIOB NPUMEHSieTCs okpyrieHune Beepx (0.5=1), ans nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTMYECKas 3KCNMpaLya MOXET OCYLLECTBATLCA KaK B NPOMEXYTOUHbIA, Tak 1 B BEUEPHUIA KNMPUHT (334a€eTCA Ha YPOBHE OMNuu-
OHHOW cepum).

B TOproBoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCsi OT aBTOMATMYECKOI aKCnupaumm — 415 3TOro B CyLUecTBytoLLeli KomaHae "3asBku
Ha akcnupauumio onumoHos" (OptChangeExpiration, none amount) HE06X0AMMO BBECTU KO/IMYECTBO KOHTPAKTOB, SKCNMpaLms KOTOPbIX
HexenaresibHa, Kak oTpuLaTesibHoe (CO 3HaKOM MUHYC).

2.4.2.2. PacueT OMNUUOHHbIX PUCKOB nepeg aKkcnupauueii

CyLlecTByOLWIA a/ITOpPUTM pacuyeTa obecnedeHns nepes aKcnvpauueli MoXeT co3aaBaTb Pe3Kuii Ckadyok 06ecrneueHnst y KAMeHToB. Ans
6osiee rMGKOro ynpaB/eHVst a/ITOPMTMOM B TOPTOBOI cUCTEME BBOASTCA AOMNOMHUTE bHbIE MApaMeTpbl, KOTOPbIE NO3BO/ISAT GPOKEPY camo-
CTOATE/bHO 3a4aBaTb a/ITOPUTM pacyeTa 06ecrneyeHmnst Npy AKCI1paLmMy No ero KIMeHTam.

MapameTpbl cLeHapus aKCnnpauum:

+ exp_clearings_bf - gaHHbIii napametp yctaHaBnueaetca HKL, Ha Becb pbIHOK 1 onpeaensieT (419 ONuMOHHOI Cepum) KOIMUYeCTBO K-
PUHIOBBIX CECCUiA Nnepes aKcnupauyvei, B TEYEHUN KOTOPbIX MO 6GpoKepckoli dimpme Ha4HeTcs 6/10KMpoBaThCA obecneyeHne, NocUnTaH-
Hoe O/1a Bceil 6pokepockoii chvpMbl MO MoAeNM akcnnpaumn. o aaTtsl akcnupaumn muHyc (exp_clearings_bf/2), npumeHnsietcs mogens
BOMATULHOCTW. HOBOE 3HaYeHVe napameTpa NPUMEHSIETCSA TONbKO B BEHEPHIOK WIM MPOMEXYTOUHYHO K/IMPUHIOBYHO CECCUI0.

 exp_clearings_sa - onpefenseT KONMYECTBO KIMPUHIOBLIX CECCUii Nepef aKcnupauueld, B KOTOpbIX GYAET NPUMEHEH cLeHapuii aKkenu-
pauuu Ans pacyeTHOro KoAa. YcTaHaBUBaeTCs U n3MeHsieTcsl HKL, Ha Becb pbIHOK. MpYMEHSIETCS TONbKO B BEYEPHIOKW W MPOMEXY-
TOUHYHO K/IMPYHTOBYIO CECCUIO.

 exp_weight - Bec puck-npoduns ¢ yueTom cLueHapmes aKCnvpaumy.

o exp_weight (client): MoxeT MeHsiTbc 6Gpokepckoil cmpmoli NyTemM nofjays HETOProBOM  LUIHO30BOM  TpaH3aKuumu
OptChangeRiskParameters no kaxgomy KveHTy, NPUMEHAETCA B GNNXANLLYIO KNIMPUHTOBYIO CECCUIO.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCS pacyeTHOV (MPMOI 4Yepe3 [AOKYMEHTOO60pOT C OuMpXeid U  KomaHAoi
ChangeBFParametersNextSession. B Takom ciiyyae napametp exp_weight (broker) npumeHsieTca ans pacyeta rapaHTuiiHoro obec-
neyeHusi 6pokepa, y KOTOPOro BK/IOYEH PEXVM MapXMPOBaHWS HETTO.

o exp_weight_client_default: MoxeT ycTtaHaBnuBaTbCA pacuyeTHON (hMpMOli Yepe3 [OKYMEHTOO60pPOT C 6GupXeid u KoMaHZoW
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napametp exp_weight_client_default npumexsetca Ha Bcex kneH-
TOB 6pokepa, Y KOTOpbIX He yCTaHOBMEH exp_weight (client), To ecTb paboTaeT 415 TakuX K/IMEHTOB Kak 3HaYeHMe No YMOMYaHuio.

B cnyyae, ecnv yyacTHUK He nofan COOTBETCTBYIOLLME PACNOPSXKEHNA HA YCTaHOBKY Beca pUCK-Npodus, Ko BCEM ero KnneHTam 6yayT
NpUMeHeHbl NapameTpbl, yCTaHOB/IEHHbIE NO yMonyaHuio HKLL.

» exp_clearings_cc - onpefenser KonMuecTBO KMPUHIOBbIX CECCUli Nepes, akcnupauwveil, B KOTOpbIX OyAeT NprMeHeH BeC puck-npoduns
exp_weight ansa knveHToB b®. YctaHaBnveaeTcs n nsmeHsietcs HKLL Ha Becb pbIHOK. MpUMEHSIETCS TOMBbKO B BEUEPHIO UM MPOMEXY-
TOYHYIO KNTMPUHIOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBMBaET 6pokepckas hupma nytem nogayn HETOProBoOM LU/THO30BOI TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KOSIM4ecTBO KIMPUHTOBBLIX CECCUIA Nepes aKcnvpaumeli, B KOTOPbIX OyAeT npuMeHeH
Bec puck-npodmnsa exp_weight (broker) gns pacyeta rapaHTuiiHOro obecneyeHnsi 6pokepa B c/yyae Bbibopa pexunma MapXupoBaHnus
HeTTO. VIMeeT NnprmopuTeTHOE 3HaYeHne Hag npeaycTaHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecniv num_clr_2delivery
(broker) meHbLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBnnBaTbCcsi pacyeTHOW OMPMOIl Yepe3 AOKYMEHTOO060pOT C GupXxel 1 KoMaHaom

ChangeBFClientDefaultParametersNextSession. B Takom criyyae napameTtp num_clr_2delivery_client_default npumeHsietcs gns scex
KNMEHTOB Bpokepa, Y KOTOpbIX He ycTaHoBeH num_clr_2delivery, To ecTb paboTaeT A1 Takvx KIIMEHTOB Kak 3Ha4eHne No yMo4aHuio.

2.4.3. Tunbl caenok, opMmupyemblie NPU UCMOMTHEHUN U UCTEYEHUN PbIOYEpPCOB 1 OMNMLMOHOB

Mpu3Haku, BbICTaBMSIEMbIE Y 3a51BOK U CLEMOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka ‘ OnucaHve

Tunbl PbIHOYHbIX 3aABOK

eAuctionStatus Ox1 KoTnpoBouHas 3asBka.
eOppositeStatus 0x2 BctpeuHas 3asska (IOC).
eFOKStatus 0x80000 3asnska Fill-or-Kill.

Tunbl KTMPUHTOBBIX CAEN0K

eNonQuoteStatus 0x4 BHecuctemHas caesika, BkI4as KINpUHro-
Bble, afipecHble, CAeNkn No Horam n caesnkun
1QS.

eExecStatus 0x20 Caenka UcnosiHeHns onumoHa.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

eExpirationStatus 0x80 McTeueHne BpeMeHV XW3HW WHCTPYMEHTA,
(hbtouepca nnn onumoHa.

eDUFlowStatus 0x800 Cpenka nepeHoca 1Y mexay P®.

eOptionLapse 0x800000 Caenka ncteyeHns onuuoHa.

eClearingTrade 0x2000000 TexHunyeckas KMprHrosas caesnka, chopmu-
poBaHHasi BHe TOpros. BeicTasnsercs y Bcex
K/IMPUHTOBbIX CAEMOK.

eFuturesExecution 0x40000000 Cpaenka ncnosiHeHuns dbroyepca.

eChangecCollateral 0x400000000 Cpaenka no konnarepasibHOMy UHCTPYMEHTY.

elgsOrder 0x800000000 3asBka unu cgenka cuctemsl 1QS.

eRfsOrder 0x400000000000 3asBka nnm cgenka cuctemol RFS.

AppecHble 3asBKU U CAeNKN

eTransferClientPosition 0x8 Mpu3Hak NnepeHoca no3uumin mexay 6.

eAddressStatus 0x4000000 Mpu3Hak agpecHoii 3asBKX, aapecHoi caen-
Kn, caenku 1QS wnn 3ansku, dopmmnpyemMoi
no pesynbraram NpoBepkn KOTUPOBOK I1QS.

eTransferSource 0x200000000 Mpu3HaK UCTOYHMKA MepeHoca No3nuni me-
xay bo.

Onepauuun Hag, cBA3KaMu

eREPOBackStatus 0x4000 Mpu3Hak onepauun Haf BTOPOWA HOrol CBSI3-
Kn.

eStrategy 0x8000000 Mpu3Hak 3aaBKv Unu caenku no cesaske. Cta-
BUTCA Y Onepauuii Haf Horamun CBA3KK.

Apyroe

eDontCheckMoney 0x10 He npoBepaTb o6ecneyeHne no KAMEHTCKO-
MY YPOBHIO.

eDontCheckLimits 0x200 He npoBepsTb MMMUTLI NO OMNLUOHAM.

elLastRecStatus 0x1000 BuT KOHU@a TpaH3akuuu.

eOppositeOrderTailDeleteDueToCrossTrade | 0x20000000 YpaneHue 3asiBKM Npu Kpocc-caeske.

eCODBulkDeleteOperationStatus 0x100000000 YpaneHue asnsetcs pesynsratom COD.

eFineOperationStatus 0x1000000000 [MpocTaBngeTcsa nNpu CHATUM 3asBKN B pe-
3ynbrate wrpadga B 1QS.

eUKSBulkDeleteOperationStatus 0x2000000000 lMpu3Hak CHATMA 3as8BOK NO KOMaHze
UserKillSwitch

eNCCRequest 0x4000000000 Mpu3Hak Toro, 4To onepauns SBNseTca cnen-
cTBUEM nogayu nopy4veHus HKL,

eNCCBulkDeleteOperationStatus 0x8000000000 Mpu3Hak cHATMSA 3a8BOK MO KOMaHAe
DelOrdersByBFLimit

eLigNettingRF 0x10000000000 Mpu3Hak 3as8BKM UK cAenkun, chopMmmnpoBaH-
HOW B Npouecce NMKBUAALMOHHOMO HETTUHra

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

ePassiveSide 0x40000000000 MaccmBHas cTopoHa B cAenke. 3asiBka 13
CTakaHa, y4acTByloLLas B CAeske.

eSynthetic 0x200000000000 MpW3HaK CUHTETUYECKON 3asiBKU.

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

eOperatorinputSA 0x1000000000000 Mpu3Hak 3a8BKM UK CAenKn, CPopMUpPoBaH-

HoI Npu G10KMPOBKe No PacyeHoMy Kogy

[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. MMpOMEeXyTOUHbIN KITUPUHT

BHyTpuW AHEBHOI TOProBOIA Ceccumn CyLLeCTBYET NepepbIB, KOTOPLI B peanbHoli cucteme SPECTRA gantes ¢ 14.00 go 14.05 no MOCKOB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXoAUT NPOMEXYTOUYHAsA KNMPUHroBas ceccusi (MPOMEXYTOUHbIA KNUPUHT). MpomexyTouHas K-
PUHroBasi ceccust HyXxHa A5l Toro, Ytobbl 3adMKCMpoBaTb B cepeiHe [HA HOBblE PaCYeTHble LieHbl MO MHCTPYMEHTaM U NepeyncinTb
BapuaLMOHHY0 MapXy Mexzy y4acTHUKaMu KIMpUHra.

B NPOMEXYTOUHBIA KIMPUHT USMEHSIOTCS:

» PacyeTHble LeHbl MHCTPYMEHTOB, MO KOTOPbIM GblIM TOProBble Onepauuu B Nepuoj BeYEPHUX TOProB U NEPBOI NOMOBUHbLI AHEBHbIX
Topros. CTapble 1 HOBble pacyeTHbIE LieHbl 0TOBpaXxatoTcs B cneumasbHbix nonsx Tabnuy fut_sess_contents v opt_sess_contents notoka
FORTS_REFDATA_REPL.

» CsobogHble cpefcTBa K/IMEHTOB NOC/e pacyeTa 1 NepeyncieHns BapuaLyoHHOW Mapxu. MNepeyncieHHas BapmauyoHHas Mapxa oTo-
6paxaeTcs B cneyuasnibHbIX Nonsx Tabnuupl part notoka FORTS_PART_REPL.

B NpOMEXYTOUHbIA KITUPUHT HE N3MEHSIIOTCS:
+ Pa3mep NMMWTOB NO UHCTPYMEHTaM.

» CocraB TOProBbIX UHCTPYMEHTOB. YAasieHne CTapbiX MHCTPYMEHTOB U ,D,06aBl'IeHVIe HOBbIX OCYLLEeCTB/1AE€TCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOW KJINPUHT

OCHOBHOI# KIMPWHT NPOBOAWTCS MO OKOHYaHMM TOProBOiA ceccuu B nepuog ¢ 18.45 o 19.00 MOCKOBCKOTO BpeMEHW. B npouecce KampuHra
BbINOJTHSETCA:

 Pacuet 1 hukcaums pacyeTHbIX LieH MHCTPYMEHTOB Mo UTOraM BCeil TOproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyioHHOV MapXu Mexay y4acTHUKaMU.
* YaasieHne TOproBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM OGPALLEHWS], U f,O6AB/IEHNE HOBbIX TOPrOBbIX MHCTPYMEHTOB.

+ OGHOBNEHVE MHOPMALMMN O KIMEHTaX, GPOKEPCKMX U PaCUETHLIX hrpMax MyTem yAaneHust cTapoii MHhopMaLmm 1 3aKauku HOBbIX
[laHHbIX U3 KUPUHTa.

[Mocne 0CHOBHOIO KNMpUHra npon3BoAnTCA reHepaLma 1 pacchl/ika OTHETOB MO UToram TeKyLIJ,eVI TOpI'OBOVI ceccun.

2.5.4. Oco6eHHOCTU NOBeAEeHUs pa3HbIX CYLLHOCTEN B cMCcTeMe NPy Ha3HaYeHUU HOBOW Top-
roBoii ceccum

2.5.4.1. CnpaBoYHaAa U cecCMOHHaA MHdopmayus

Mpy Ha3HaYeHUM HOBOW TOProBOW Ceccun AaHHble U3 CNpaBOoYHbIX Tab/uL, B KOTOPbIX CYLLECTBYET NpuBs3ka K HOMEpY Ceccrmn 3aKaunBa-
10TCSA BHOBb U3 K/IMPYHra C ykazaHMeM HOBOTO HOMepa TOproBoli ceccuu. B cnpaBouyHble Tabnuvubl, B KOTOPbIX HET NPUBSA3KM K HOMeEpY
ceccum, npucbinaeTcs Habop N3MeHEHWIA, TO ecTb [06aBNSAIOTCA HOBbIE 3anvcK, NOSBMUBLUMECS AJ151 HOBOV TOPrOBOW ceccuu, U yaansaiTcs
3anucy 4ns 06bEeKTOB, KOTOPbIX HEe J0/MHKHO ObITb B HOBOI TOProBoii ceccumn.CnpaBoyHblie Tabnvubl — 370 Tabmubl, NPUXOASLLME B MOTOKE
FORTS_REFDATA_REPL. /Torom Bcex 3Tux n3MeHeHwuin aBnsetcsa gobasneHve B Tabnuy session 3anucy ¢ HOBbIM HOMEPOM Ceccum.

2.5.4.2. leHbrn n nosnuuun

Mpun cMeHe TOProBoii ceccum Hhopmaums o cpeacTBax, MMMUTaX 1 NO3NLMAX KMEHTOB OGHOBAETCH B peXMME NPYMEHEHNS 06HOBEHWIA,
TO €CTb MEHSIOTCA TOJILKO Te 3arucu, B KOTOPbIX BO BPeMS KIMPUHra peasibHO Npousowwnn uameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.4.3. 3aABKU U caenku

OcHoBHas Toprosas nHopmaums (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL 1 FORTS_DEALS_REPL) coxpaHsieTcs, T.e.
[0 HOUW TEKYLLEero AHA B pennvkauum OCTYMHbI 3asBKU U cAesKu, caenaHHble Ao 19.00 B TEKYLLYIO TOProByt CECCUIO.

Mpy cMeHe TOProBOi CECCUM NMPOUCXOAUT aBTOMATUUYECKOe NepeBbLICTaB/IEHNe MHOTOAHEBHbBIX 3asIBOK, jaTa UCTEYEHUS KOTOPLIX ELLe He
HacTynuna, nyTeM yAasieHust cTapoii 3asiBK1 1 [06aB/eHNst HOBOI (C HOBbIM HOMEPOM). YUUTbIBasi, UTO B pensiuky B Tabnuuy orders_log
MHhopMaLms 06 3TOM He NpefaeTcsi, KIMEHTCKas CUCTEMA J0/MKHA GbiTb YCTpOEHa CeaylLyM 06pasoM. Mpy o6HapYXeHWU HOBOTO
HOMepa TOproBoii ceccun B TaGNMLE SeSsion, KIMEHTCKAsi cucTeMa Ao/MkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOpble Y HEee COXPaHUINCh B
namsT¥ [0 3TOro, U "CyLlaTh" pensiuky Ha NpeaMeT NosiB/IeHUs HOBbIX 3asiBOK, C YKazaHWeM HOBOTO HOMepa TOProBoii ceccui.

2.5.4.4. HCTpYyMEeHTbI

Mpy cMeHe TOProBO CEccUM MPOMCXOAUT yAa/eHWe TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM o6palleHusi, U fo6asneHue Ho-
BbIX TOProBbIX UHCTPYMEHTOB. CyLLIECTByeT NpaBuio — HOBLIMW MHCTPYMEHTaMK Hefb3si TOProBaTh B BEUEPHIO TOProBylo ceccuio (C
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19.00 po 23.50), Npu 3TOM AaHHble UHCTPYMEHTbI MPUCYTCTBYIOT B cUCTeMe, MHhopMaLma No HUM NPUXoamT B pensivke. B Tabnuuax
fut_sess_contents 1 opt_sess_contents Takne NHCTPYMEHTbI NOMeYeHbI CrneLnasibHbIM NPU3HAKOM.

2.5.4.5. MNoToku pennmkaumm

Ha rpaHuLie TOproBbIX CECCU MOTOKM PENIMKALMM MOTYT BbITh LITATHBIM 06PA30M 3aKpbIThbl I NEPEOTKPbITbI 3aHOBO CepBepamy TOproBoil
CUCTEMbI, NPX 3TOM MO HEKOTOPbLIM NMOTOKAM MOXET NPUITW YBEJOM/IEHNE O CMEHE HOMEPA XU3HU CXEMbI.

B HacTosALMii MOMEHT, 6€3 CMeHbl HOMepa XU3HW MOTYT NepeoTKPbIBATLCS CMeAyHoLLMe NOTOKN:
* [1OTOK C 06LMMY PbIHOYHBLIMK AaHHbIMM FORTS_COMMON_REPL.

* [MOTOK C TekyLWMMY 3HaYeHnsaMn sonatunbHoctn FORTS_VOLAT_REPL.

* [OTOK C TEKYLLUMMMN 3HAYEHMSAMY BapuaLmoHHoi Mapxn FORTS_VM_REPL.
MOTOKM, KOTOPbIE HE NEePEOTKPLIBAKOTCS:

* MoTok co cnpaBoyHoi MHdopmaumeih FORTS_REFDATA_REPL.

« [oTok c Toprosoi nHdopmauuein FORTS_TRADE_REPL.

* [MoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* ToOTOKM arperpoBaHHbIX CTaKaHOB.

« Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL
 [MoTok 6upxesbIx MHAekcoB RTS_INDEX_REPL.

- Motokn FORTS_MISCINFO_REPL 1 FORTS_CLR_REPL.

2.5.5. icnonb3oBaHWe MeXaHU3Ma CUHXPOCOOLITUI AJ/1s1 NO/TyYeHUA KOHCUCTEHTHOro COCTOoS -
HUA JAaHHbIX B cCUCTEME

Ecnn gns paspabarbiBaeMoii CMCTEMbI KPUTUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [JaHHbIX B
TOProBOW CUCTEME Ha HEKOTOPble «BaXHble» MOMEHTbI BPEMEHM, TO Takas cucTema [o/MKHa MCMOo/b30BaTb MEXaHU3M CUHXPOCOOLITHIA,
OOCTYMHbIA HaumHas ¢ Bepcuu 3.8.2 cuctembl SPECTRA. 1518 CUHXPOHU3ALUMUN JOCTYMHbI C/iefytoLiMe COCTOSIHUS TOProBOW CUCTEMbI:

» [aHHble Ans HOBOW TOProBOM Ceccumn 3akadyeHbl U paccunTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHM)

* Havano npomexyTo4yHoro kmpuHra (14:00, MOCKOBCKOro BpeMeHw)

» [leHexHble cpeacTsa nocse NPOMKINpUHra nepepaccumtanbl (~14:01:30, MOCKOBCKOro BpeMeHu)

* Bce pacueTHble npoueaypbl B NPOMK/MPUHTE 3akoHYeHb! (~14:02, MOCKOBCKOTO BpemeHM)

* Hauano ocHoBHoro knupuHra (18:45, MockOBCKOro BpemeHM)

» [laHHble nocne OCHOBHOIO KNpPUHra nepepaccymTaHbl (~18:49, MOCKOBCKOro BpEMEHN)

* Pa3gsuxka IMMUTOB 3aKOHYEHa (B TevyeHne TOpFOB)

[N yBeJOM/IEHNSI BHELLHUX CUCTEM O HACTYM/IEHUN ONPeaesieHHOro COCTOsIHIUS TOProBoli CUCTEMbI, B MOTOKM penivkauum ao6asnseTcs
HoBas Tabnuua sys_events cneaytouero hopmara:

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none nNogcMcTeMbl penvkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkawmm
event_id i8 YHUKasbHbI naeHTUgMKaTop cobbITHA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
event_type i4 Tun cobbiTus

message c64 TekcToBOE onucaHne

Ta6nuua [o6aBnseTcs B CeaytoLue noToku pennkaumum:
+ FORTS_TRADE_REPL

* FORTS_INFO_REPL
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FORTS_PART_REPL
FORTS_POS_REPL
FORTS_REFDATA_ REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL

FORTS_FEERATE_REPL

MpaBuna CUHXPOHU3ALUMM AaHHbIX CeaytoLue - Npu HaCTynAeHUn 1106aNbHOTO CoBLITUS B TOPTrOBOI CUCTeMe, Noc/e reHepaLlun BCex
[aHHbIX N0 3TOMY CO6bLITVIO BCEMM NOACUCTEMAMMU TOProBOW CUCTEMbI, B Ta6MLbl Sys_events BCTaB/SETCS 3anUCb C OAHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COBbLITUS:

1 (session_data_ready) - 3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOM CUCTEMbI B TOProBYtO Nepes, HayasioM HOBOW TOProBoOiA ceccuu;
CO6bITVA faHHOro TNa TPaHCIMPYIOTCS BO BCEX MOTOKaXx, e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B NPOMKAVPUHTE 3aKOHYEHbI; COObITUS AHHOT0 TNa TPaHCMPYHTCA BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbl AaHHbIE MOC/IE OCHOBHOIO K/IMPWHIA; TPaHCANPYHOTCA TONbKo B notoke FORTS_CLR_REPL

4 (intraday_clearing_started) - Hauyaf0 NPOMKINPUHTA; COObITMA AaHHOro TuNa TPaHC/IMPYHOTCA BO BCEX NOTOKax, rge ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4a/i0 OCHOBHOIO K/IMPWHIa; COGLITUS AaHHOro TuMna TPaHC/AMPYIOTCA BO BCEX NOTOKax, rAe ecTb Tabnuvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of _limits_finished) - pa3aBmkka nMMUTOB 3aKOHYEHA; COOLITUA AaHHOIO TMNa TPaHCAMPYHOTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - neHexHble cpefcTBa nocae NPOMKAVPUHIa nepecymTaHbl; COObITUA AAHHOIO TUMNa TPaHC/IMPYTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHeLlwHAs cnctema, MOXeT NognMcaTbes Ha nonyyeHve Tabnuupbl CobbITUIA BO BCEX MHTEPECHbIX e/l NOTOKax pennkaumm n nonyymTb yse-
[OM/IeHMe 0 TOM, KOrAa AaHHble roToBbl. Bo BCcex NoTokax pensimkauy 3anicy B Sys_events, OTHOCSLLMECS K OfHOMY COGbITWIO B TOProBOA
cucteme 6yayT UMeTb ofuHakoBblli event_id. B nonsx sess_id n message BbigaeTcsi paclumMpeHHas MHopMaums — HoMep HOBOW nMnn
TeKyLLel TOProBoli ceccum U TEKCTOBOE coobLeHne. Obpallaem 0cob0oe BHUMaHNe Ha TOHKOCTY:

2.5.6.

He rapaHTupyeTtcst N AEHTUYHOCTb 3Ha4YeHW cryxe6Hbix noneii repliD, replRev B pasHbIX NOTOKax pensvkaummn st OgHOro 1 TOro xe
C06bITMA. OpUeHTUPOBAaTLCSA CTOUT TOMbKO Ha event_id.

YBegomneHue B sys_events npuxogut MOC/IE Bcex AaHHbIX, B YACTHOCTU 3TO O3HAYaET, YTO B peXMMme MoNyvyeHus AaHHbIX on-line
BHELLHAA CUCTEMA MONYYNUT CHayasia caMmu HOBble laHHble, HanpuMep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBYIO CECCUIO UM NEePEHECEHHbIe
B HOBYIO CECCUI0 MHOTOZHEBHbIE 38ABKM, a y)e NoTOM — yBeJOM/IEHNE B SyS_events.

PacnucaHune UrpoBbIX U TECTOBbIX TOProB

MomnMo peasnbHol ToproBoii cucteMbl SPECTRA, cyllecTByeT Urpoeast cucteMa 1 ABe TecToBbix cuctemsl: TO - ¢ Bepcuein TC, aHano-
TMYHOW peanbHoii cucteme SPECTRA, n T+1 - ¢ aHanoruyHoii peansHoin cucteme SPECTRA unu cnepytoleii sepcuein TC.

PacnvcaHvie paboTbl UTPOBOI CUCTEMBI:

BeuepHssa Toprosas ceccus: 16:00 - 22:00.
YTpeHHaa Toprosas ceccus: 06:00 - 08:55.
OcHoBHas Toprosas ceccus: 09:00 - 15:45.
MpomknvpuHr: 13:00 - 13:05.

KnvpuHr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbix cuctem TO 1 T+1:

BeuepHssa Toprosas ceccus: 14:15 - 23:50.
YTpeHHaa Toprosas ceccus: 06:00 - 06:14.

OcHoBHas Toprosas ceccus: 06:15 - 13:45.
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e MpomkanpuHr: 11:00 - 11:04.
e Toukun X gnsa noctasku: 13:00, 13:15.
* [MocTtaska: 13:30 - 14:00.

MonHoe pacnucaHvie ceccuii Takke MOXHO MOCMOTPETL B Tabnuue session notoka FORTS_REFDATA_REPL wnn B TepMuHane B Tabnuue
"Ceccun”.

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

2.6.1. FapaHTUiiHOE OGecneyeHue

PeanunsoBaHHasa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasIbHOW CTEMNEHU CHU3WUTbL PUCK HEUCMOJSTHEHNS
0053aTeNbCTB M OCYLLECTBATh HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOTO prcka NO3WLMIA KaXXAoro yyacTHUKa. 4poM crcTembl ABnsieTcs
anropuTM pacuyéTa rapaHTuiiHoro obecnedenus (initial margin, ganee 'O) nog, OTKPbITbIE NO3ULUM U 3aSIBKW, YUNTbIBAEMble Ha NO3ULIMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4acTHUKOB TOProB.

OpHoli 13 KI4YeBbIX 0cobeHHoCTen Cuctemsl YnpasneHns Puckamn SPECTRA aBnsieTcst UCnonb30BaHUe OHMaiH pacyéta obecneyeHus
noZ 3asiBKU 1 NO3uULMK, NPOM3BOAMMOIO B pamKax TOpProBoii TpaH3akuuun. MNpy Takom Noaxo4e MosiBfieHne B CUCTEME HeobecrneyeHHbIX
3as1BOK U CAEMNOK NPaKTUYeCKN NCKoYaeTes, T.K. 4OCTaTOYHOCTL 06ecrneyeHns NnpoBepseTcs 40 TOro, Kak 3asiBka NosIBASETCSA B cUcTeme.

[pyroii BaxHoi ocobeHHOCTbI0 CrcTeMbl YnpaeneHust Puckamm SPECTRA siBfisieTcs TpexypoBHEBas cMcTema Nno3vUmMOHHbIX CHETOB.

PacueTHbIli Ko, — CHET BEPXHEro YPOBHS yYacTHMKa KnupuHra (PacyeTHol dovpMbl). PacueTHbIi Kog SIBNSETCA HE3aBUCKMON eauHnLeit
yyeTa cpefCcTB 06ecneyeHmnsi, BHECEHHbIX YYACTHUKOM WU(1/IN) ero KNMeHTaMu, a Takke 3asBOK, NOAaHHbIX B COBOKYMHOCTY MO BCEM cyeTam
HWXHVX YPOBHEW (Cy6-cueTam), NprHaiexaliux pacyeTHOMY KOAY, CAEMOK, 3aK/TH0UEHHbIX Ha OCHOBaHUN 3TUX 3asBOK, Y PE3YNTUPYOLLMX
nosuuuii. Takmum 06pasom, No3uums no l60My NHCTPYMEHTY, yuuTbiBaeMas No pacyeTHOMY KoAy, ABNSETCA HETTO-CYMMOU BCEX NO3uLuii
N0 3TOMY MHCTPYMEHTY, yUuTbIBAEMbIX Ha Cyb-cyeTax.

[lna pacyeTHoro koga onpeaensieTcs BennyvHa MO He3aBUCKHMO OT ApYrX pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyer-
HbIX KOAOB KOHTPONMPYIOTCS LIEHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHusauuei).

Bo BpemMs KNMpYHroBoOW ceccumn No pacyeTHOMY Koy OonpeaensieTcs pasmep Tpe6oBaHuii 1 0683aTenbCTB yyacTHYKa KAMpurHra (Bapuaum-
OHHas Mapxa, KOMUCCHOHHbIE c6opbI 1 Mp.). [N pacyeTHOro KoAa NpPoBePSETCS AOCTATOYHOCTb CPeACTB obecneyeHns Ans NoKpbITUS
TpeboBaHwuii 0.

PacueTHbIli KOZA B 3aBUCMMOCTW OT TOr0, YbM Cpeactea y4nTbiBaOTCA MO HEMY, N 3a yel cuyeT 3akyarTcs CaAEeNnKn, MOXet 6bITb ogHoro
N3 Tpex TUnoB.:

* COOCTBEHHBbIN — 3a CYET yYacTHUKA KNNPUHTa,;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KTMEHTOB U KIIMEHTOB 2-T0 YPOBHA YHYaCTHMKA KNNPUHTa,;

» 1Y — 3a cyeT cpeAcTB, NepefaHHbIX B JOBEPUTENIBHO YNPaB/IEHUE YYACTHUKY KITMPUHTA.

[nsa kaxgoro yyacTHuka knmpuHra (PacueTHoli dovpMbl) OTKPbIBAETCA Kak MUHVMYM ABa pacyeTHbIX KoAa: COOCTBEHHbIA U KITMEHTCKUIA.
WpaeHTndomkaTop pacyeTHoro koga B Toprosoli cucteme SPECTRA — 5 uudip.

Bpokepckasi pupma — cy6-cueT pacueTHoro koga. CUeT crieflyloLLero YpoBHSi, OTKPbIBAEMbI N0 3asiBNEHWI0 yYaCTHUKA KMpuHra (PacyeT-
Hol dompMbl). Bpokepckas ompma NPUHAAIEXUT OAHOMY U TOJIbKO OAHOMY pacueTHOMy Kogy. MpuBs3ka 6pokepckoii (oMpMbl K pacyeTHOMY
KOJY MOXET 6bITb U3MEHEeHa Ha OCHOBaHWW 3asiB/IEHUS YYACTHUKA KIIMPUHTA B KNIMPUHTOBYIO OpraHu3auuio. s Toro, YTo6bl pacyeTHbIit
Ko NoAHVMMancs B Toprosyto cucteMy SPECTRA, 11 o HeMy 6bl1 6b1 BO3MOXEH YUeT 3asiBOK U NO3ULWIA, K pacYeTHOMY KOy [OMKHA 6bITb
npuBs3aHa XoTs 6bl ofHa 6pokepckas dmpma.

B 63k-ochmce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yyeT cpefAcTB ob6ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KNMeHTaMmn Ha KIMeHTCKue pasgesbl 6pokepckoli mpmbl. MIHdopmaumsa o pasmepe yuntbiBaeMOro obecneyeHns gocTynHa B
oTyeTax.

PacyeT BennuuHbl MO No 6poKepckoin hmpMe MPOM3BOAUTCS MO YMOYaHUIO B pexume MnofyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO p1CKa NO3WLWMIA, yUNTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii upmbl. Ons
6pOKepCKoii hpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ans metoga ChangeBFParametersNextSession).
B aToM pexwvme no 6pokepckoit hupme ANs KaKA0ro MHCTPYMEHTa PacCUmUTbIBAETCA NO3ULIMS Kak HETTO-CyMMa No3uLuii No 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoi hvpMbl, @ Takke yYUTbIBaIOTCSA BCe 3asBKU B COBOKYMHOCTU, MOJAHHbIE NO pasgenam aToi 6pokep-
CKOW hMpMbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-NO3NLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpefeneHne BenmunHbl M0
no 6pokepckoii hupme.

Bce napameTpbl MapXupoBaHusi 6poKepckoli hupMbl MOTYT HacTpamMBaTbCs yY4aCTHUKOM KAmpuHra (PacyeTHoW dhMpMoit) C MOMOLLbIO Me-
Toga ChangeBFParametersNextSession.

CneuuanbHas Bpokepckas cupma (Cneub®) — cneunanbHbiii cy6-CcHeT pacueTHOro Koda, aHanornuHblii 06bIYHBIM GPOKepCKUM hup-
Mawm, 1 npefHa3HaueHHbI 415 yueTa cpeficTB 06ecneyeHmns], BHECEHHbIX Ha PACUETHBbIA KOZ YYaCTHUKOM U(UK) ero KIMEHTaMU, U He yuu-
TbIBAEMbIX Ha pasgenax 06bl4YHbIX GPOKEPCKUX (HUPM.
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MHcpopMaLms o pasMepe yunTbiBaemMoro o6ecnedeHnst [OCTynHa B OTYeTax.

Takke y kaxgol Cneub® cyuwecTByeT oguH pasaen, HasbiBaeMblli IMKBUAALMOHHLIM pasgenoM Cneybd. Mo3vumm Ha AMKBUAALMOHHOM
pasgene MoryT co3faBaTrbCsl TO/IbKO HA OCHOBaHUW CAEMOK, 3aK/TH0HaeMbIX KNMPUHTOBLIM LEHTPOM A718 YPErynnpoBaHns HEVCNOMHEHHbIX
YYaCTHUKOM K/MpWHra 06s3aTenbCcTB (Hanpumep, MapXxvnHasibHOro TpeboBaHNs Mo pacyeTHOMY Kogy). YuyacTHuK knnpuHra (PacyeTHas
dhvpma) He MOXET nofJaBaTb 3asBK/ C ykasaHWeM JIMKBUAALMOHHOIO pasgena 3a UCK/YeHNeM 3asBOK, HanpaB/ieHHbIX Ha YMeHbLUeHne
OTKPbITON Ha pasgesnie no3uumn. Takke y4acTHUK KampuHra (PacueTHasi ovpma) MoXeT nepeHocuTb nosuumto (metog TransferClientPosition)
C INKBUAALMOHHOIO pasgena Ha pasferbl Apyrnx 6pokepckux vpm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoil ovpmMbl. CUET HWKHEro YpPOBHS, PerucTpupyemblii No 3asBKe y4yacTHuka. SBnser-
CA MEepPBMYHbIM CYETOM, Ha KOTOPOM YUMTHIBAIOTCS 3aABKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX CAENKW, W OTKPbITble MNO3WLMU — UMEHHO K/MEHTCKMiA pasgen (KOof KAWeHTa) ykasblBaeTcs B TpaH3akuMsaX 00bABMeHUs 3asB-
Kn. Mo 3asBkam M NO3MLMAM, Y4MTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa FO. MapameTpbl MapXupoBaHusi
K/IMEHTCKOro pasgena MoryT HacTpamBaTtbcsi ¢ nomouwbto metogoB ChangeClientParameters, ChangeClientParametersNextSession u
ChangeBFClientDefaultParametersNextSession.

B 63k-ochuce knupuHrosoii cuctembl SPECTRA Mo KNMEHTCKMM pasfenamM BefeTcs yyeT cpeacTB 06ecneyeHnsi, BHECEHHbIX Y4aCTHUKOM
n(unu) ero KNMeHToM. ViHchopmaumsi 0 pasmepe yuuTblBaeMOro obecrneyeHns AOCTynHa B OTHETax.

2.6.1.1. MapxnpoBaHue KaJieHAapHbIX cnpeaos

Map1poBaHue 3asiBOK Mo Ka/IeHAAPHbLIM CNpeaam Ha (blouepc (CBA3KYM), a Takke No3uuuii NPOTUBOMNOOXHOK HANPaBIEHHOCTX MO UH-
CTPYMEHTaM C pa3HbIM/ CPOKaMU UCMOMHEHWS HA 0AVH 6a30BbIl aKTUB (MEXMECSUHbIN CNPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHetTo — BenmnunHa MO onpepgensieTcs Ha ocHoBe 60nbliero MO U3 MHCTPYMEHTOB, BXOAALMX B CNpes;
* HeTTo — BenuumHa 'O onpeaensieTcs, UCXOAA U3 CTaBKU PaccoriacoBaHns LeH Ha UHCTPYMEHTbI, BXOASLLME B Cnpes.
[lns pacyeTHOro Koga Bcerga AeincTBYET PeXum MapXupoBaHusi KasleHAapHbIX CNpeaoB HETTO.

[ins 6pokepckoit HMPMbI MOXHO M3MEHSATb PEXVM MapXMPOBaHWS KasleHAapHbIX CNPefoB TOMbKO, eC/in pacyeT BenymHbl MO ansa 6po-
Kepckoit oMpMbI NPOMCXOANT B PEXMME HETTO. B TaKOM Criydae pexuM MapXvnpoBaHUs KaneH4apHbIX CNpefoB onpesensercs napameTpoM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[NnA  KAMEHTCKMX pas3fenioB  MOXHO U3MEHATb PEeXVMM  MapXupoBaHUA KaneHAapHbiX CripejoB C  MOMOLWb0  napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble TNMMUTbI

TOpFOBbIe JNINMMNTbI OrpaHnyMBatOT BO3MOXHOCTb y4aCTHUKa I/I(I/I]'IVI) €r0 K/IMEHTOB 06BbABNATL 3asBKU U OTKpbIBaTb NO3NLIMK Ha NO3ULMOHHbIX
cyetax.

ToproBbIii IMMUT MO PACYETHOMY KOZY ONPEAENISIeTCs, UCXOASA U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTM CPefCcTB 06eCneueHus, yUnTbIBaeMbIX
Mo pacyeTHOMY KOZy, T.e. COBOKYMHOIi CTOMMOCTY CpefCcTB 06ecneyeHusi, yunuTbiBaeMbIx Mo Bce Cy6-cueTaM pacueTHoro koga. B kayecTse
CPeACTB 06ecneyeHst MOTyT BbICTynaTb poccuiickue py6iu, MHOCTpaHHasi Ba/ltoTa U LieHHble Gymaru.

M3MeHWTb TOProBbIi TMMUT Ha PacHeTHOM KOAE MOXHO TO/MbKO NyTeM BBOAA, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. [JJaHHble one-
paLuu coBepLIaTCA Ha OCHOBaHWK MOPYYEHWiA, NOAABaEMbIX YHACTHUKOM B K/IMPUHIOBYHO OpraHM3aLuio, pacyeTHbIii Aeno3utapuii no-
CpeAcTBOM COOTBETCTBYIOLLMX CUCTEM 3/1EKTPOHHOTO JOKYMEHTO060POTA, a Takke B pyrme pacyeTHble opraHM3auum (B ciyyae BHECEHUS
cpeacTB o6ecneyeHust). Takke BO3MOXEH NepeBos, CpeacTB o6ecneyeHnst, yunTbiBaeMbIX B POCCUIACKUX Py6Nsx, nyTem vx nepesoga me-
XAy cyb-cuetamu (6pokepckumu dorpmamm, Cneuyb®) pacyeTHbIX KOA0B C NOMOLLbI0 MeToaa ExchangeBFMoney.

ToproBble IMMUTBI MCMOMb3YHTCS A/19 PE3EPBUPOBaHIS OTpHLIATENbHOV BapyaLMOHHOM MapXm, CnmcaHusi C6opoB, CNIMCaHUS/3a4nCIEHMS
npemuu, pesepeupoBaHusi 0.

ToprosbIii IMMUT NO 6POKePCKO IMpMe NO YMOYaHUIO Takke, Kak 1 A58 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHON OLEeHoY-
HOW CTOMMOCTU CpeAcTB obecneyeHns, yunTbiBaeMbIX Mo pasgenam 6pokepckoli hupmebl. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6nu, MHOCTpaHHaa BaulloTa W LieHHble Bymarn. TOproBbIil IMMUT GPOKePCKoi hupMbl B TaKOM Clly4ae MOXHO U3MEHSTb C
nomoubto metoga ChangeBFMoney.

[lna 6pokepckoii hupMbl MOXHO U3MEHUTL PEXMM ONpeaeneHns TOProBoro IMMNUTa, CAenas ero HesaBMCMbIM OT pa3mepa cpeacTs obec-
neyeHuns], yunTbiBaeMbIX Ha pasgenax 6pokepckoi mpmMbl. B Takom pexuvme TOprosblii IMMUT 6POKEPCKOl hMpMbl 3a4aeTCH C MOMOLLIbIO
meToga ChangeBFLimit. Takke TOprosblii AMMUT GPOKEPCKOl hupMbl MEHSETCA Ha pasmep nNpubbian uan ybbiTka, onpeaensemMoro Bo
BpPEMS BEYEPHETO KNVpWHra (BapnauuoHHas mapxa u cbopbl).

Pexum onpegeneHuss Toprosoro mmuta 6Gpokepckoi  chupmbl  onpegensetcs  napameTpom limit_tied_to_money wmeToga
ChangeBFParametersNextSession.

ToproBbIi IMMUT Ha KIMEHTCKOM pasfene He 3aBUCUT OT pasmepa CPeACTB 06ecneyeHusl, yunTbIBaEMbIX Ha 3TOM pasaene. [ins ynpasne-
HUS TOPTOBLIMM IMMUTaMM Ha K/IMEHTCKUX pasaenax ucnosnb3yetcs metog ChangeClientMoney. OH o6ecneuvBaeT criefytolime Bo3MOX-
HOCTK:

. YCTaHOBKa/VBMeHeHVIe/y,CI,aJ'IeHVIe TOProBbIX JINMNTOB.

 ABTOMaTU4eckuii yueT pesy/bTaToB TOProB KMEHTa B IMMUTAaX B CrieytoLleli TOproBoii ceccum.
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B o6Lem cnyyae 3asBKka MOXET 6blTb BbICTaB/IeHa TO/IbKO MPW YCI0BUK, YTO y BCEX TPEX YpOBHel (KNMEHTCKOro pasaena, 6pokepckoii
hMpMbI M pacyYeTHOrO KoAa) TOProBble IMMUTbLI AOCTATOYHbI A1 NOKPLITUS Tpebyemoii BennunHbl FO. [ns 6pokepckoit (hMpMbl U KITMEHT-
CKOro pasfena npoBepKy [0CTATOYHOCTY TOProBOro IMMUTA MOXHO OTMEHWTL C NOMOLLbI0 MeToaoB ChangeBFParametersNextSession u
ChangeClientMoney cOOTBETCTBEHHO.

ans pPacyeTHOro Koga OTK/1I0YUTb NPOBEPKY AOCTATOYHOCTU TOProBoro MMnTa (Cpe,qCTB 06ECHEHEHMH) HEBO3MOXXHO.
2.6.2.1. EguHbIii nyn o6ecneyeHuns

Ecnu pacyeTHbI Kog, SBNSIETCA pacyeTHbIM KofoM EavHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux upm n Cneub®) B 63k-
odorce KNMpUHroBoii cuctembl SPECTRA BMECTO cpeAcTB 06ecneyeHns yunTbiBatoTcst Npotnav akTBOB, NepefaBaeMble B KIIMPUHIOBYIO
cuctemy SPECTRA 13 KNMPUHIOBbIX CUCTEM hOHA0BOrO U Ba/TLOTHOMO PbIHKOB. Mepeaaya npochuiein akTMBOB NPOUCXOAMT HA OCHOBaHUN
NnopyYeHuii y4acTHUKa KIMPUHTa, NOAAHHLIX B KMPUHIOBYHO OpraHn3aLyio NocpeacTBOM COOTBETCTBYHOLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHTOoo60poTa. MNepeBog obecneyeHns Ha Gpokepckyto hmpmy pacueTHoro koga EanHoro nyna HeBo3MoxeH. Mepesog npoduneit mexay
6poKepckuMK hupMamm Ha pasHbIX pacyeTHbIX Kogax EAMHOro nyna takke HeBO3MOXEH.

B ToproBoii cucteme SPECTRA, npochuiv akTMBOB YYUTLIBAKOTCSH OHOBPEMEHHO KaK OLEHOYHAast CTOMMOCTb akTvBa C Y4eTOM 3Haka npo-
una (M3MeHsET TOProBbIA NMMUT) 1 NO3ULMA NO CneunanTbHOMY UHCTPYMEHTY (418 npodmnnsa pyons no3vumsa He cosgaetcs). Mosmums
o cneuyanbHOMY UHCTPYMEHTY CO3AaeTcs Ha KIMeHTCkoM pasgene b®, ecnv npodmnb 6611 nepeBeeH Ha aToT pasgen, nbo Ha Cnew-
B® (Kog KnueHTa 000), ecnu npochunb 6bi1 nepeBefeH 6e3 ykasaHns KIMEHTCKOro pasjena. [ns Kaxaoro aktuea, No KOTOPOMY MOXET
6bITb NepegaH npodusb, B Toprosoii cucteMe SPECTRA cyLlecTByeT CBOW crieumasbHblii MHCTPYMEHT (MmeeT cydpdonke _CLT B UMeHn
MHCTpyMeHTa). MNoAasaTh 3asBk1 W 3akNo4aTb CAENKM N0 TaKOMy UHCTPYMEHTY 3anpeLueHo. EfMHCTBEHHBIV Cnoco6 3MeHeHWs No3uuum
no crneumasbHOMY UHCTPYMEHTY — 3TO NEPEBOZ, COOTBETCTBYHLLETO NPOdN/IA aKTBa B/U3 KNMpuHrosoli cuctembl SPECTRA. MNpu pacueTe
BefIMumnHbl O Ha cyeTax/cyb-cyeTax yHacTHMKA NO3ULMSA Mo CneuyaibHOMY UHCTPYMEHTY MapXmpyeTcs aHas1I0rMyHO No3uumm no bloyep-
Cy Ha TOT e 6a30Bblil aKTVB.

B octasibHOM ynpasneHune BESINYNHOWA rapaHTVIVIHOI'O obecnevyeHus n TOProBbIMMN IMMUTAMUN Ha cy6-cquax pacyeTHoro koga EguHoro nyna
aHaI0rMyHO 06bIYHBIM pacyeTHbIM KOA4aM.

2.6.3. OrpaHMyeHNsl Ha TOProBble onepayuy U OTKPbITME NO3ULUIA AR KIIMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb [OMO/IHUTE/bHbIE OrPaHUYeHWsi Ha NPOBefeHne TOProBbIX onepauni KnmeH-
TOM, KOTOpble B cucteMe hopMy/IMpyoTCst Kak 3anpetbl. MOXHO MO KOHKPETHOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (N0 BCeM
WHCTpyMeHTaMm) nnm 6a3oBoMy akTuBy (Mo BceM BA) 3anpeTuTb OTKPbIBaTb NO3ULMK U BbICTABNATL 3asiBKW. [ BbINO/IHEHUS Takux Aeid-
CTBWIA B WJ/IO3e nNpegycMoTpeHbl MeTogel FutChangeClientProhibit 1 OptChangeClientProhibit.

Kpome 3TOro B CUCTEME NPEAYCMOTPEHO aBTOMATMUYECKOE BbICTAB/IEHNE 3ANPETOB Ha OTKPbITME MO3ULMIA UIN BbICTAB/IEHNE 3asIBOK MPK
06HapyeHun 60/bLLOTo OTPULLATEIbHOTO TOPrOBOTo IMMUTA. [/151 yNpaBneHus 3anpetamu 1Cnosb3yeTcs cefytoLmii Habop napameTpoB:

» Pr_state - coyiar aBTOMaTN4eCKOro BbICTaBneHus 3anpeTos; 0 - He BbICTaB/ATb 3anpeThl, 1 - BbICTABAATb 3anpeThbl.

» Pr_type - Tun 3anpeTta; O - 3anpeT Ha OTKPbITME NO3NLUIA, 1 - 3anNpeT Ha BbICTAB/IEHNE 3asIBOK.

» Pr_coeff - nosbiwarowuii KoahhUMEHT; NOTOXNTENIbHOE APOGHOE YMCO0 C TOYHOCTLIO A0 ABYX 3HAKOB MOC/IE 3anaTOoN.
 Del_ord - donar aBTOMaTM4ECKOro CHATUSI aKTMBHbIX 3a8BOK NPUW ycTaHOBKe 3anpeTa; 0 - He CHMMaTh 3asBku, 1 - CHUMAaTb 3asiBKW.

MapameTpbl yCTaHaBIMBAKOTCS YYACTHUKOM K/IMpKHIa Ha ypoBHe B®. MpeaycmMoTpeHo ABa Habopa napaMeTpoB: NPUMEHAEMbIX AJ1S /-
eHToB B® U npuMeHsieMbIx /15 Bceli B® B COBOKYMHOCTW.

YcTaHoBKa napameTpoB MPOM3BOANTCS HA OCHOBaHMW NOPYYEHUI YYaCTHUKA K/IMPUHTA, NOAAHHbIX B KTMPUHIOBYHO OpraHv3aumio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3NIEKTPOHHOTO AOKYMEHTOO60pOoTa. MNpUMEHeHNe napaMeTpoB MPOUCXOANT B OAVKAWLLINIA KNVPUHT, Npn
YC/IOBUW YTO MOpyYeHne NofjaHo He no3gHee 1 yaca 0 Hauasia KAMpuHra.

YcTtaHoBKa 3anpeTos. ocne pasaBukKmn N1aHoK BEHEPHETO Y NPOMEXYTOUYHOIO KNMPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uim b®, ecnn oAHOBPEMEHHO BbINOHAKTCA YCN0BUSA:

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

, Toe
* Limits_set — donar NpoBepKN K/IMEHTCKOTO NUMUTA;

» Trade_limit — TOproBbIii NMMUT, BKIKOYAOLWMIA B c€6S IEHBIN 1 3a/10TU C YYETOM KO3(h(ULMEHTA IMKBULHOCTY;
» FreeMoney — cBo6ogHble cpeAcTBa No KNneHTCKoMy pasgeny nnv bo.

Twvin 3anpeta onpegensietca napametrpom Pr_type. Ecnn napametp Del_ord=1, To npu BbiCTaBfeHun 3anpeta aBTOMaTUYECKM CHUMAKOTCS
BCe aKTMBHblE 3asBkuW. [1poBepKM Ha YpOBHE BP 1 KNneHTa ocyLecTB/IAITCA HE3aBUCUMO.

CHSATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl HE MOTYT 6bITb HAMPSMYHO CHATbI 6GPOKEPOM, OHV CHUMAKOTCSA aBTOMAaTWYECKW NPpK YCTPaHEHWUN
NPUYMH K HUM MpuBeALUnX. Kaxaytlo MUHYTY NPOU3BOAMTCS NPOBEpKa, Noc/se KOTOPOI 3anpeTbl CHUMAOTCS, eCNM COBMIOAEHO OfHO U3
YC/0BMWIA:
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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, Bbi3blBaloLLyto yBeE/IMHYEHHOE Tpe6OBaHVIe
K I'apaHTVIVIHOMy obecneyeHuto. Makcumym yepe3 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 JIMMUTOB.

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

2.6.4. BanaHCpOBKa pUCKa MeXay CPOYHbIM N BaJ/TIOTHbIM pPbIHKaMu

C Ueblo YMEHBLLEHUS CPEACTB, KOTOPbIE YYACTHUK TOProB (KIMPUHTa) AO/MKEH NEPEUNC/ISTL Ha 06a phiHKA B KauecTBe 06ecneyeH st CBOMX
OTKPbITbIX NO3ULWIi (0683aTensCTB), B TC SPECTRA CyLLECTBYET BO3MOXHOCTb NepepacnpeaeneHns pUckoB Mexay CPOUYHbIM 1 BA/TOTHLIM
pbIHKaMK MyTem NepeHoca YacTu prcka ¢ PeErvcTpa yueTa no3uLpmii Ha CPOYHOM PbIHKE Ha PerucTp ydeTa no3vuuii Ha BaftoTHOM pbIHKE.

[ns peanusaummn gaHHoro mexaHuama B TC SPECTRA 3aBefieHbl ABa TEXHUYECKNX MHCTPYMEHTa (opuanyecku He SsBASIOLLMXCA TOProBbIMU
MHCTpyMeHTamu) no ynpasneHuto puckamuv: EURRUB_RSK n USDRUB_RSK, co cneunanbHbIM cTaTtycom B none signs 0x20000. B TC
BaUIlOTHOTO PbIHKA COOTBETCTBYIOLLME UHCTPYMEHTbI 3aBefieHbl B 6opae RSKC.

B KnupuHrosoii cucteme SPECTRA 3a kaxgoi Bpokepckoii doupmoii 3akpennsieTcsi PacuéTHblli Kof, 3aperncTprMpoBaHHbIli B TOProBo-Kim-
PVIHIOBOV CCTEMEe Ba/IIOTHOTO PbIHKA.

[na nameHeHust eAMHOT0 NMMUTa Ha BasIlOTHOM pbiHKE y4acTHUKY (Bpokepckoit ®mpme) Heobxoammo yepes w3 SPECTRA Plaza-2
nogatb MopyuyeHne Ha 6anaHcMpoBky pucka (Metoa FutTransferRisk), yka3biBas B HeM MHCTPYMEHT ynpaBieHns pUckoM, o6beM purcka,
pasgen perucTpa yyeTa nosuuuini Bpokepckoli vpMbl HULMATOPa NOPYYEHNS U HanpaB/eHye NepeHoca pucka.

Mocne nogauu MopydeHna B TC Ba/IOTHOIO pbiHKA CO3[aeTcs afpecHas 3asBka ¢ KoHTpareHToM HKLL, 3aaBka npoxoguT ctaHfapTHble
npoueaypbl pUcK-MmeHempKMeHTa. [locne NpoBepKy [0CTATOYHOCTU CPEACTB NPOUCXOAMT 06pa3oBaHne CAEeNKN 1 NepepacyéT eauHoro in-
MuTa. Caesnka yunTbiBaeTcs Mo TEKYLEMY LEHTPasIbHOMY KypCY, rapaHTUiiHble NEPEBOALI HE HAYNUC/ISOTCS.

B TC SPECTRA o6pa3syeTcs TexH/4yeckas cenka no MHCTPYMEHTY nepeHoca pucka, kotopas 6yaeT BrAHa B LU/030BbIX MHTepdelicax B
Tabnuue deal ¢ npu3Hakom nosystem=1, n 6yAeT NpucyTCTBOBaTL B OTUETax C type=16.

Mo3uums, o6pasoBaBLUascs B pedy/bTate Nofo6HOl caenku, sBnsetcs 6ecCPOYHOii. 3aKpbiTh €€ MOXHO COBEpPLLIEHMEM NPOTUBOMNOOXHO
HanpaefieHHol CAENKM N0 TOMY e UHCTPYMEHTY.

2.6.5. NMepeHoc no3uumii (06sa3aTenbLCTB)

B pamkax ogHoli PacueTHon ®mpmbl BO3MOXEH NEPeHOC No3nuuii ¢ O4HON KneHTa Bpokepckoin dmpmbl Ha 4pyroro knneHTa bpokepckoi
PUpMbI.

MepeHoc No3uuuii ¢ ofHOTO Kofa pasfena yyeta no3uuuii Ha Apyroli ocyLLecTBAsSIETCS NyTeM NoAayn YUYacTHUKOM KvpuHra B TOprosyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBEPKU BO3MOXHOCTY NMOLAYMN TPaH3aKLMM Ha NepPEBOS, NO3NLMIA — Takue Xe, Kak Npu nogaye 3assku. lonoNHUTENBHO NPOBEPSIETCS,
UTO B MOMEHT MOAAYN TPaH3aKLMM 06bEM NEPEHOCKMON NO3NLMK He NPEBbILLAET 06bEMA COOTBETCTBYHLLEH NO3ULMK, YUUTLIBAEMO Ha
pasfene-ucTouHKKe; Takke Npy nepeBoae No3uuuii ¢ OAHOO KIMEHTCKOTo pasaena perucrpa yyera nouuuii Ha apyroii MIHH/nacnopTHble
[aHHble, 3aKpenieHHble 3a TakUMU pasfaenammy pernctpa yyeta nosuuunii, LOo/mkHbI coBnagarb, B TOM uncne no pasgenav Obd.

TexHuyeckn nepeBog, nNo3uuuii ochopmIsieTcs Kak caeska no nokynke (M NpoAaxe) ¢ pasgena-McTodHMKa 1 npoaaxe (MOKYMKe) no pas-

[eny-npUemMHVKY, 1 Iopruanyecky caenkoi He sensetca (nogpobHee — cM. pasgen Tunbl caenok, hopMupyemMble Npu UCNIOIHEHWUN U UCTe-
YeHUn dhbloYepcoB 1 OMNUMOHOB). MepeBo NO3MLUMI TPAHCIMPYETCA 1 B LW03e, 1 B oTyeTax (f04/004).

2.6.6. MpuocTaHOBKa TOProB A/1s1 pacluMpeHust IMMUTa KoneGaHwii LieH caenok

MprocTaHOBKa TOProB A/1s pacluMpeHus NuMuTa kone6aHuil LLeH cAenoK OCyLecTB/sieTCs B COOTBETCTBUM C "TTOMOXEHMEM O Nopsifke

YCTaHOB/EHWSI Y U3MEHEHUS IMMUTOB KoMe6aHuii LieH cAenoK 1 0 npoueaype NPUHYAUTENBHOTO 3aKpbiTs Mo3uuuii” (MpunoxeHue ®5 k

Mpasunam ocyLLEeCTBEHUS KNVPWUHIOBOW AeATeNIbHOCTW Ha PbIHKE LieHHbIX Bymar, CDOYHOM pbIHKE Y BUTIOTHOM PbIHKE).
C TEXHWNYECKOW TOUKM 3peHMst Mpu NpuocTaHoBke TOproe B cucteme SPECTRA npovsBogaTcs crefytolme geicTBus:

* [pu HacTynieHUM ycnoBwii 41t TPUOCTAHOBKM TOProB MO KakoMy-/M60 6a30BOMY akTVBY, TOPr1 No 3ToMy 6a30BOMY akTUBY npuocTa-
HaB/MBalTCS.

* AQMUHMUCTpATOPamm TOProB PaCcCCUYUTLIBAIOTCA HOBbIE pacLUMpPEHHble NUMUTLI Kone6aHuii LieH.

* MpowusBognTca nepecyeT o6ecrneyeHnst No BCEM NO3NLMSIM N0 3TOMYy 6a30BOMY aKTUBY (NMpW pacLUMpeHun NTMMMTOB obGecrnedyeHne yBe-
nnunBaetcs).

« [Mocne 3aBeplueHNst pacueTa o6ecnedeHrst TOpry eLLe HEKOTOPOe BpeMsl He BO30GHOB/AIOTCA, UTOGbI AaTh BO3MOXHOCTb YYacTH/KaM
yOanuUTb 3asBKU.

45



Lnto3 SPECTRA Plaza-2 31.07.2020

* Bo3o6HoBNEHMNE TOpros B HOPpMaJibHOM pexunme.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAacChUIKON agMMHUCTPATOpaMu TOProB COOTBETCTBYIOLWWMX YBEAOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

MpeaynpexaeHue 0 TOM, YTO EC/NN LiEHbI HE N3MEHSATCS, TO Yepes onpee/ieHHoe BpeMs NPoM30/AeT NPMOCTaHOBKa TOProB N0 TaKOMY-TO
WNHCTPYMEHTY.

* YBefoM/IEHNE O TOM, YTO NPUOCTaHOBKA TOProB peasibHO Npou3BeaeHa.

YBefomsieHne 0 TOM, 4TO 06ecredeHre NepecunTaHo, MOXHO YAAISATL 3asiBKu.

* YBefoM/ieHve o BO306HOBIEHUN TOpros.

2.6.7. UndhopMmupoBaHMe yHaCTHUKOB O NMPOrHO3NpPyeMbIX 3HaYEHUSIX PUCK-NapaMeTpoB
B cucteme peanusoBaH cepBuC MHAPOPMUPOBAHNS YHACTHUKOB O MPOrHO3UPYeMbIX 3HAYEHUsIX puUck-napameTpos (cepsuc ForecastiM).
CepBI/IC Cc 3a,CI,aHHO[/'I nepnoagnvHOCTbLIO NPOU3BOAUT pacyeT obecneyeHus, KOTOpoOe Morno Obl ObITb B Cny4dae pa3gByXkU IMMUTOB, N TPaHC-
NpyeT 3TV AaHHble yyacTHUKaM. ANroputM paboTsl cepBuca:

* C nepuoanyHOCTbIO pas B MUHYTY aHa/IM3MPYETCA COCTOSIHWE PbIHKA MO MHCTPYMEHTaM M ULLYTCA Te, N0 KOTOPbIM Yepe3 HeEKoTopoe
BPEMS BO3MOXHA pasgBukKa IMMUTOB (HaxoxaeHve Ha nnaHke 6onee X MUHYT).

* EC/n Takme MHCTPYMEHTbI ECTh, MPOU3BOAUTCS NepepacyeT 06ecneyeHuns no KIMEHTCKMM NopThensiM. PUCK-NapaMeTpbl N0 UHCTPYMEH-
Tam Ha nnaHke yCTaHaB/IMBAIOTCS B COOTBETCTBUM C NpeZnonaraemolii pasaBuxKoii.

» PaccuutaHHble geHbr TpaHcAMpyoTcs B notoke penavkm FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.
» ECnn coCcTOsiHME pbIHKA M3MEHW/IOCH, U NOTEHLMa/IbHAsA Yrpo3a pasaBKKMA Ucuesna, Uan pasfsukka CoCcTosiiacb, PacyeT U TpaHcns-
LSt NPOrHO3UPYEMbIX 3HAYEHWI PUCK-NapaMeTPOB NPeKpaLLaoTCs, a NPUC/aHHbIe paHee faHHble CUMTAOTCS HEBa/TMAHBIMU (pacchlika

CLEARDELETED ¢ makcumasibHO BO3MOXHbIMU pPeBMXeHaMu no Tabnuie ¢ NporHo3HbIMY 3Ha4YeHUAMN).

Ecnvn B TeueHne OLI,HOVI TOpFOBOVI CeCCun No NHCTPYMEHTY yXe ABaXAbl nNpoBoAniaCb pasaBmxka IMMUTOB, TO B 3Ty TOProByro ceccuio
pacyeT N TpaHCAUnA NPOrHO3HbIX 3HaueHui PUCK-NapamMeTpoB N0 MHCTPYMEHTY 60/1bLUe He BbINOJIHAETCS.

B BEUEPHIO TOProByH CECCUS pasgBuKKa SIMMUTOB He NPeayCMOTPEHaA, U, COOTBETCTBEHHO, HE NMPOU3BOAMUTCSA PaCYET NMPOrHO3HbIX 3HA-
YeHWi pUck-napaMeTpoB.

2.6.8. BNOKMpOBKa GPOKEPCKOIA HaCTU KIIMEHTCKOro céopa
Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3ab10KMpoBaHHAS KOMUCCUSE
YUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo60AHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3ab/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLEeCTBNAETCS B TEYEHMe TOProBOi Ceccun, B BeHepHUiA KNMPUHT 6/10KMpOBKa copacbiBaeTcs.

Bpokepckasa komuccus onpegenseTca ciegyowmm o6pa30M:

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

, Toe

* N — KO/IMYECTBO KOHTPaKTOB B CAESIKE;

* lower_fee — MMHMMaNbHO BO3MOXHAA CyMMa BPOKepCKOA KOMUCCUMN 3a OAMH KOHTPaKT;

* upper_fee — MakCMaslbHO BO3MOXHas CyMMa GPOKEPCKO KOMUCCUM 3a OAMH KOHTPAKT;

* multiplier — MynsTUNAMKaTOP K Cymme 6MPXEBOro 1 KIMPUHIOBOro cbopa;

» ex_fee — cbop (KNMMPWHIOBbLIN + GUPXEBOI) 3a CAENKY C YHYETOM CKallbNepCKUX CK1AOK;

* additive — nocTosiHHas fobaska 3a OAVH KOHTPaKT.

Mapametpol lower_fee, upper_fee, multiplier n additive 3agatotca 6pokepom ¢ nomoLsto komaHabl SetBrokerFeeParamNextSession. Ma-
pameTpbl MOFyT yCTaHaBNMBaTb Kak 151 OTAENbHOIO KAWeHTa, Tak U 415 BCeX KNMeHToB b® ogHoBpeMeHHO. MprMeHeHne 3afaHHbIX
napameTpoB MPOVCXOANT B CNeAytoLLylo TOProByto ceccuio. 3afaHHble Nonb3oBaTesnieM napameTpbl TPAHC/IMPYIOTCA B LLUJIK03€ B NOTOKe

FORTS_BROKER_FEE_PARAMS_REPL.

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

Bpokepckas Komuccusa TpaHcAMpyeTcs B Wito3e B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO Mo KMEHTY), a Takke B NOToke
FORTS_BROKER_FEE_REPL (B pa3pese c4enok).
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2.6.9. NMNopgpepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanusoBaHa noafepxka oTpuLaTesibHbIX LieH, obecneyrBaroLLas KOppeKTHOE NOBEAEHNE CUCTEMBI B C/lyyae yxoaa
LieH hbloYepcoB 1 CTPaiikoB OMNLMOHOB B OTpMLATEbHYIO 30HY B XOA€E TOProB WAW B pe3yrnbTaTe KavpuHra. 4ns kaxgoro 6a3oBoro aktmea
BO3MOXEH OfIMH U3 [1BYX PEXVMOB MOALEPXKKN OTpULLaTENIbHbIX LiEH:

* PeXuM, Npy KOTOPOM LieHbl (hbloYepcoB U CTpalikv ONLMOHOB He OrpaHnyeHbl - B 3TOM PeXuMe B CUCTEME A0MyCTUMbI OTpULATE bHbIE
1 HyneBble LeHbl (hbloYepcoB 1 CTpaiiki ONUMOHOB, a ANs LLEHO06PAa30BaHs OMLMOHOB, pacyeTa BONMaTULHOCTY Y PUCKOB UCMOSb3Y-
eTcsi Moaenb ballenbe, M60 CKOPPeKTUpoBaHHast Moaenb Biaka-Lloyn3a, yuuTbiBatoLas To/bKo BHYTPEHHIOK CTOMMOCTbL OMLMOHA B
oTpuLaTeNlbHOM AuanasoHe.

* PexuM, B KOTOPOM LiEHbI (DbI0HEPCOB M CTPANKOB OrPaHNUEHbI MOMOKUTEbHBIMU 3HAYEHUSIMM - B 3TOM PEXMME OTPULIATE bHbIE LEHbI B
XOfie U B pesynsTare TOProB He MOryT 06pasoBaThCs, a A/1s LLeHo06pa30BaHs ONLMOHOB UCMOMb3yeTcs Mofess bnaka-lloynsa (nnéo
Ballerbe B KauecTse a/ibTepHaTnBbl). OAHAKO, B TAKOM PEXMMe BO3MOXHO PyHYHOE yKa3aHue OTPULATEbHOI LieHbl UCMONTHEHNS uuin
VHAVKATUBHOM TeKylLieli PbIHOUHOM LiEHbI (CM. HUXE), B C/lyyae COOTBETCTBYHLLEro peleHus HKLL. Mpu 3ToM BCe paBHO coxpaHsaeTcs
orpaHuyeHne Ha NoMOXUTE bHbIE 3HAUEHSI TOPrOBbIX LieH (DbHOYEPCOB 1 CTPAIAKOB OMLYOHOB.

Pexum paboTbl n Mogesnb LeHo06pa30BaHms ONUMOHOB 3a4al0Tcs Ha YpoBHe BA (6a30B0Oro KOHTpakTa) U AeCTBYIOT Ha BCE MHCTPYMEHTbI
naHHoro BA. MepekoyeHre pexrMoB U MOAEN LLeHO06pa3oBaHmsl ONLMOHOB BO3MOXHO BO Bpemsi kavpuHroBoli ceccun (MK nnn BK).
[lna 3afaHnsa pexuma n puck-Mogenu NCnonb3yTes Creayowme napameTpbl 6a30BOr0 KOHTpakTa:

¢ negative_prices - MpU3HaK orpaHnyeHns oTpulaTesbHbIX LeH: 1 — ueHbl (hbloYepcoB 1 CTpaikn He orpaHuyeHsbl; 0 - ueHbl hblouepcoB
1 CTpalikn orpaHnMyeHbl NONOXUTENbHBIMW 3HAYEHUSIMU.

« option_model - mogenb LeHoobpa3oBaHns OnuMoHoB: 1 — mogens bawenbe; 0 - mogens bnaka-Lloynsa.
3HaueHuss NnapaMeTpoB TpaHC/IMpyroTcs B LWto3e B notoke FORTS_REFDATA_REPL B tabnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBytoLLero peweHns HKLL, gonyckaeTcs yctaHaBnnsaTthb B
PYYHOM pexvMe WHAVKATUBHYH TEKYLLYH PbIHOYHYHO LieHy, TpaHcmpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCUT
VHAMKAaTMBHAasA TeKyLan BapnauoHHas Mmapxa, TpaHcnmpyemas B notoke FORTS_VM_REPL, v TekyLias TeopeTnyeckas LieHa onumoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [ns uHAvkaumm Toro, YTO TekyLlas pblHOYHAsA LieHa ANns bioyepca ycTaHoB/EHA B
PYy4YHOM pexume, UCNO/b3yeTca napamerp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOProOB.

Mons Tabnuw, TOproBoro uHTepdeiica, rae B pexumme otTpuuatenbHbixX LeH (negative_prices=1) BO3MOXHO NOsIBNIEHNE OTpULLATENbHbIX 3Ha-

YeHwuid:

MoTtok Ta6nuuya Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1t04eHHO caenkn
FORTS_TRADE_REPL user_deal price LleHa 3ax/1t04eHHO caenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyuLleii 3asiBK/ Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyuiieli 3asiBKM Ha Npogaxy
FORTS_COMMON_REPL common open_price LleHa oTKpbITUA
FORTS_COMMON_REPL common close_price LleHa 3akpbiTns
FORTS_COMMON_REPL common price LleHa nocnegHeii caenkm
FORTS_COMMON_REPL common min_price MuHUManbHasa LeHa
FORTS_COMMON_REPL common max_price MakcrmasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npegplaylieii ceccum
FORTS_COMMON_REPL common market_price TekyLas pblHOYHaA LeHa
MoTokM arperMpoBaHHbIX —CTakaHoB |orders_aggr price LieHoBoI4 ypoBeHb
FORTS_AGGRXX
FORTS_POS_REPL position waprice YueTHas ueHa nosuumn
FORTS_POS_REPL position_sa waprice YueTHas LeHa nosuumm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NMUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT UEHbI
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MoTok

Ta6nuuya

Mone

OonucaHue

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacueTHas LeHa Ha Hayas10 ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacuyeTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LeHa Ha Havas1o ceccumn

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHas LeHa nocne MocieaHero
K/MpUHra

FORTS_REFDATA_REPL

fut_rejected_orders

price

LleHa B 3asBKe

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xygaLieit 3asBkv Ha Npogaxy, Bo-
LweLiei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xyglieit 3asBKu Ha MOKYMKY, BO-

LegLei B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LieHTp pacueTa pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHasa ueHa nocnegHero KAVpUH-
ra

FORTS_INFO_REPL

options_params

strike

LleHa ncnonHeHusa

B pexume NonoxuTesnbHbIX LeH (negative_prices=0), B c/iyyae cooTBeTCTByOLEro peluenunst HKL, BO3MOXHO:
* 1CMOMb30BaHME OTPULLATENIbHON LiEHBI UCMONTHEHNS (hbloYepca;

¢ TpaHCNALMA OTPULLATENBHOTO 3HAYEHUSA B KAUECTBE MHAMKATVBHOW TeKyLLeli pbIHOYHOW LieHbI, yCTAHOBIEHHON AAMUHNCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuLaTenbHble U HyNEBbIe 3HAYEHWSI B TOPTOBbIX KOLAX MHCTPYMEHTOB OTOGPAXAIOTCS CEAYHOLLMM 06Pa3oM:
Mpumep KoAOB co cTpaiikom "-10":

« KopoTkuii kog KoHTpakTa (short_isin): "BR-10BF0".

 TMonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CA-10".

Mpumep KOAOB co cTpaiikom "0":

» KopoTkuii kog, koHTpakTa (short_isin): "BROBF0".

¢ [onHbIi kog koHTpakTa (isin): "BR-7.20M250620CAQ".

2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii OCTyn)

CnoHcupyeMmslii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpPeAoCTaBNEHUA KIMEHTAM YYaCTHUKOB TOProB TEXHUYECKOTO
Aoctyna K TOprOBO-K!‘II/IpI/IHFOBOI7I CUCTeMe CPOYHOro pbiHKa, C NOMOLLBH KOTOPOro K/IMEHT MOXET nogaBaTb NopyvyeHna y4aCTHUKY TOpros

("cnoHcupytowein" dmpme) Ans UCNOHEHUST Ha PbIHKE NyTeM NOCTAHOBKW 3asBOK HanpsMyto B TC nog KOHTPONIEM U OTBETCTBEHHOCTbLIO
yyacTHuKa.

Joctyn k TC KIMeHTY yyacTHUKa NPefoCcTaBNseTCsa NyTeM BblAe/IEHNS eMy NePCOHasIbHOMO naeHTudmkaropa - SMA-N0rvHa, ¢ KoToporo
HanpsiIMylo MOXHO BbICTaB/ATb 3asBku. [locTyn Bo3moxeH vepes Plaza2, FIX n TWIME wito3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-10rvMH NpuBA3bIBaETCS K N0rvHYy yyacTHuka (MASTER-noruHy). MASTER-
NOTVH — NAEHTUMUKATOP YyYacTHMKa, C NMOMOLLBIO KOTOPOro YYacTHWK nogcoeauHsetca K TC, BbICTaBAsEeT 3asBKW, KOHTPOMMPYET UC-
NosIHeHWe 3as1BOK. YUYacTHMK BnpaBe MCMnosib30BaTb OAWH U TOT e MASTER-norvH ana 6onee yem ogHoro SMA-normHa. SMA-norvH
TaKke MOXeT OblTb MpuBA3aH K HeckonbkuM MASTER-norvHam. Cnucok /IOrTMHOB TpaHc/AMpyeTcs B Wto3e B Tabnuue user notoka
FORTS_REFDATA_REPL. B 3104 Tabnuue SMA-N0rvH MOXHO OT/IMUYNTL No 1 B TpeTbeM 6uTe 6utoBoli Mackm sma_flags. Cnmcok cBs3ok
"MASTER-noruH" - "SMA-noruH" TpaHcnmpyeTcs B Wwto3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHns SMA-norvHa y4acTHUK TOProB noAaeT B KNWEHTCKWIA LLeHTp Bupxw 3asBneHre, B KOTOPOM yKasblBAET fI0TVH, C MOMOLLIbIO
KOTOpPOro 6yAeT NPOU3BOANTLCS KOHTPO/Ib onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-n0ruH).

Mpwn opraHu3auum nofayn 3asBoK Y4acTHUKOM TOProB Mo MOPyYeHWUsIM KIMEHTOB, GUpxa npegocTaBnsieT yyacTHMKaM COOTBETCTBYOLLME
CpeACTBa ynpas/ieHusi PUCKOM, YTOGbI HE AONYCTUTb NonafaHns OLNGOYHbIX 3aSBOK B TOPrOBYH CUCTEMY:

¢ Pre-Trade KOHTPOJ1b - AONO/IHUTE/IbHbIE HaCTpOVIKVI noMmmMmMmo CyLIJ,eCTBy}OIJJ,eVI CUCTEMbI NMPOBEPOK NP NOCTaHOBKE 3aABOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHLLMiA, 4TO 3aBkKM SMA-norvHa npucyTcTaytoT B TC TO/IbKO NPU NOAKIHOYEHHOM
(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-I0TMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).
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» UserKillSwitch - npuHyanTensHas feaktusaunsa SMA-10rMHa y4acTHUKOM.

Pre-Trade kOHTpoOnb nNpeacTasiseT cob0oi Habop AOMOHUTENbHBIX OrPaHNYEHNIA/NPOBEPOK, HAaKNaAbIBAEMbIX/BbINOHAEMbIX NPV NocTa-
HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HazHavyaTbCs B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB UM KOL0B KNIMEHTOB. Mog, NHCTPY-
MEHTOM 371eCb MOHUMAETCS KOMOMHaLUS:

» <ba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusatnea> = {dbrovepc, OnumoH, KaneHgapHblii Cnpen} - VIHCTpyMeHT*

» <Bba3oBblii akTUB>: <Tun gepusaTnea>, rae <Tun gepusatnea> = {dbtouepc, ONUMOH} - IHCTPYMEHT**

MpeaycMOTPeHbI CriefyoLue NpoBEPKN:

Homep npoBepku Mposepka MpuBaska EAvHULA nsmepeHus MpumeHsaoTcA

1 OTK/I0HEHMe UeHbI B 3asB- | SMA-norvH nnu SMA-n0- | MNpoLueHTsI Cpasy
Ke OT TeKyLLeW LeHbl TMH X VIHCTpyMeHT**

2 MakcumanbHblli - 06beM | SMA-norvH nnm SMA-no- | KonmuecTBo kKoHTpakToB | Cpasy
3asBKV B KOHTpaKTax TVH X VIHCTpYMEHT*

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

4 MakcumanbHblli - 06beM | SMA-norvH unm SMA-no- | Py6 Cpasy
3a8BKU B pyonsx TWH X VIHCTPYMEHT*

5 MakcumasnbHas cymma 3a- | SMA-norud unu SMA-no- | Py6 Cpasy
SAIBOK 3@ TOPrOBbIA AeHb |MH X NHCTpymeHT*
(6pyTTO)

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

7 MakcumanbHasa no3numusa B | SMA-normH - X VIHCTpY- | KonnyecTso KOHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof knneHTa

[na HasHaveHna/oTMeHbI NPOBEPOK UCMO/b3YIOTCA LW/I030Bble KoMaHAbl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTCTBEH-
HO. MIHhopMaums 0 Ha3HaYeHHbIX NPOBepKax AOCTyMNHa B Wto3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpyOLWMiA, 4To 3asBkn SMA-N0rMHa npucyTcTeytoT B TC TO/IbKO NP NOAK/THOYEHHOM
(akTBHOM) MASTER-n0rmHe.

Mpy noctaHoBke 3asBku co SMA-N0rvHa, NPoM3BOAMTCA MPOBEpPKa HaMums XoTA-6bl ogHoro aktueHoro MASTER-n0rMHa, K KOTOpomy
npuBsA3aH gaHHblii SMA-norvH, ecny Takux MASTER-0rVHOB HeT, TO 3asiBKa OTBEPraeTcs € Bblgayeil cOOTBETCTBYHOLEl ownbkm. Ecnm
akTnBHbIi MASTER-N0rvH ecTb, 3asiBka 0bpabaTtbiBaeTcs, a B none aspref 3anuceiBaetcs cebifka (id-noruHa) Ha atot MASTER-n0rvH.

CepBHC B peX1me peasibHoro BpeMeHu (Mo TEXHO0rMK, aHasiornyHoli Cancel On Disconnect) oTcnexumsaeT coctosiHne MASTER-n0rmHoB
Ha TpaH3aKUMOHHOM YPOBHE, 1 MPW OTCYTCTBUU TPaH3aKLMOHHOM akTUBHOCTM AeaKTUBMPYET SIOMMH. Ecnn B pe3ynstarte Takux AeACTBUiA y
SMA-norvHa He ocTtaeTcsl HM o4HOro nogkntovyeHHoro MASTER-/10rMHa, To BCE ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAIOTCA.

AKTVBHbIE 3aBk1 SMA-/TOTMHOB, Y KOTOPbIX BK/IOUeH pexxum Cancel On Drop-Copy Disconnect, Takke aBTOMaTUYeCKN CHAMAKTCS B KOHLLE
TOProBOro AHS B TEXHOMOMMYECKUIA MepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsetcs HacTpamBaemoii onuuen, Ans ero NOAKNIOYeHNs cnegyet o6patutbest B KnmeHTckuii
LeHTp Bupxu.

Komanga UserKillSwitch no3sonsier yyacTHuky camMomy fieakTBMpoBaTh (akTmBupoBatb) SMA-NOIVH C ONUMOHa/IbHOV BO3MOXHOCTbIO
aBTOMATWNYECKOTO CHATUSI BCEX €r0 aKTVBHbIX 3asBOK. [leakTVBMPOBaHHbIN SMA-N0rMH HEe MOXET BbIMOMHATL TOProBble onepaumn. Jeak-
TMBaums SMA-0rMHa CoxpaHsieTca [0 KOHLLa TOProBOro AHSA U BOCCTaHaBIMBaETCA Npu pectaptax TC B TEXHONOMMYECKUiA nepepbIiB Uan
npu c6osx.

Pa3pgeneHue ctatycoB YYaCTHUKOB TOProB U YYAaCTHUKOB K/IMPUHTA

B Bepcuu 6.2 peasin3oBaH NPOEKT N0 pPa3fe/ieHno CTaTyCoB YYacTHUKA TOProB 1 YYaCTHUKA KIIMPUHTA C pasgeneHnem yHKLWiA 1 NosHo-
Moumii pasHbIxX KaTeropuii yuacTHUKoB. Tenepb B Toprax MOryT NPYHUMATL YYacTue KUEHTbI, HE SIBMISIOLLMECS YYaCTHUKAMU KMPUHTA, a
YUACTHUK KTMPUHFA 7151 UICMOSIHEHUS 06513aTE/NbCTB MO CAE/KaM, 3aK/o4eHHbIM Ha GUPXe, He 06513aH BbITb Y4ACTHUKOM TOProB. B ToproBoii
cucTeMe BbIZENATCS Ciefytolime KaTeropum yYacTHUKOB:

* YyacTHuK knupuHra (YK). Y4acTHUK KNMpuHra MOXeT 06CyXuBaTb OfHOTO UM HECKOMIbKUX YYACTHUKOB TOProB, SIBMSSAICb CTOPOHO No
cAenkam, 3akiYeHHbIMY TakUMU Y4acTHUKaMW TOProB.

* YyacTHuK ToproB (Y T). Y4acTHVK TOProB MMEET NPaBo 3ak/toyaTh CAE/KM Ha OpraHM30BaHHbIX Toprax. Mpy aToM 06s13aTenbLCTBa U Tpe-
60BaHNs NPY 3aKTOYEHNN CAEKM BO3HUKAIOT Y YYACTHUKA KIIMPUHTA, 06CYXVBAIOLLErO 3TOT0 YY4acTHUKA TOProB.

* YYacCTHMK KNMPUHTA N y4yacTHWK TOProB B oAHOM numue (YK+YT - Tekywimii ctaTyc BCeX y4acTHMKOB). YK+YT MoryT camu 3ak/ouarb
CAle/IKv Ha opraHn30BaHHbIX Toprax, U OfHOBPEMEHHO ABNAIOTCA KOHTpareHTaMmu HKLL no 3akntoveHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YCYT 1 YCyr N0 OpraHn3aummn TOpros A15 Takux YHaCTHUKOB HE M3MEHSETCS.
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2.8.1. CooTBeTCTBME CYLHOCTAM CUCTEMBbI

B TepmmHax SPECTRA cyLIHOCTbIO, ONMCbIBAIOLLEN YHacTHUKA KIMpUHra, aBnseTca PacyeTHas hupma, npy aToM PO mMoxeT npuHagne-
xarb 6o YK, nméo YK+YT.

YyacTHWKY TOProB COOTBETCTBYIOT Bpokepckve dompMbl, OTKPbITbIE B pamMkax PacyeTHoW orpmbl COOTBETCTBYIOLLIErO YYaCTHUKA K/TMPUHTA.
Mpwn aTom:

* OAHOMY Y4aCTHWKY TOProB MOryT 6bITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHOM PacyeTHON thpMbl (O4HOM0 yHacTHMKA
KNPUHra);

* OAHOMY YHaCTHWUKY TOProB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hrpm B pamkax pasHbix PacueTHbIX oupM (pasHbiX yHacTHUKOB
KNPUHra).

Y B® yyacTHUK TOProB MOXET coBnajarb B O4HOM MLe C y4acTHUKOM KnupuHra (YK=YT), nn6o He coBnagatb (YK!=YT).

Ecnun P® - YK, y Hee MOryT 6bITb 3apernctpmpoBaHbl ToNbko B®, y KoTopbix YK He coBnagaeTt B o4HOM nuue ¢ YT. Ecnu PO - YK+YT, 10
BO3MOXHbI KOMOUHaL MK chopm B&.

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

YyacTHuK VKI=YT YKI=YT
TOpros
YKI=YT YKI=yT

Puc. 2. Nepapxus cywHocTe

2.8.2. PasgeneHne NOJIHOMOUYMIA y4aCTHUKOB

PaspgeneHve cTtatycoB y4acTHUKOB TOProB ¥ YYaCTHWUKOB KMPWHra NoapasyMeBaeT v pasfesieHusi NoIHOMOUniA yHaCTHUKOB Ha TOProBble
1 KNIMPUHTOBbIE. Mog, NOSIHOMOUMSIMI 34eCh MOHUMAIOTCS NMPaBa Ha NPOCMOTP MHhopMaLMu B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIE NOMHOMOYMS Y4aCTHVKA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK U 3ak/oue-
HVe CeNOK Ha OCHOBaHMW NOAAHHbIX 3as1BOK. MPY 3TOM YUYaCTHUK KNIMPUHTa MOXET COBepLLAaTb HEKOTOPbIe AeNCTBUSA C 3asiBKaMu, nogaBast
nopyyenuns B HKL, a yxxe HKL|, MOXeT BbICTaBNsATb 3asBKy OT UMEHW yYaCTHMKA KMPUHTA, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmposaHue HeNCnosIHEHHbIX 06A3aTenbCTB).

OCHOBHbIE NOJTHOMOUYMSA YHACTHUKA KIMPUHTA, KOTOPble HE AOCTYMHbI YH4aCTHIKY TOProB - 3TO ynpasneHne obecneyeHnem (BbiBog obecne-
YyeHus, NepeBos 06ecneyeHns Mexay pacyeTHbIMU Kofamm), a Takke ynpasieHne pUCKOM B OTHOLLEHWMW YY4aCTHUKA TOProB, BO3HUKAOLLMM
no caenkam, 3ak/Ilo4eHHbIM YYaCTHUKOM TOProB. YNpaB/ieHne prcKOM 3ak/Il04aeTCs Kak B ONpeaeneHnn IMMUTOB 151 yYacTHUKA TOPro.,
Tak U B BO3MOXHOCTY COKpaLlaTb (PUCKOBAHHYIO) NO3MLMIO YHaCTHUKA TOProB.

PasgeneHne NoNHOMOUMIA NPOM3BOAMTCS HA YpOBHE NornHa AocTtyna K TC. icxogs U3 aToro IorvMHbl MOryT 06/1a4aTh CNeayoLwyMmn nos-
HOMOUMAMM:

* "lorvH YK" - noruH, obnagatoLuii NOSIHOMOYNAMN YHacTHUKA KNNPUHTa.
* "JlorvH YT" - norvH, obnagatoLLmii NOTHOMOYMSAMM YHaCTHMKa TOProB.

o "lorvH YK+YT" - norvH, obnagatoLmin NOIHOMOUMAMM 1 YYacTHUKA KNMPUHTAa 1 yYacTHUKA TOpPro.. 115 Takmx SIOTMHOB f10rviKa pasgena
NOSTHOMOUMI OcTanach NpexHeit (kak 40 pasgerna cTaTycoB y4YacTHUKOB TOPrOB M YYACTHUKOB KIMPUHTA).

Hwxe B Tabnvue npuBegeH CIMCcoK NosiHoMoumnin “JlornH YK

Onepauus AocCTynHble WA030Bble KOMaHAbl
YctaHoBKa NMMMUTOB 1o B. ChangeBFMoney
YcTaHOBKa TOProBbIX IMMUTOB M0 Bd. ChangeBFLimit
MepeBoa AEHEXHbIX CPEACTB Mexay AByMs B® ogHoli PO. ExchangeBFMoney
YcTaHOBKa pucK-napameTpos no bo. ChangeBFParametersNextSession
MNepeHoc pucka. FutTransferRisk
MepeHoc no3uumini mexay B® (Tonbko A/1s NorMHoB ypoBHSA P®). TransferClientPosition
Mopavua 3anpocoB k HKLL Ha 3akntoueHne caenok ¢ YT. TexHnyeckn peanuso- | AddOrder
BaHa Kak nogava 3asiBkvi C 0CO6bIM MPU3HaKOM.
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Onepauus [ocTynHble WA030Bbleé KOMaHAbl

OtmeHa 3anpoca k HKL, Ha 3akntoueHne caenok ¢ YT. TexHnyecku peannsosaHa | DelOrder

KaK yganeHue 3asaBkn C 0COObIM NPU3HAKOM.

M3meHeHune 3anpoca k HKL, Ha 3aknitoueHne caenok ¢ YT. TexHuuecku peanu- | MoveOrder

30BaHa Kak U3MeHeHue 3asBK/ C 0COObIM NPU3HAKOM.

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

MopavalypaneHune 3asiBOK Ha AOCPOYHYIO SKCNUPALMIO OMLMOHOB. OptChangeExpiration

YnpasneHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTpabHOro cTpaiika. OptRecalcCS

Hwxe B Tabnuue npvBegeH CNMCoK NofHOMOuuiA “JlormH YT

Onepauus

JoCTynHble WA30Bble KOMaHAbl

[Nogaya TOproBbIX 3a5BOK.

AddOrder

YaaneHne ToproBbIX 3asBOK.

DelUserOrders; DelOrder

VI3MeHeHne ToprosbIX 3asiBOK. MoveOrder

MopayalyaaneHve 3aABOK Ha JOCPOYHYH0 SKCNMPALMIO OMLIMOHOB. OptChangeExpiration

YnpasneHne SMA-n0rmHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTpanbHOro cTpaika. OptRecalcCS

"NorvH YK+YT" 06nafaeT COBOKYMNHbIM HA6opoM nosHomounid "flornHa YK" n "MlorvHa YT, 3a ucknoyveHnem nogayn 3anpocos Kk HKLL,
KOTOpble MOXET nogasaTb ToMbKO "JTormH YK".

YYacTHUK KTMPUHTA MOXET NOJTYYUTb SIOTVHBI CNeAyoLWMNX YPOBHEN:

« PacyeTHoli houpmbl.

« Bpokepckoli hmpmbl.

* KnueHTta.

Y4acCTHUK TOProB MOXET NOJTYYUTb SIOTVHbI CNeAyoLWMNX YPOBHEN:

* Bpokepckoii VpMbl.

¢ KnueHTa.

B 3aBMCMMOCTM OT YPOBHS, MO/THOMOYMS /TOTMHA MOTYT pas3nyaTbCs:

« lMpu pa6orte c pasgenamu B®, y koTopoii YK coBnagaert ¢ YT, NorvHbl ypoBHs PO 1 ypoBHSA B® 061aaatoT nosiHomMoumsiMm “JloruH YK+YT".
 [pu paboTe ¢ pasgenamu B®, y kotopoii YK He coBrnagaeT ¢ YT, /IorMH ypoBHS PO o6nasaeT nosnHoMoumsiMm “JloruH YK".

* Mpw paborte c pasgenamn b®, y koTopoii YK He coBnagaeT ¢ YT, NOIHOMOUNS /TOrMHa ypoBHA B® coBnagatoT co 3HaYeHneM nprsHaka
["Norvn YK" | "NoruH YT" ].

« [ina no6oi B® norvH ypoBHSA KnveHTa obnagaet nonHomoumsamMmn "Jlorve YT".

B cutyaumm, Korga y4acTHUK K/IMPUHIA M YYACTHUK TOProB pasHble /nua, BaXHbIM SBASETCS - KTO YNpaBAseT KaneHTamu (KIMEHTCKUMM
pasgenamn). Mog ynpaeneHnemM kiMeHTamy 34ecb NOHMMAaEeTCs BOSMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPEACTBa, IMMUTLI U UHAVBU-
OyasibHble pYCK-MapamMeTpbl, @ Takke N COBCTBEHHO YCTaHaB/IMBATL SIMMUTbI, 3anpeTbl, Npasuia akcnvpauyy v T.Nn. Bo3mMoXHbI ABe CXeMbI
B3aumogencTeusi mexay YK n YT ¢ TOUKM 3peHnst ynpaBAeHusi KNneHTamu:

o KnveHTamu ynpasnsieT Y T. YYacTHWUK TOProB YNPaB/sieT KIIMEHTCKMMU pasfenamil, BXOASLLMMM B COCTaB CBOMX Bpokepckux hupm (cxema
Mo yMO/YaHuio). B AaHHOI cxeme y4acTHUKY KIMpKHra He JOCTYNHA HopMauus 0 KMEHTaX yYaCTHUKOB TOProB: CPEACTBA, IMMUTBI U
VHAVBUAYa/IbHbIE PUCK-NAPAMETPbI MO KIIMEHTCKMM pasfenam, a Takke He JOCTYMHbI OnepaLum no ynpasieHuo KeHTaMu.

* Knuentamu ynpaenset YK. Y4aCTHVUK TOProB nepefaeT KAMeHTCKMe pasaerbl, BXOAsLMe B cocTas cBOUX bpokepckux dmpm, "nog ynpa-
B/IEHME" YYaCTHUKY KNnpuHra.

CxeMa B3avMOAeincTBua 3afaeTca Ha ypoBHe B® nyTtem BbICTaBMeHWS Yy Hee cheuuasibHOro npusHaka: "KnmeHtamu ynpasnsiet
YT"I"KnueHtamu ynpasnsiet YK".

[na unniocTpauuy nprBeiemM napy npyMepos:
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1. He6osbLLOI pervoHasnbHbIii 6poKep Ans [0CTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YUYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-
BaHWe Mo MOAEeNM KIMPUHIOBOrO 6poKepa. YUacTHUK KMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa 6poKepckyto oMpmMy, U perucTpupyet
6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha GUpXe GyAyT KIUEHTbI PETMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPABAThL K/IMEHTaMy XOUeT caMm GpoKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnmeHtamu ynpaenser YT".

2. KomMnaHusi HepesnaeHT, 4To6bl MOYYMTh AOCTYN K TOpram Ha MOCKOBCKOl 61pxe Ans CBOMX KNMEHTOB, pernctpupyetcs B HKL, B kaue-
CTBe yyacTHWKa kmpuHra. [lanee HepesnaeHT 3ak/IiouaeT JOoroBop nopyyeHue ¢ 6pokepckoii onpmoii (poccumiickas foyka HepesugeHTa
nM60 6onbLuoit YK+YT) Ha 06CnyxuBaHue CBOUX KTMEHTOB. HO ToproBatb 6yAyT KIMEHTbI HEPE3WAEHTA Y KOHTPONIMPOBATL UX OH XO4eT
caM - B 3TOM C/yyae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

(1)
N4
MHBECTVILI,I/IOHHaFI
PervoHasnbHbIi YKI=YT
Gpokep Knuenmamu ynpasnsem YT
f//\\
\z/
HepeauaeHT o YK
Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Huxe B Tabnuue NpMBeAEH CNMCOK NOSTHOMOUMIA, OTHOCALLMIACA K NpaBy ynpaBieHust KMeHTCKuMy pasgenamv. Obnagats AaHHbIMU NOs-
HOMOUMAMYU BYAYT NIOTVHBI, Y KOTOPbIX Ha6op nonHomouwnii (“SloruH YT" /"/lorvH YK") coBnagaet co cxemMold, 3agaHHoi y BO® ("KnueHtamm
ynpasnset YT"/"KnneHtamun ynpasnset YK").

Onepauus

JocTynHble W30BbIe KO-
MaHfbl, MOTOKU, Ta6NuLbI

YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam.

ChangeClientMoney

YcTaHOBKa pUCK-napameTpoB NO KAMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauun Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa pUCK-NapaMeTpami OnLMOHOB.

OptChangeRiskParameters

MepeBo KNUEHTCKMX NO3uLMiA. TONbKO A8 OTMHOB YPOBHA B® ¢ npu3Hakom
"JlorvH YT".

TransferClientPosition

MpocMoTp MHhopMaLMK MO KIIMEHTCKUM pasfaenam: pasmep o6ecneyeHus v UH-
AVBUaYyasnbHbIe pUCK-NapameTpbl.

FORTS_PART_REPL.part;
FORTS_CLR_REPL.money_clearing;

FORTS_CLR_REPL.pledge_details

Takke gaHHbIMW NONHOMOUYMSAMU 061agaeT "JIoruH YK+Y T,

2.8.3. YperynupoBaHue HEUCNOJ/IHEHHbIX 00A3aTeNbCTB

YYacTHVK KIMPUHTa HE MOXET BbICTaBNSATb U CHAMATb 3asBKW, OAHAKO AN YPerynMpoBaHua HeUCNOMHEHHbIX 06A3aTeIbCTB yYacTHMKA
TOProB nepef y4acTHUKOM K/IVPWUHTa, U B TOM YuC/e, B Cllyvae HefoCcTaTOYHOCTU 06ecneyeHns yyacTHVKa TOProB, YYacTHUK KIMpUHra
Bnpase nogasatb B agpec HKL| 3anpockl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOProB. Takoli 3anpoc NoAaeTcs yHaCTHUKOM KAMpUHra ¢
yKasaHveMm /160ro KNMeHTCKOro pasjerna yyacTHvka Topros. Mo Takomy 3anpocy HKL, BeicTaBnsieT 6e3agpecHyto 3asBky "B cTakaH" nin
afipecHylo 3asBKy, Ha OCHOBaHWM KOTOPOVi OyAyT 3aKo4aTbCa CAENKN YPerympoBaHus.

TexHn4eckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOI TOProBO 3as1BKM, UMetoLLel cneumanbHbIl npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHune CAenoK C y4acTHVKOM TOPros". 3anpoc MOXeT ObiTb NOAaH kak B hopme 6e3aapecHoi 3asBKuW, Tak 1 B hopme afpecHoOi 3asBku.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakvM NPU3HakoM He MOTYT. Y 3asBOK C npu3HakoMm "3anpoc Kk HKLL"
B GMTOBOI Macke nNpusHakoB BbicTaBnsetcsd 6uT eNCCRequest (0x4000000000). AHaNornyHbIiA 6UT NoayyaroT U cAefku, 3aKk/THeHHbIe
Ha OCHOBaHWUW TaknX 3asiBOK.

B uensix ycrpaHeHusi Heo6eCcneyeHHOCTU NO3MLMIA YYaCTHUK KIMPUHTa UMEeT BO3MOXHOCTb MHULMMPOBATb CHATWE 3asBOK, NOAAHHbIX
y4aCTHUKOM TOpProB.. 15 aToro ucnonb3yetcs kKomaHga DelOrdersByBFLimit, KOTOpyo MOXET nogasarh y4acTHUK KNnpuHra no 6®, otkpbI-
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TbIM A1 Y4aCTHVUKOB TOProB, 06CNYXMBAEMbIX TakM YYaCTHUKOM KAnpuHra. Mpu 06paboTke AaHHON KOMaH/pbl B C/lyvae oTpuLaTelbHOro
cB06OAHOr0 MMMMUTa No BP, CHUMAKOTCA BCe aKTUBHbIE 3asABKM MO KIMEHTCKUM pasgenam, npuHagnexatyym takoii b®. Y cHumaeMmbix 3a-
SIBOK B OUTOBOI Macke npu3HakoB BbicTaBnsieTcs 6uT eNCCBulkDeleteOperationStatus (0x8000000000).

2.9. CUHTeTUYeCKUii MaTuYUHT

CVHTETUYECKNI MaTYNHT — d)OpMVIpOBaHVIe CAEN0K Ha OCHOBaHUM 3aABOK, NOCTYNaLWUX B pa3Hble CTaKaHbl (CTaKaHbI Pa3HbIX NUHCTPYMEH-
TOB). Lienbio CUHTETUYECKOro MaT4YnHra ABNSETCA NoBbIEeHNe NIMKBUAHOCTU MHCTPYMEHTOB NnyTemM Oﬁ'be,D,VIHeHVIFI HECKOJIbKNX CTakaHOB.
Hanpumep, CVHTETUYECKNIA MaTUMHT MO3BONNT cBefeHne 3adBOK MHCTPYMEHTa Tuna Kaner,aprlﬁ cnpepn He TO/IbKO COo BCTpeHHOVI 3asB-
KoM BHYTpU CTakaHa JaHHOro MHCTpyMeHTa, HO U C OTAE/IbHbIMN 3asdABKaMu N3 CTakaHOB cbbroqepcos ero Hor. Takum 06pa30M 3asBka KC
y4nTbiBaeT BCTPEUHbIE NHTEPECHI U3 APYTX CTaKkaHOB CBOWX HOT.

2.9.1. CuHTeTN4YeCcKue 3asiBKU

Mpes CMHTETMYECKOro M3TYMHIa COCTOMT B 3aK/TIOUYEHWUN CAEMKM HA OCHOBaHWMM TPeX 3asiBOK MO pasHbiM TOPrOBbIM MHCTPYMEHTaM, ecriu
LeHbl 3TUX MHCTPYMEHTOB CBA3aHbl MeXAy CO60I onpeaeneHHbIM COOTHOLLEHUEM. Hanpumep, LeHa MHCTpyMeHTa KasleH4apHbIin cnpes,
paBHa pasHuLe LeHbl AaslbHel HOMM 1 LeHbl 6avkHeRn Horu. Torga 3asBKka Ha MoKynKy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (yyacTHuk "A"), 3asBKa Ha MoKynky no dbtodepcy RTS-9.18 no ueHe 114000 (yyacTHuK "B") 1 3asBKa Ha npodaxy no dbioyepcy
RTS-12.18 no ueHe 115000 (yyacTHuK "C") MOTyT 6bITb OJHOBPEMEHHO MCNOJTHEHDI. B pe3ynbraTte yyacTHUK "B" MOAYyYUT AIMHHYIO MO3MLMIO
no cpbtovepcy RTS-9.18 no ueHe 114000. YyacTHuK "C" noayunT KOPOTKYH No3umumto no chbtovepcy RTS-12.18 no yeHe 115000. A yyacTHUK
"A" nonyunT ABe NO3nLMKN: KOPOTKYHO No dbtodepcy RTS-9.18 no ueHe 114000 n AnvHHY0 no gobtovepcy RTS-12.18 no ueHe 115000, npu
4YeM UX LieHbl CBA3aHbl COOTHOoWeHneM 115000 - 114000 = 1000. Taknum 06pa3omM, BCe TPU 3asiBKM MOTYT ObITb YA0BETBOPEHbLI KOPPEKTHO.

Ha MockoBcKoii 6UpXe CAeNKM 3aK/HUaloTesl C LIeHTPasbHbIM KOHTpareHToM (HKLL). B Halem npuMepe MOXeT 6biTb OAHOBPEMEHHO 3a-
K/IIOYEHO TPU COENKU:

* Mo KaneHgapHomy cnpegy RTS-9.18-12.18 mexay yyacTtHukom "A" n HKL,
* 1o hbrovepcy RTS-9.18 mexay yyacTHukom "B" n HKL|
* no herovepcy RTS-12.18 mexay yyacTHukom "C" n HKL,

[ina Toro, 4ToGbI CAENKM OblN 3aK/IHOYEHbI, B NPOLECCe CUMHTETUYECKOTO MaTynHra B SApe TOProBoi CUCTEMbl aBTOMaTuyeckn opmu-
pytoTca 3a8BKK, nofaHHble oT MeHn HKL,. Takue 3aABKM Ha3bIBAOTCA CUHTETUYECKMMU. CUHTETMYECKAs 3asBKa - 3asdBKa co3faBaemas
AAPOM B XOfe CMHTETUYECKOrO MaTumHra npv BbINO/IHEHWUWN YC/I0BUS CBeAeHUs 3asBOK. CUMHTeTMYeckas 3asBka ABNSEeTCH peasibHOW 3a-
ABKOW, NMOAABAEMON LeHTPa/IbHbIM KOHTPAreHToM B TOpru, u urypvpyeTt B CAENKax, NOpoXAaembiX B XOA4Ee CUHTETUYECKOro MaTuuH-
ra. B aHOHUMHbIX 1 NONb30BATENLCKNX NMOTOKAX 3asBOK CMHTETMYECKME 3asBKM B MONSAX Xstatus nomevaroTcs cneumasibHbIM Npu3Hakom
"eSynthetic" (0x200000000000).

B paccmatprsaemom npuMepe hopMypYOTCS CRefyoLime CUHTETUYECKNE 3aABKN:
» 3adBka oT HKL, Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BCTpeyHas K 3asBke yyacTHuka "A")
 3asBka ot HKL, Ha npogaxy no cbrodepcy RTS-9.18 no ueHe 114000 (BCTpeyHas K 3asiBKe yyacTHuKa "B")

 3asBka oT HKL, Ha nokynky no gobtovepcy RTS-12.18 no ueHe 115000 (BcTpeyHas K 3asiBKe yyacTHuka "C")

RTS-9.18 RTS-12.18

114000 10 115000 10 (©)

12 | 114000 10 | 115000

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega
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CuHTeTuYeckas 3asBka (HOPMUPYETCH CUCTEMON Ha OCHOBaHUM [BYX peasibHbIX 3asBOK, NOAAHHbIX yHaCTHUKaMW B ABYX APYTUX MHCTPY-
MeHTax. B Hallem npumepe cuctema chopMmpoBasia CUHTETUYECKYHO 3asBKY Ha NPoAaxy No KaneHgapHomy cnpegy RTS-9.18-12.18 no
LeHe 1000 Ha ocHOBaHUM 3as1BKM Ha NOKYNKy no thbtovepcy RTS-9.18 no ueHe 114000 (0T yyacTHUKa "B") 1 3asiBKM Ha npogaxky no bio-
yepcy RTS-12.18 no ueHe 115000 (ot yyacTHuka "C").

ECTb fjBa OCHOBHbIX CLieHapWsl CUHTETUYECKOTO MaTumHra:
Kelic 1: 3asBKn OTAENbHbIX (DbIOYEPCOB FEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasleHAapHOMY crpeay.
Mpumep (cMm. puc. 4):

» B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaet 3asiBka Ha NoKynky B konuyectse 20 no ueHe 1000 OT yyacTHrKa
npn

* YyacTHuk "B" noctaBun 3asBky Ha nokynky B RTS-9.18 (cTakaH 6nvxHelt Horu) B konmyecTse 12 no ueHe 114000.

* YyacTHuk "C" cTaBuUT 3asaBKy Ha npogaxy B RTS-12.18 (ctakaH ganbHeit Horn) B konimyectse 10 no ueHe 115000 (BxoAALLas akTUBHas
3asBKa). B aTOT MOMEHT Ha4YMHAETCH MATUMHI.

* Ha ocHoBe 3asBOK B CTakaHax G/vkHel 1 ganbHeli Hor, B cTakaHe KC nosiBNsSieTCs CUHTETUMYECKas 3asBKa Ha MPOAAXy KaseH4apHo-
ro cnpega RTS-9.18-12.18 B konnyectBe 10 (MMHUMa/IbHOE KOMIMYECTBO M3 TPEX 3asiBOK, y4acCTBYHLIMX B MaTymMHre) no ueHe 1000
(115000-114000: TO ecTb LeHa gasibHeli HOrM MUHYC LieHa 6/1mkHeRn Horu), BbicTaBneHHas oT umenn HKL, KoTopasi cBoguTCsl B CAENKY
C 3a51BKOI MO KasileHAapHOMY Cnpeay OT yyYacTHuka "A".

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

» Takvm 06pa3oM 06pasyoTcs TpUu cAenkun: no 6amxHemy dbtodepcy (KoHTpareHThl: "B n HKLL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" 1 HKL) no ueHe 1000. Takxe obpasytoTcs
[iBe TEXHNYECKMe CAernku, oTobpaxarolwme ABMKEHNE HOr Mo KaneHaapHomy cnpegy. s 06emx TeXHUYeCKnxX cAesiok KoHTpareHTbl A"
n HKL,.

» OcTanucb HecBeaeHHbIMY 3asBka RTS-9.18-12.18 B 06beMe 10 u 3asiBka RTS-9.18 B o6beme 2.

Kelic 2: 3asiBKa Ha kaneHAapHbIii cnpea u 3asBka Ha 0AMH U3 hbHoUYepCOB HOT 3TOT0 Crnpea reHepupyT CUHTETUYECKYHO 3asIBKY Ha ApYTyio
13 HOT 3TOro cnpepja.

Mpumep (cm. puc. 4):

* YuacTHuk "B" noctaBun 3asBky Ha nokynky B RTS-9.18 (cTakaH 6nvxHelt Horun) B konmyecTse 12 no ueHe 114000.

» B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaeT 3asiBka Ha Nokynky B konuyecTse 20 o ueHe 1000 oT yyacTHuKa
"A".
* YyacTHuk "C" cTaBuT 3aaBKy Ha npoaaxy B RTS-12.18 (ctakaH ganbHei Horn) B konimuectse 10 no ueHe 115000 (BxoAsALLas akTUBHas

BaﬂBKa). B 3TOT MOMEHT HaYMHAETCHA MAaTUUHI.

* Ha ocHoBe 3as1BOK B cTakaHe 6nvxHeli Horv n ctakaHe KC, B cTakaHe AasibHell HOrv NOSIBAISIETCS CMHTETMYEeCKas 3asBKa Ha MoKymnKy
RTS-12.18 B konnyecTBe 10 no ueHe 115000, BbicTaBneHHas oT umeHn HKLL, koTopas cBOAUTCA B CAENKY C 3a8BKOM OT yyacTHuka "C".

» B cTakaHe G/vXHEl HOrv MosiBMISIETCA CUHTETMYECKas 3asiBka Ha npofaxy RTS-9.18 no ueHe 114000 c o6bemom 10 oT umeHn HKLL,
KOTOpasi CBOAUTCS B CAESKY C 3asBKOI OT yyacTHuKa "B", B cTakaHe KC - crHTeTUYeckas 3asiBka Ha npofaxy RTS-9.18-12.18 no ueHe
1000 c o6bemom 10 ot umeHn HKLL, koTopast cBoanTCSt B CAENKY C 3asiBKOW N0 KasieHAapHOMY crpegy OT y4acTHuka "A".

» Takum 06pa3om 06pasyroTcs Tpu CAEKW: Mo 6rvkHeMy dhbtovepcy (koHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy diblovepcy
(koHTpareHTsI: "C" 1 HKL) no ueHe 115000 u no kaneHgapHoMy cnpeay (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyorcs
[iBe TeXHNYecKne CAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHdapHoMmy cnpegy. Jns 06enx TeEXHUYECKX CAENOoK KoHTpareHTbl "A"
n HKL,.

» OcTanuck HecBegeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 u 3asiBka RTS-9.18 B o6beme 2.

Takum 06pa30M, B 3aBMCUMOCTHN OT BXO,CI,HUJ.EVI AaKTUBHOI 3as1BKM BO3MOXHbI 6 BapMaHTOB CUHTETUYECKOIo MaTymHra:

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

Mokynka 6nwxHero thetovepca | Mpogaxa 6nvxHero dbtovepca | Mpogaxa fAanbHero lovepca + | LieHa ganbHero dbloyepca - Lle-
Mokynka KC Ha KC

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

Mokynka ganbHero tbtovepca | Mpogaka ganbHero blovepca | Mpogaxa 6nvkHero dblovepca + | LieHa 6nvkHero dobtoyepca + Lie-
Mpogaxa KC Ha KC
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AKTUBHas 3asBKa BcTpeuHas peanibHas 3asaBKa dopmMupoBaHue BCTpey- LieHa BCTpe4Hol naccuB-
Hoi (NaccuBHOIA) CUH- HOIi CUHTETUYECKOI 3asiBKU
TeTUYECKOl 3asiBKM

Mpogaxa ganbHero dbtodepca | Mokynka fAanbHero hblouepca Mokynka 6nmkHero gobrovepca + | LleHa 6nimkHero hbiouepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpopaxa KC Mokynka 6nmxkHero gbrovepca + | LleHa ganbHero dbtovepca - Lle-
Mpogaxa fanbHero dbtoyepca | Ha 6vxHero dblovepca

Mpogaxa KC Mokynka KC Mpopaxa 6nvxHero dblovepca + | LieHa ganbHero dbloyepca - Lle-
Mokynka fanbHero bloyepca | Ha 6nvdkHero blovepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TWNa 3asiBKu (CUHTeTUYeckas/peasibHast) akTBHAsi MaTunUTCS C TOM NaccuB-
HOI4, y KOTOpOIA NlyudLle LieHa. ECn y NaccBHON CUHTETUYECKOl 1 NAacCUMBHOM peanbHONM 3asBKM LeHbI COBNAAAtoT, TO CHauaia akTMBHas
3asBKa MaTumMTCs C TOM, UTO NOCTyNM/a paHblue. Tak KakK y KaNeH4apHoro cnpeaa fiBe Horv NocTynatoT B pasHoOe BpeMmsl, TO BpeMsi Takoro
cnpega onpefensieTcsi No BpeMeHu nocneaHel nocTynueLUeil Horv. B Kax4oM cTakaHe (KafieHZapHoro cnpefa, G/MKHEro U AanbHero
(hblouepcoB) LieHa 3ak/o4aeMoli CAenkn onpeaensieTcs LeHol naccMBHoOl 3asiBKU, Kak U B TeKyLUell peannsauum.

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CMHTETUYECKOM MaTYMHIe CTPOUTCH CUHTETUKA 1060 r1y6uHbI, HEO6XOAMMON A1 CBEAEHWS aKTUBHbIX 3a8BOK. B arpernpoBaHHbIX
CTakaHax no yMOn4aHvio MHAMKATMBHO TpaHC/IMpyeTcs ry6unHa 5 LeHOBbIX YpoBHEN, hopMUpyeMbIX MHOMKATUBHBIMW CUHTETUYECKUMMN
3asaBKaMun. VIHAVKATVBHASA CMHTETUYECKas 3asBKa - "BUpTyasibHasA 3asBka”, ucnosb3yemas A1s )opMMpoBaHns arperMpoBaHHOro craka-
Ha, OTPaXaloLLero AOCTYMHY CUHTETUYECKYHO NIMKBUAHOCTb. Y4apuB No Takol 3asBKe y4acTHUK MOXET COBEpPLUMTb CAeNKY NocpeacTBOM
CUHTETMYECKOro MaTymHra.

Mpumep
 [lonycTum, ecTb Tpu cTakaHa RTS-9.18, RTS-12.18, RTS-9.18-12.18, koTOpble NOMHOCTLIO MYCTble B fJaHHbI MOMEHT.

» B ctakaHe RTS-9.18 (ctakaH 1) yyacTHuK "A" cTaBWUT 3asBKy Ha Nokynky no ueHe 114000 B 06bEMe 12 KOHTpakTOB. 3aTeM B cTakaHe
RTS-12.18 (cTakaH 2) y4acTHUK "B" cTaBUT 3asBKy Ha Npogaxy no ueHe 115000 B 06bEme 10 KOHTPAKTOB.

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

* YyacTHuk "C" MOXeT yaapuTb N0 UHANKATUBHOWN CMHTETUYECKON 3asBke - kynuTb KC RTS-9.18-12 B ctakaHe 3 no ueHe 1000 B 06bEme
10 KOHTPaKTOB.

* Ha ocHoBe 3a5BOK B CTakaHax 1 1 2, BbICTaB/IEHHbIX y4acTHUKaMu "A" 1 "B". B cTakaHe 3 NOABNAETCA CUHTETMYECKAs 3asBKa Ha Npogaxy
KaneHgapHoro cnpega RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHas ot umeHu HKL,, koTopas cBoanTCS B CAENKY C
3as1BKOIi N0 KasieHAapHoOMY cnpegy oT yyacTHuka "C".

» B crakaHe 1 nosiBNsieTcs cMHTETMYECKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 ot umenmn HKLL, koTopas ceoguTcs
B CAENKY C 3a8BKOI OT yyacTHuka "A", a B CTakaHe 2 - CMHTETUYecKasn 3asBka Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCA B CAENKY C 3asBKOV OT yyacTHuKa "B".

» Takum 06pa3om 06pasyroTcs Tpu CAEKW: No 6rkHeMY dhbtovepcy (KoHTpareHTbl: "A" n HKLL) no ueHe 114000, no ganbHeMy dbloyepcy
(koHTpareHTsI: "B" 1 HKLL) no ueHe 115000 v no kaneHgapHomy cnpegy (koHTpareHTbl: "C" 1 HKLL) no ueHe 1000. Takke obpasytoTcs ase
TeXHNYeckne caenku, oTobpaxaroLime ABMKEHNE HOT Mo KasleHgapHoMy cripedy. [1s 06enx TeXHNYecknx caenok KoHTpareHTbl A n HKL,

CvHTeTUYECKas NMNMKBUAHOCTb TpaHcnpyeTcsa B noToke arperatoB (FORTS_AGGR##_REPL) coBMECTHO C IMKBUAHOCTbLIO MO peasibHbIM
3asiBkaMm. MNpv 3TOM NOMUMO CyMMapHoro o6bema (nosie volume), HanpuUMep, eCnn BHYTPU OAHOTO LIEHOBOTO YPOBHSA €CTb Kak U peasibHble
3asBKW, TakK U MHAMKATUBHbIE CUHTETUYECKME 06BEMBI, B OTAE/IbHOM M0J1e TPAHC/IMPYETCS CUHTETMYECKUIA 06beM (Mone synth_volume).

PaccmoTpym npumep, Korga B 06bIYHBIN arperMpOBaHHblVI CTakaH ,qo6aan:|eTcs:| CUHTETMYECKas IMKBUAHOCTbL. ECTb arpermpoBaHHble cTa-
KaHbl KasleH4apHOro cnpefa n ero Hor ¢ HaTypaanoﬁ JINKBUOHOCTBH.

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

Puc. 5. O6bluHble arperMpoBaHHble CTakaHbl KalIeHAapHOro cnpeaa
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3TN Xe cTakaHbl, HO C yYeToM CUHTETUYECKO NVKBUAHOCTW, BbIrAAAT cieayoumnm o6pa30M.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ . synth_ synth_ . synth_ synth_ . synth_
volume volume | price | volume T i —— volume | price | volume - e volume | price | volume T
65381 1 ' '
65379 | 3 3
65371 1 1 871 20 20
65369 | 5 5 66218 | 20 865 3 3
65355 | 19 66212 | 3 862 3 3
65354 | 25 66211 | 10 10 ' 860 10
65353 | 5 66210 | 3 ‘ 854 1
65352 | 2 66202 | 1 ' | 852 3 3
65351 @ 38 66200 | 5 ' [ 851 2 2
2 | 65349 1 66198 1 | 1 847
7 | 65348 | 1| 66197 | 1 | 1 846
27 | 65347 | 4 | 66191 | 4 | 4 840
7 | 65346 | 4 | 66190 | 4 | 4 839
92 | 65345 | 1| 66185 | 1 | 1 834
1 1 65338 | 2 | 66180 | [ 10 | 831
1 1 65337 | 7 | 66179 | ' |
4 4 | 65331 | 1 1 | 66178 |
4 4 | 65330

Puc. 6. ArpermposaHHble CTakaHbl C CUHTEeTUYecKol NUKBUAHOCTbIO

I/I306pa>KeHa BCA nocymtaHHasa CUMHTeTun4yeckasa NMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Konim4yecTso ypOBHeI‘/‘I arpermpoBaHHOro CtakaHa
CMHTETUYECKON NNKBUAOHOCTN. LLEHOBbIe YPOBHW, rae eCTb CMHTETUYECKas NMKBUAHOCTb, NOACBEeYEHbl KQaCHbIM.

BugHo, 4TO B Kau1eHAapHOM crnpefe CUHTETUYEeCKasn IMKBUAHOCTL CYLLIECTBEHHO Cy3una Ll,eHOBOVI cnpen u caenana CtakaH kaieHgapHoro
cnpega 6ornee npuefiekaresibHbIM A1 TpeVI,D,epOB. B 3TOM 1 3aKNo4aeTca Lesib CUHTETUYECKOrO MaTyuHra - nokasatb TpeVl,u,epaM Ny4yuyro
AO0CTYNMHYHO LeHy 1 NoTeHUMaIbHO 60/1bLUNIA 06EM UCNOMHEHMS UX 3asiBOK MO }'IyLILIJeVI cpe,u,HeVl LeHe NCNOJIHEeHNA.

B cTtakaHe ganbHeli HOTM cUTyauus yxe He CTONb paykasibHO M3MEHWIAch 3a CYET CUHTETUYECKONW MKBUMAHOCTW. XOTA U 34ecCb, ecnu
Tpeiigep noaacT 3asBKy B NOKyNKy 15 KOHTPaKTOB No LeHe 66212, TO OH NOAYYMT CAEMKN He TOJbKO C 3asBKaMmn No TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4TO AaeT UCNOHEHME 9 KOHTPAKTOB M3 15), HO elle U NOAYYUT CAENKY B CUHTETUYECKOM
MauTUHre Ha 6 OCTaBLUMXCA KOHTPAKTOB Mo LeHe 66211. STOT CUHTETUYECKUIA MaTUMHT UCMO/b3YeT 6 KOHTPAKTOB Ha npogaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha NpoAaxy Si-6.19 no 65351.

B cTakaHe e G/MKHER HOMM CMHTETUYECKas NNKBUAHOCTb OCTaeTCA Ha 3agHeM njiaHe, YTO U NOHATHO - BGNMXHAS HOra 1 Tak Hambonee
]'II/IKBVI,EI'HbII‘/‘I WHCTPYMEHT C HauMeHbLUUM LeHOBbIM crnpegom.

CuHTEeTMYeCKas NMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 0GHOB/SIETCS C TOW e 4acToToi, C Kakoli 06HOBNAETCS arperMpoBaHHble cTa-
KaHbl. YacToTa 06HOB/IEHUS arpermpoBaHHbIX CTakaHOB HUXE YaCcTOTbl TOPrOBbIX COObITWIA, MPOMCXOAALLMX B cucTeMe. VIHbIMM cnoBamu,
arpernpoBaHHbIii CTakaH, a 3HauUT ¥ CUHTeTUYEeCKas SIMKBUAHOCTb B HEM He OGHOB/ISIETCA Ha KabKAyHo 3asBKY UN CAENKY. YHaCTHUK, Xe-
natoLnii oueHMBaTb MOMHYI0 FY6UHY CUHTETUYECKOW NMKBMAHOCTY (601ee 5 LIeHOBbIX YPOBHEI) 1 ee N3MEHeHWe Npy KaXgom TOProBom
CO6bITUM (TPaH3aKLMK), AOMKEH CaMOCTOSATENIbHO PACCUUTBLIBATbL JOCTYMHYI CUHTETUYECKYIO IMKBUAHOCTL H OCHOBaHUM MHbopMaLyv B
ny6nnyHom orders_log.

Tak xe cnegyeT yunTbiBaTb, YTO B My6/nMYHOM orders_log CUHTeTUYecKMe 3asiBKM NOSABASAIOTCS TOMbKO, KOrAa NPOMCXOAWT CUHTETMYe-
CKWIA MaTUWHI, B 06bemMe HEOBX0ANMOM A5 3aK/HEHUS CAEKY, T.e. CUHTETUYECKME 3aABKV NOMHOCTLIO UCMOJTHAIOTCA BHYTPY TOW TpaH-
3aKuuy, B KOTOPOI OHU NOPOXAEHbI. Mo3TOMy ecnu nonb3oBaTteslb caM cobvpaeT cTakaH no orders_log (6€3 NOCTPOEHUA CUHTETUKM) U
cBepsieT ero, Hanpumep, ¢ AaHHbIMK, TpaHcanpyembiMn B FORTS_AGGR##_REPL, TO cTakaHbl 3T 6y4yT OTANYaTbCs — B CTakaHe 13
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPblE «HE BUAHO» B CTakaHe, MOCTPOeHHOM o orders_log.

B notoke koMMoHOB (FORTS_COMMON_REPL) nons ¢ Ay4ywnmMu LleHaMun 1 o6beMamu Mo fyyLleli LeHe Takke pacCcumTbIBAOTCS C yYETOM
CMHTETUYECKOIN NIMKBUAHOCTK, NPU 3TOM B CTapbix nonsx (Tuna best_buy, best_sell, xamount_buy, xamount_sell n 1.n) TpaHciupyetcs
CyMMa HaTypaslbHOW N CUHTETUYECKON JIMKBULHOCTU, & B HOBbIX (C MOCT(MKCOM _native) - 0TAeNbHO CUHTETUYECKAs.
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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. 7. 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. 8. Hauano yctaHOBKMU

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. 9. 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. 10. 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. 11. BbiGopoyHasi 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. 12. BapuaHTbl nogkntoyeHuns Kk 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. 13. CeKuuma nonb3oBaTe/IbCKUX HACTPOEK NOAKIIOHEHUSA

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. 14. Beog noruHa 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. 15. Peructpauums 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. 16. 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. 17. 3aBeplueHue 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_USERORDERBOOK_REPL. PekomeHayeTcs ana pa3pabdotku late join u MuHK-
MU3aLMn BpeMeHN NpoCcTost NPpK 3aKkadke apxmMBHbIX AaHHbIX. MNpu HaxkaTun Enter B outfile BbIBOAWTCA 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 gaHHOM pasgene onucbiBaeTcs coCTaB MHhopmaumu, TpaHcmpyemoii B winto3e Plaza-2.
Bce TpaHcnvpyemble faHHble pa3feneHbl Ha cneaytoLye nornieckme rpynnoi:

» CnpaBoyHas uHgopmauus

 Toprosas nHhopmauus

* VHchopmaums ans BoCCTaHOBNEHNSA

* WNHdhopmauusa o cpegctBax v niMMmUTax

» Knupuxrosas nHdgopmaums

* 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
[OCTynHbI B Tabnuue session notoka FORTS_REFDATA_REPL. B 37011 e Tabnuue ykasbiBaeTcs CTaTyc Ceccum, 4To NO3BOSSET OTC/e-
XNBATb U3MEHEHUS PEXMMa CECCUN.

» CnpaBOYHUKM MHCTPYMEHTOB 1 6a30BbIX aKTUBOB, MX CBOWCTBA

HasHauyeHHble B  TOProByld Ceccuio  (DblOYEepPCHble  WHCTPYMEHTbl  focTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TakKe NepedncieHbl B 3T Tabnumue. ONUMOHHbIE UHCTPYMEHTbI TPAHCIMPYHOTCSA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbIX aKTUBOB (PbHOYEPCOB MpeAcTaBeH Tabnuueli
fut_vcb notoka FORTS_REFDATA_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

TpaHcnupytoTcs B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX cnpaBoYHuKax JOCTYMHbI UCKMIOUYNTENbHO
CBefIEHNs O K/IMeHTax CBOEN hpmbl.

» CnpaBOoYHMK obnuraunii

O6nuraumu onncbiBatoTcs Habopom Tabnuy, notoka FORTS_REFDATA_REPL: cnpaBoyHuk napameTpoB obnuraumii fut_bond_registry,
CnpaBOYHUK MHCTpyMeHTOB obnurauuii fut_bond_isin, HK[ Ha gatbl Beinnat kynoHos fut_bond_nkd, pasmepbl BbiniaTr HOMUHa/IbHOM
ctonmocTun obnuraumm fut_bond_nominal.

» KoahchuumeHTbl napameTpuyeckoli KpYBoi BONaTUILHOCTA A5 ONLUMOHOB
TpaHcnupytotesa B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[ns ocywecTBneHust onepauuii Ha pbiHKax TOproeoi cuctembl SPECTRA cuctema nosib3oBatenst A0/MKHa NosyyaTb B PeXnMe OH-NaiH
no kpaiiHeli mepe cnegytoLime cnpaBoYHble AaHHbIE:

» PacnvcaHue ceccuii (session)

» CnpaBo4HVK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBas uHcpopmaums
ToproBasi UHhopMaLMs BK/IOYAET B CeO6S:
. ArperI/IpOBaHHbIe CTaKaHbl

POopMMPYIOTCA HA OCHOBE CUCTEMHbIX 3aABOK N0JIb30BaTeNeN NyTeM CYMMMPOBaHUSA 06bEMA A/18 KaKA0ro MUHCTPYMEHTA, LleHOBOrO YPOB-
HA 1 HanpasneHus 3asaBku. OGHOBNSAIOTCSA B PEXMME OH-MaiiH U SIBASIKOTCA OCHOBHbLIM CMOCO60M MOyYeHUs MHOPMAaLMK O TEKYLLMX
LieHax 1 o6bEmax. Monb3oBaTeslb MOXET BblbpaTh xenaemyo rny6uHy ctakaHa n3 BapuaHToB 5, 20 nnm 50 LeHOBbIX YPOBHEN B KaXA0M
13 HanpaB/NeHWiA; AaHHbI BbIOOP OCYLLECTBASIETCA NPY KOHPUTYPUPOBaHUM NTOTUHA 1 HE MOXET GbITb N3MEHEH B XOZe TOProBOii ceccuu.

CTakaHbl TpaHCNMPYIOTCA HECKONbKMMM noTokamu pennvkauum Plaza-2: FORTS_AGGR5_REPL, FORTS_AGGR20_REPL w
FORTS_AGGR50_REPL.

. OﬁLLlepblHOLIHble nokasarenun

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCINpyeTcs Takas MHPoPMaLMs Kak nyyiume 3asBKy Ha MOKYMKY U NPoAaXxYy, LieHbl OTKPbITUS,
3aKpbITUSA, TEKyLUMEe pacyeTHble LeHbl U T.N. JaHHas nHdopmaumsa TpaHcampyetcs B notoke FORTS_COMMON_REPL.

* )KypHan 3asBOK No/b30BaTe st (a TakKe - NOJHbIN XypHa 3asBOK TOProBOl CUCTEMbI)

B XypHane 3asBOK Nob30BaTeNs TpaHC/IMPyeTCcs BCA UCTOPUSA onepauuii No 3asBkam nonb3osarens. XXypHasibl 3asiBOK N0Nb30BaTens
pocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL gns cbtouepcos 1 ONuMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL g7 3aBOK N0 COCTaBHbIM UHCTPYMEHTaM.

B cnyuae, ecnu nonb3oBatesib Npu KOHGUIypaumm normHa ykasan onuumio "rosHbliin XypHan 3asiBoK”, MOMUMO CBOMX 3asiBOK, MO/b30-
BaTeNb 6yfeT nosyyarb MOMHBIA XYPHaUT BCEX onepauuii ¢ 3asiBKamy Ha pbiHKE B aHOHUMW3UPOBAHHOM BUAE, AOCTYMNHbIA B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* JKypHau1 caenok nosnb3osarens

CopfepXuT CNUCOK BCEX COBEPLUEHHBIX MO/b30BATENEM 38 TEKYLLYIO Ceccuio cfenok. XXypHasibl cAenoK nonb3osatesnis AOCTYMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL ana dbtoyepcoB M OMUMOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ans cenok no coctaBHbIM MHCTPYMEHTaMm.

* )KypHan cfienok ToproBoi cucTembl

CofiepXUWT CMUCOK BCEX CAENOK, COBEPLUEHHbIX BCEMMU NO/b30BATENAMM 3a TEKYLLY ceccuio. [laHHble CAEMOK YyXMX nosb3oBareneit
npefcTaBneHbl B aHOHUMU3VPOBAHHOM BuAe. XXypHasibl CAEN0K Nofb30BaTens f4ocTynHbl B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hboYepcoB M OMUMOHOB, a Takke B Tabnuue multileg_deal gns caenok no cocTaBHbIM UHCTPYMEHTaM.

3.2.3. UHdhopmauma ana BOCCTaHOB/IEHUA

[insa o6ecneyeHns BO3MOXHOCTY GbICTPOro BOCCTAHOB/IEH WS NOyYeHWsi TOProBOV MHdYopMaLymn nocne notepu coegrHeHusi co SPECTRA,
paBHO Kak v Ans peanmsaunm cueHapus no3gHero NoAkMioueHns K 6upxe, B coctase LWto3a Plaza-2 ocyllecTBnseTcs TpaHcnsaumus nepu-
O[MYECKNX CPE30B TEKYLLMX CTakaHOB B HearperyposaHHOM Bue. 3TO NO3BOMASET NOMNYYUTb akTyaslbHOe COCTOSIHWME CBOWX 3asBOK (a B
cnyyae NoAKYeHHOM! onuym "TIoMHbINA XypHan 3asBOK" - BCEX 3asBOK B CUCTEME) Ha TEKYLLMI A MOMEHT BPEMEHM.

Cpesbl aKTUBHbIX 3aBOK TPAHC/IMPYHOTCA C NepnoanyHocTbio 1 muHyTa B notoke FORTS_USERORDERBOOK_REPL.
3.2.4. ndpopmayus o cpeacTBax U MMuTax

Bk/itouaeT cnegytowe AaHHble:

* VHdhopmauus o no3uLmsx
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3.2.5.

TpaHcnMpyeTcs B BUAE BPEMEHHbIX cpe3oB B noToke FORTS_POS_REPL. 1A kaxaoro 3HavyeHnst No3numm AoCTyneH naeHTugukarop
nocnefHen caenku, BoeaHel B pacyeT 3anucu no nosuuum.

WHchopmauusa o cpeactBax U IMMUTaX KIMEHTOB

TpaHcnvpyeTcs B BUAE BPEMeHHbIX cpe30B B notoke FORTS_PART_REPL. [Jns Kax40ro 3Ha4yeHuns KNIMeHTCKOro cYeTa yKasaHbl pasmMe-
pbl CpeacTB (Kak AeHer, Tak U 3a/10T0B) Ha Ha4Yas10 TOProBOl ceccuwn, TeKyLUme 1 pe3epBbl CPEACTB.

KnupuHrosas nHcpopmauus

KnupuHrosas nHchopmanms, TpaHcimpyemasi B coctase Wwito3a Plaza-2 BkiouaeT crefyowme faHHbIe:

3.2.6.

PacyeTHble LieHbI KNMpUHra

dopMUpyOTCA B MOMEHT NPOBEAEHUS BEYEPHEro knnpuHra. JocTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Tabnuua
C pacyeTHbIMU LieHaMVy BK/IOYAET Takke WHCTPYMEHTbI, CPOK AEVCTBUS KOTOPbIX 3aKOHYW/ICH, YTO NO3BOJISIET MCMO/b30BaTh AAHHYIO
Tabnuuy 415 NonyyeHrs NpaBusbHbIX LEH MO KOTOpbIM OyAeT Nnpov3BeaeHa nocTaska.

BM NpomMexXyTo4HOro KavpuHra

BaprauvoHHaa Mapxa MpOMEXYTOYHOro KauMpuHra pgoctynHa B Tabnuuax fut_intercl_info u  opt_intercl_info notoka
FORTS_REFDATA_REPL gns doblo4epcoB 1 OMLMOHOB, COOTBETCTBEHHO.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsioT 3asBKK, NepeBbICTaBNEHNE KOTOPbIX B K/TMPUHT HE 6bI/10 NPOM3BEAEHO NO NPUYMHE HEXBATKMN cpefcTBa. PeecTp A5 dbio-
yepcoB TpaHcmpyeTcs B Tabnuue fut_rejected_orders notoka FORTS_REFDATA_REPL

CpefcTBa K/IMEHTOB MO pe3y/bTartam KnpuHra

BktouatoT B ce651 MHhopmaumio 0 CymMMe CPeACTB Ha cHeTax, ABWKEHUN N0 cyeTam, coopax, cymmapHoM MO n BM Ha MOMEHT KAvpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3asBKN Ha UCNOJIHEHME ONUMOHOB

MHdopmanma 06 nHaekcax u Kypcax

B cocTaBe AaHHoii rpynnbl NpUCyTCTBYET CriefytoLas UHhopMaLms:

3.2.7.

TekyLime 3Ha4eHuss nHgekcos PTC

BktoyaeT Tekylme 3Ha4eHns GupXeBbIX MHAEKCOB. 3HaYeHNs B AaHHON Tabnuue 06HOBAAKTCA C NepuoanyHocTbio 15 cekyHa. B co-
cTaB MHchopMaLumn 06 nHAeKcax BXoAWT 3HaueHune Kypca USD, ¢ ncnonb3oBaHnem KOTOpPoro 6bin Npon3BefeH pacyeT nHaekca. jaHHble
TpaHcnupytotcsa B notoke RTS_INDEX_REPL.

3HaueHus KypcoB BasltoT

CopfepxaTt 3HauYeHusi KypcoB BaslloT, CNO/b3yeMble B TOProBoii cucteme st 06paboTkm KOHTPAKTOB, pacCUUTbIBAEMbIX B BasoTe, OT-
JINYHOI OT py6rieid. 3HaYEHUs1 KYpCOB BaUTHOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomoratesibHble MHd‘)OpMaLIMOHHbIe MOTOKU

B fiaHHyt0 rpynny oTHeceHbl MH(OPMALMOHHbIE NOTOKMW, NPEAOCTABAOWME [OMNOMHUTENbHbIE (DYHKLMN:

TekyLuMe 3Ha4YEHUS] BapUaLMOHHON MapXu
TpaHcnupytoTcs B notoke FORTS_VM_REPL B pa3pese No3uumii KNIMEHTOB.
TekyLwime 3Ha4eHnsA BoNaTuibHOCTU U TeEOPeTUYecKmne LieHbl AN ONUUMOHOB

TpaHcnupytotcsa B notoke FORTS_VOLAT_REPL .

3.3. OCOBGEeHHOCTU UCNOJIb30BaHUSA LWJIK03a

3.3.1.

CnyxeG6Hble Noss penankauum

Kaxgas pennvumpyemas Tabnuua UMeeT B CBOEH CTPYKType Tpu NepBbIX Mo OMKCUPOBAHHOTO TvNa i8, NpeaHa3HaueHHbIX 415 obecne-
UEHUS1 MeXaHU3Ma penvkaumm:

replID — yHVKanbHbIl naeHTUdMKaTop 3anvcu B Tabnuue. Mpy BCTaBke Kakaoli HOBOI 3an1cy, 3Toii 3anmncy NprcBavBaeTcs YHUKabHbIi
uaeHTUguKaTop. HecMoTpsl Ha To, YTO TabiMLa MOXET MMETb HEKUI MEPBUYHBINA KoY, onpefensiemMblii GU3Hec-Norvkoi, aAns Leneii
pennvkauuy Bce paBHO NEPBUYHBIM U YHVUKaUTbHBIM MAEHTU(MKATOPOM siBnsieTcs none repliD.

replRev — yHVKa/1bHbIi HOMEp U3MeHeHUs B Tabnuue. Mpu Nto60M M3MeHeHUU B Tabnuue (BCTaBke, PeAakTMPOBaHUY, yAAIEHUN 3annch)
3aTpOoHyTas 3anvcb nosyyaet 3HaueHue replRev, paBHoe MakcuMasibsHoMy replRev B Tabnuue 4o nameHeHus +1.
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» replAct — replAct — npusHak Toro, 4To 3anuch yaaneHa. Ecnu replAct He HyneBoii — 3anucb yaaneHa. Ecnu replAct = 0 — 3anuck
aKTuBHa..

3.3.2. KomaHAabl

[ns oTnpaBKu KOMaHg, He06xo4MMOo co3gath nybnukarop ¢ napametpamm NAME = FORTS_SRYV, category = FORTS_MSG. [1ns nonyyeHuns

OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HEOOX0AMMO B (DYyHKUMM OTNpaBku cooblieHns 3agatb cnar CG_PUB_NEEDREPLY, a Takke
co3fatb NOANUCHKK € TNoM p2mareply.

B cnyuae ownbkn B goctaske 1 06paboTke COOOLLEHNA HA CUCTEMHOM YPOBHE, KOZ K/IMEHTa MOXET NosyynTb M60 OWKGKY Npy BbINOS-
HEeHUM PyHKLMN OTNPaBKM COOBLLEHUS, MO0 OTBETHOE COOOLLIEHME CneLmabHOro Tnna “"cucteMHas ownobka" (msgid=100):

Mone Tun OnucaHune
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus.

O6paTVITe BHMUMaHKe, 410 coo6u.|,eH|/|e "CMCTEMHas OLLUMOKA" MOXET ObITb OTnpas/ieHo B OTBET Ha no6oe COOﬁLLI,eHVIe BU3HEC-/T0TUKN.
3.3.3. KOHTpOnb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA peiicTByeT cucTeMa orpaHu4eHnsi aHoOMaslbHOW akTUBHOCTU K/TMEHTCKMX NPUMIOXEHUA. OHa He MO3BOMAET NPUNOXEHNIO
nonb3osaresis (of4HOMY /lorMHy B cucteme SPECTRA) npucbinath 60/1ee 0roBOPEHHOTO B 3as1BKE Ha MOAK/IOYEHME KOSTMYECTBA COOOLLEHNI
B €[IMH1LY BpeMeHu. B HacTosALMA MOMEHT MOXHO NOJy4nTb S1I0TMH B cuctemy SPECTRA c orpaHuueHnem 30, 60, 90 1 T.4. TOpro.bix
onepawuwii B cekyHay. K ToproBbiM onepaumsim OTHOCATCS BCe KOMaHAbl ynpasneHus 3asaskamm. KonmuecTBo HETOProBbIx (BCeX OCTaslbHbIX)
onepauuii Ansa n6oro Tuna norvHa orpaHuyeHo 1000 B cekyHAy.

Mpu NPEeBbILLEHNN NMMMTa COOBLLEHUIA, CUCTEMA KOHTPO/IA He TpaHCMpyeT coobLueHne B 54po TC, a nocbliaeT nosb3oBaTento coobLue-
HMe-0TBET C YBeJOM/IEHEM 06 OTKase B 06CNyXmBaHnM, msgid=99 cnepytoLeli CTPYKTYpbI:

Mone Tun OonucaHve
queue_size i4 KonnyecTBo coo6LEHNI NOb30BaTeNS
penalty_remain i4 Bpemsi B MunamcekyHgax, no npoLiecTBMU KOTOPOro GyaeT ycrnewHo npu-

HATO cneaywulee COOGLIJ,eHVIe OT 3TOro nosb3oBaressa

message c128 TekcT coobLleHnsn 06 oLmnbke

O6pallaem BHUMaHVE Ha f1Ba HioaHca:

1. KonnuyecTtso cOOBLLEHNIA 3a UCTEKLLYIO CeKyHAY oLeHmBaeTcs npu npuéme KAXKAOMO coobLleHns. 3To 3Ha4mMT, Y4To ecnv Nonb3oBaTesb
NOCTOSIHHO NPUCbIIAET 3anpoChkl C YacTOTOW, 60/bLUIE, YEM €My pa3peLLeHo, TO ero COobLLEeHMA nepecTatoT obpabdaTbiBaTbCA BOOOLLE.

2. COO6LLleHVIe-0TKaS ¢ TiNnoM 99 MOXeT BbITb MOCNAHO B OTBET Ha /tlo6oe coo6u.|,eH|/|e nonb3oBarend.

3.3.4. MoHuTOpUHT latency co CTOPOHbI K/IMEeHTa

[Nns ueHTpasiM30BaHHOrO MOHUTOPUHIA BPEMEH BbICTaB/NEHUA 3asABOK U 3a[epXeK B pacrnpocTpaHeHnn aaHHblx, B TS SPECTRA cylue-
CTBYET (PYHKLMOHA/TIbHOCTb aBTOMATUYECKO/ NPOCTAHOBKU METKU BPEMEHW B MCXOAALLMX COOOLLEHUAX 1 NOC/eYHOLLEero aHam3a pasHu-
Libl BO BPEMEHW MeXAy TeKyLLM MOMEHTOM MpuW NPUX0Ae OTBETa Ha KOMaHAy Vv NPUXOAE 3anucu no Pensiuky U UCXOAHON MeTKol Bpe-
MEHW, NPOCTaB/IEHHON NMpK oTnpaBke. CUcTemMa Hakan/MBaeT cpesbl CTaTMCTUYECKOl HGopMaLUM Mo 3aAepxKam, KOoTopble AO0CTYMHbI
0N CYNTBIBAHWSA U aHa/IN3a LLeHTPasI30BaHHOM cuctemoli MoHnTopuHra SPECTRA. BaxHoe 3amevyaHue. [ns paboTocnocobHOCTM 3TOro
hyHKLMOHana TpebyeTcst yctaHoBuTb MO Plaza2 1 ncnonb3oBaTth BEPCUM CXEM COOBLLEHUIA, COOTBETCTBYOLLME cucTeme SPECTRA 3.8.2
1 HoBee. OT/INYNTE/NbHBIM NPU3HAKOM HOBbIX CXEM COOGLLEHMI C NOAAEPXKKON LIeHTPaIM30BaHHOTO MOHUTOPUHTA SIB/IAKOTCS CTPOKM

LocalTimeField=<umsa nonsa>
B OMMCAHUSIX COOBLLEHUIA.

/icnonb30oBaHne HOBbIX CXeM COOBLLEHMNI CO CTapbiMKU BUHApPHLIMU MogysaMK Plaza2 npuseget kK npobnemam.

3.3.5. ABTOMaTnyeckoe CHATUE 3asABOK NMPU OTK/IIOYEHUU NOoM1b30BaTtensi OT TOPros

B TC SPECTRA npenycMOTpeH MexaH13M KOHTPO/IS 3a COCTOSIHMEM MoAKMoueHust knneHTa (cepsuc "Cancel On Disconnect"), koTopsblii
No3BO/IAAET NPU OTK/YEHUN KNeHTa oT TC aBToMaTM4yeckn CHUMaTb BCE akTVBHbIE 3a8BKM KneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ucteyeHuns), 6esafpecHole 3asBKu.

[lna BKIOYEHNA cepBuca (a Takke OTK/IUEHNS) hupmMe-YUacTHUKY TOPros HeOBX0AMMO nofaTb COOTBETCTBYIOLLEE pacnopskeHve Yyepes
Knuentckuii LieHTp. CepBuc BKYaeTca ans naeHtudmkaropa (p2login), npuHagnexatiero oypme-YyacTHuUKY.

Mpy NoAKMIOYeHUN naeHTUdIMKaTopa ¢ BKUeHHoi yenyroii "Cancel On Disconnect” k TC Anst HET0 akTUBUPYETCSI PEXWM KOHTPO/S 3a
COCTOsIHUEM nogxtoueHust (COD-pexum).

Noruka paboTbl MEXaHU3Ma KOHTPO/IS NOAK/OUEHNIA CrefytoLas:
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* Ecnu gnsa knueHTta aktnsmposaH COD-pexum, To cucTeMa OTC/IEXMBAET aKTUBHOCTb NOAK/IOYEHMA HA TPaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHaa (COOGLLleHMe) KNMeHTa, 3aperncTpnupoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT eé YCMNeLHOCTU, TPaKTyeTCs Kak nposiB/ieHne
AaKTUBHOCTW.

» Ecnv 3aycTaHOB/EHHbI B KA4eCTBE NOPOra HEaKTMBHOCTY BPEMEHHOW HTepBa (B TekyLlei peannsaummn = 20 CeK.) KNUEHT He OTnpasu
HV OfHOTO COOGLUEHVS UNu, NOTePSB NOAK/NOYEHNE K CUCTEME, HE MOAK/IIUNICA 3aHOBO, BCE €ro akTUBHbIE 3asBKM aBTOMAaTU4eCcKu
CHMMAIOTCS.

Bo3MOXHbIE CUTyaLyK, NPY KOTOPbIX MPOMCXOAUT 3anycK NPoLeAypbl CHATUST aKTUBHBIX 3as1BOK:
* K/IMEHT He OTNpaBU/ HYU OAHOTO COOBLLEHUS 3a YCTAHOB/EHHBI NEpUOS, BPeMEHN.

* KnueHTtckoe npunoxeHue notepssio coeanHeHne ¢ poyTepomM. AKTUBHBIE 3a5BKN 6y,qu CHATbI N0 NCTEYEHUN YCTaHOB/IEHHOIO nepuoga
BpeMeHu.

» PoyTep noTepsin coeiMHeHVE C CepPBEPOM A0CTyNa. AKTUBHbIE 3asBKM ByAyT CHSTbI MO UCTEYEHWUN YCTAHOB/IEHHOTO NEPUOAA BPEMEHN.

. CepBep AocCTyna norepsan coegmHeHune ¢ TC nnn yTparun paﬁOTOCI’IOC06HOCTb BcneacTesmne BO3HMKLUEN OLLINOKN. AKTUBHbIE 3a8BKU KW~
€HTOB, HE YCTaHOBMBLUNX COegnHEHME C APpYyrMM cepBepoM AoCTyna, 6y,£l,yT CHATbI MO NpoLwecTBnn BpeMeHn, yCTaHOBJIEHHOIO B Ka4ecTBe
nopora HeakKTUBHOCTW.

+ B03MOXHa cuTyaLms, Korga cepsep AOCTyna, YacTUYHO yTpaumBasi paboTocnoco6HOCTb, onoBelLaeT TC 06 aKTUBHOCTY OT MEHMW CBOWX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COEAVHEHME. Takas cuTyauyst He MOXeT ObITb naeHTUdMLMpoBaHa TC BUPXKM 1 [OMKHA BbITb
YperynMpoBaHa Ha CTOpPOHe Y4acTHUKa.

Ana Bcex knmeHToB ¢ COD-pexrMomM 3a8BKN Takke aBTOMaTUyYeCcKu CHUMAaKTCA Noc/ie OKOHYaHusa BeqepHeVl TOpFOBOI‘fl ceccun n npu Boc-
CTaHOB/IEHNUM cUCTEMbI nocne cbos.

3anBku, CHATble MexaHn3MoM “"Cancel On Disconnect”, B Tabnuax noMmevyatoTcs cnewyasnbHbIM cTatycoM (none xstatus).

MpwW OTCYTCTBUM TOPrOBOI aKTUBHOCTW, YTOBbI NPEAOTBPATUTL CHATUE 3asIBOK, KIIMEHTCKOE NPUIOXEHWE fO/MKHO MHopmuposaTte TC 06
aKTUBHOCTMN MOAK/THOUEHUSI MyTEM OTMPaBKN He pexe 04HOro pasa B 10 cekyHA, HO He vallle YeM pas B CEeKyHAY, crneuuasibHol KoMaHbl
CODHeartbeat (msgid=10000) cneayoLLein CTPyKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep coobLyeHnsa-xapTéuTta (B TekyLLel BEpCUU He NCNO/b3YeTcs).

KomaHaa He yunTbIBaeTCA Npu pacyete c6opa 3a TpaH3aKLum.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTMPAaBMSET OTBETHbIX COOOLUEHMIA Ha XapTOuTbl, MOSTOMY NPW BbI30BE (hyHKLMM OTNpPaBkU CO-
o6LLeHNa cnefyeT ykasbiBaTb HOMb (He OXxupaaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbi3oB cyHKumMm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu otnpaBke xapTouTta npuBefeT K nonyyeHuio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.3.6. lNoTokKn, nony4yaemMmble IOrMHaMu pa3HbIX NOATUNOB

B 3aBuncMMOCTM OT noATMna SorvHa nosb3osartensi (OCHOBHOW, MPOCMOTPOBbIV MW TPAH3aKLMOHHbIN) pasinyeH nonyyaemblii UM Habop
NOTOKOB penivkauuu.

OCHOBHOI1 IOTUH NoyyaeT criegytolime NOTOKU peninkaumm:

* FORTS_COMMON_REPL - O6wwas uHgopmauys no ceccum

* FORTS_REFDATA_REPL - ®btoyepchbl 1 OMUMOHbI: CNpaBoyHas U CECCUOHHAasA MHdopmauums
* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osarens

* FORTS_USERORDERBOOK_REPL - 3asBk/ nosnb3oBaTesia: cpe3 ctakaHa

* FORTS_CLR_REPL - KnupuHrosasi uHgpopmauys

* FORTS_DEALS_REPL - I'10TOK aHOHUMHbIX CAEMN0K

» FORTS_FEE_REPL - [MoToK KOoMUccuit 61pxu

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_INFO_REPL - CnpaBo4Has nHdopmauus

* FORTS_MISCINFO_REPL - lononHutenbHas cnpaBoyHas nHgopmaums

* FORTS_MM_REPL - NHtopmauus 06 obs3atenscteax MM

* FORTS_PART_REPL - NHthopmauus o cpeacTeax, IMMUTax U HACTPOLiKax puck-napameTpos
* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_VM_REPL - BapuauunoHHas mapxa

* FORTS_TNPENALTY_REPL - iHthopmaums o coopax 3a TpaH3akuum
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* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-NaiiH

* RTS_INDEX_REPL - bupxeBble NHAEKChI

* FORTS_FORECASTIM_REPL - NporHo3 p1uckoB nocsie BO3MOXHOW pasfBuKKu

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napametpsl Ans mogenu bawense

Ecnmn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "arpervpoBaHHble CTakaHbl", OCHOBHOW SIOTWH Takke NosyvaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPLL n FORTS_AGGR50_REPL - INoTOKM arpermpoBaHHbIX CTakaHOB
Ecnmn cnoco6 nonyyeHns pbIHOUHbIX AaHHbIX — “MOMHbIV XXypHas 3asiBOK", OCHOBHOW SIOTMH NOMyYaeT:

e FORTS_ORDLOG_REPL - [N0TOK @aHOHUMHbIX 3asBOK

* FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIV

MpocMOTPOBBIIA JIOTUH NosyYaeT criefylolme NOTOKM pennKaLmmn:

* FORTS_CLR_REPL - KnupuHrosasi Hopmauusi

* FORTS_DEALS_REPL - N0TOK @aHOHUMHBbIX CAEN0K

* FORTS_FEE_REPL - [NoTok Komuccuin 6upxu

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_COMMON_REPL - O6Lwwas nHgopmauus no ceccum

* FORTS_REFDATA_REPL - ®btoyepchl 1 ONLMOHbI: CpaBo4Has U CECCUOHHasA MHhopmaums

* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osarens

* FORTS_MISCINFO_REPL - flononHutensHasn cnpaBoyHas nHgopmams

* FORTS_MM_REPL - NHtopmauus 06 obs3atenscteax MM

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-NaiiH

* RTS_INDEX_REPL - bupxeBble NHAEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napameTtpsl ans mogenu bawense

Ecnun cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "arperMpoBaHHble cTakaHbl", MPOCMOTPOBLIV JIOTUH Takke NoslyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPLL n FORTS_AGGR50_REPL - INoTokM arpermpoBaHHbIX CTakaHOB
Ecnmn cnocob nonyyeHns pbIHOYHbIX AaHHbIX — “MOMHbIV XypHan 3asaBoK", NPOCMOTPOBBI SIOTMH NOJyYaeT:
e FORTS_ORDLOG_REPL - [N0TOK @aHOHUMHBbIX 3as1BOK

* FORTS_USERORDERBOOK_REPL - 3anBku nosib3oBaTesns: cpes cTakaHa

* FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIV

TpaH3aKLMOHHBIW JIOTVH NosyyaeT criefylolme NoTOKM penankauum:

* FORTS_CLR_REPL - KnupuHroasi Hopmauus

* FORTS_FEE_REPL - [NoTok Komuccuin bupxu

* FORTS_FORECASTIM_REPL - NporHo3 pnckos nocsne BO3MOXHON pasasuikku

* FORTS_REFDATA_REPL - ®btoyepchl 1 ONLMOHbI: CNpaBoYHas U CECCUOHHasA MHhopmaums

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBaTesia: cpe3 ctakaHa

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

* FORTS_INFO_REPL - CnpasoyHas nHdopmauus

* FORTS_MM_REPL - NHdopmauus 06 obs3atenscteax MM

* FORTS_PART_REPL - Hopmauus o cpeacTsax, IMMUTax U HacTpolikax puck-napameTpoB
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FORTS_POS_REPL - NHdopmauusi 0 No3muusx

FORTS_TNPENALTY_REPL - NHdopmauusi o cbopax 3a TpaH3akumm

FORTS_VM_REPL - BapuaLmoHHas mapxa

3.3.7. CmeHa naposna goctyna B TOProByt cuctemy

Y nonb30BaTesisi UMEETCS BO3MOXHOCTb CAMOCTOSITE/NIbHO CMEHUTL CBOI Naposib JOCTYNa B TOProBYH CUCTEMY. [l/151 3TOTO MOXHO BOCMO/b-
30BaTbCs OAHUM U3 CIefyHOLWMX METOAO0B:

* BOCMO/Ib30BaTbCA cneuuanbHomn yTunuTtoin change_password (e€ onncaHve gaHo HUxke);

» Co3gaTtb CBOE MpuIoXeHWe A8 CMeHbl Napons (onucaHne COOTBETCTBYHOLLUMX 06bEKTOB APl MOXHO HaiiTh B AokymeHTe no CGate B
pasgene "O6beKTbI NPOTOKOA M3MEHEHNS Napona”) n nocnartb B TOProByto cucTemy cooblyeHne ChangePassword ¢ Heo6xoauMbiMuy
napameTtpamu (cM. pasgen "Metog ChangePassword").

Ytunuta change_password

Ytunuta change_password npefjHasHayeHa 15 n3MeHeHUs Napons nonb3oBaTens B TOProBOi cucteme. YTUAUTa Mcnonb3yeT NpoTOKON
p2magpwd, KoTopbIil onucaH B pasgene "O6bekTbl NPOTOKONA U3MEHEHUsT Napons” aokymeHTa CGate. I3MeHeHMe naposis NPou3BoANTCS
crefyowmmM BbI30BOM:

change_password [options]

rae options - 3T0 NapameTpsbl:

--key Ob6#n3aTenbHbIii napameTp. MNonb3oBaTenbCkuli Ky cepTudukaumm;

--host ip-agpec poyTepa. Heobsi3aTeNbHbI NapaMeTp, 3HaYeHne no ymonyanuio 127.0.0.1;
--port nopT poytepa. Heobs3atesnbHbI napameTp. 3Ha4eHne no ymonyaxuio 4001;

--ini MHU-hain C HaCTpOKamMu STIOrMpoBaHns. HeobsizaTenbHbI napameTp. Ecnn nHn-thainn He 3agaH, pesynbtaTr onepauumn BbiBO-
ONTCS Ha KOHCO/b.

YTunuta Bo3BpatLaeT O B C/lyyae yCrneLHOrOo BbINOIHEHUSI KOMaHAbl CMEHbI Napons 1 1 B c/lydae Heycnexa.
Mpymep 3anycka yTUuThI:

change_password --key=72395823576

3.3.8. MapTUyMoHnpoBaHue MmaTyuHra

B TC SPECTRA nopgepxuBaeTcs pasgeneHvie (NapTULMOHNPOBaHNE) TOProBbIX MHCTPYMEHTOB Ha IPpyNbl, ¥ TOProB/st UMK pasfenbHo
Ha HECKO/bKMX HE3aBUCUMbIX MOZY/ISIX CBELlEHUs 3asiBOK (MOAYNAX MATUMHIa), Npy 3TOM KaxkKAblii MoAy b MaTuvHra 06pabaTbiBaeT CBOKO
rpynmny MHCTPYMEHTOB. MpUHaANEeXHOCTb MHCTPYMEHTA K rpynne (MaTuMHry) onpegensieTcst Kofgom 6a3oBoro akTuea (base_contract_code)
MHCTPYMEHTA.

TpaHCNAUMSA TOProBbIX AaHHLIX NPOM3BOAMTCS TaKKe pasfesibHO Y HE3aBUCKMMO, 4151 K&XA0ro U3 MoAyneli MaTumHra HasHavarTcs cob-
CTBEHHbIE MOTOKM penankauumn. NMpuHaaNeXHOCTb NOTOKOB pensvkaLum MaTunHry onpegensiercs no noctdpukey _ MATCHS${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCH1 - 3asBKkW U cenku nonb3oBaTens no gbto-
YepCHbIM MHCTPYMEHTaM, KoTopble obpabatbisatotcst Ha MATCHL.

MoTokn, TpaHC/IMpyeMble pa3fenbHO A1 KaXA0ro maTunHra (umetot noctdmke _ MATCHS${id):
* FORTS_DEALS_REPL

« FORTS_FEE_REPL

* FORTS_FORECASTIM_REPL

* FORTS_COMMON_REPL

* FORTS_TRADE_REPL

« FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

- FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL
* FORTS_ORDLOG_REPL

« FORTS_POS_REPL

- FORTS_VM_REPL

* FORTS_VOLAT_REPL
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[ns conoctaBneHns UHCTPYMEHTOB MaTUMHIY, Ha KOTOPOM OHU 06pabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
6nvua instr2matching_map ¢ nonsmu:

» base_contract_id - uncnoBoii ngeHTUrKaTop 6a30BOr0 KOHTPAKTa;

* matching_id - naeHTUdMKaTop MaTumnHra.

MpuBs3Ka MHCTPYMEHTOB K MaT4yMHram MOXeT MEHATLCS NP CMeHe TOProBO ceccuu.

HoBblIii anroputTm NonyyYeHnst TOProBbIX JaHHbIX:

« o Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog 6asoBoro akTvea (base_contract_code).

« Mo Tabnuuam fut_vcb / opt_vcb ans base_contract_code onpegensiem naeHtucukatop 6a3oBoro koHTpakTa (base_contract_id).
« B Tabnuue instr2matching_map no base_contract_id onpegensiem naeHTMMKaTop MaTumHra.

¢ [1na nonyyeHns TOProBbIX AaHHbIX MO MHCTPYMEHTY OTKpbIBAEM MOTOKV C cooTBeTCTBYIOWMM _ MATCH${id).

B TC SPECTRA Bepcum 6.3 Mofynb CBeAeHVs 3as9BOK OyAeT oAvH, U AN 06paTHO COBMECTUMOCTM OCTaB/lIeHbl CTapble MOTOKW penn-
Kauwvm (6e3 pasgeneHns no maTymHram), Ho B NOC/efyHoLLMX BEPCUSX CUCTEMbI CTapble NOTOKM ByayT yAasieHbl, NO3TOMY NONb30BaTENAM
pekomeHyeTcs nepecTpamsaTb CBOM CUCTEMbI HA PabOTy C HOBbIMU NOTOKaMM AiaHHbIX. Takke B CUCTEMY A06aB/eHbl fBE HOBbIE KOMaH[bl
MoveOrder (msgid=438) n DelOrder (msgid=436), KoTopble crieayeT NCNo/b30BaTh /18 NepeMeLLeHns 1 yaaneHns 3asBokK no dboyepcam
n onuymoHam B TC € HECKOMbKUMU MaT4nMHIamMu.

3.3.9. Tunbl NOTOKOB AlaHHbIX
Paznuyatot cnepywuie Tunbl NOTOKOB AaHHbIX!

« "NocToBepHblii" ('Reliable') - laHHble, ony6/IMKOBaHHbIE B TaKUX NOTOKAX, aKTyaslbHbl, JOCTOBEPHbI U HE NoA/IeXaT u3MeHeHu. Jlloboe
n3MeHeHue - 3T0 hOpC-Maxkop, CBA3aHHbIV C HELUTATHONM cuTyaumei Ha Bupxe. Ha aHHble N3 Takmx NOTOKOB YHaCTHUK MOXET NOSIHOCTLI0
onupaTbCa NPU NPUHATAN PeLLEHNIA.

« "YcnoBHo pgoctoBepHbIit” (‘Almost Reliable') - Tpebyetcsa cBepka ¢ oTyeTamu. [JaHHble B TakMx NOTOKaX 06bIYHO HE noa/iexar n3me-
HEeHMI0, HO MOTYT ObITb pefkvue CUTyauuu, KOraa OKOHYaTelbHble 3Ha4YeHus, NybnvMkyemble B OTYETaxX, OT/INYAKOTCS OT OHMalH AaHHbIX.
Hanpumep, pacyeTHas LieHa MOXET ObITb CKOppekTupoBaHa pelueHvem HKLL (Takas cutyaums npegycMOTpeHa perynsaTopHbIMy LOKY-
MeHTamMu). Ha faHHble U3 Takmx NOTOKOB YYaCTHVK MOXET ONUPaTbCs, C yHETOM, YTO BO3MOXHO NOTPebyeTcA CKOPPEKTMPOBATb NOJyYEH-
Hble faHHble Ha OCHOBaHUM aBTOMaTUYeCKOW CBEPKU C OTYETaMU.

* "UHdopmauymoHHbiii” (‘Informational’) - [laHHble, Ha KOTOpPbIE YYACTHMK HE MOXET MNosiaraTbCs, Kak Ha eAMHCTBEHHbIV UCTOYHMK Npuy
NPVHATUN TEX WW VHBIX PelleHnid. JlaHHbIe U3 Takux NOTOKOB HYXXHO MCMOMb30BaTb C OCTOPOXHOCTLIO, MO BO3MOXHOCTM, MPOBO/SA B3Be-
LLIEHHOE CpaBHEHVe C aHau10rMYHbIMU AAHHBIMUW, NOSTYYEHHBIMW APYTMM CMOCO60M. MprMepoM Takux JaHHbIX MOTYT C/YXUTb faHHbIE O
BOMATWUNBbHOCTU, KOTOPbIE HOCAT OLEHOYHbI XapakTep, 3aBUCSALLMIA OT MCNONb3YEMOl MOAENN 1 METOANKMN pacyeTa.

Hwxe B Tabnule npuBegeHa rpafaLnsi NOTOKOB MO TUNaM:

msA noToka OnucaHve Tvn
FORTS_TRADE_REPL 3aABKV 1 CAENKV Nosnb3oBartens R
FORTS_ORDLOG_REPL [MOTOK aHOHVMHbIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHUMHbIX CAE/0K R
FORTS_USERORDERBOOK_REPL 3anBKv NoJIb30BaTENsA: CPe3 CTakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHUMHBIM R
FORTS_REFDATA_REPL dbrouepchbl U ONUMOHbI: CNPaBoYHas 1 CeCCMOHHas MHhopmMaL s R
RTS_INDEX_REPL BupxeBble NHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas uHgopmauys R
FORTS_FEE_REPL [MoToK KOMUCCUIA BUPXKM AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCUIA BUPXM AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR

FORTS_COMMON_REPL

O6was nHchopmaums no ceccmm

FORTS_AGGR##_REPL

ArpervpoBaHHble CTakaHbl

FORTS_POS_REPL

MHbopmaLysi 0 Nosnumsx

FORTS_PART_REPL

VHbopmauys o cpeacTBax, MMMUTaX U HACTPOIKax puck-napameTpoB

FORTS_MISCINFO_REPL

JononHnTenbHas cnpaBoyHas MHopmaLys

FORTS_MM_REPL

MHhopmaums 06 obsasarensctsax MM

FORTS_VM_REPL

BapuauuoHHas Mapxa

FORTS_VOLAT_REPL

BonartunbHOCTb

FORTS_TNPENALTY_REPL

MHchopmanms o cbopax 3a TpaH3akuum
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Amsa notoka OnucaHue Tvn
MOEX_RATES_REPL Kypcbl BantoT OH-naiiH |
FORTS_FORECASTIM_REPL [MpOrHo3 prckoB Nocsie BO3MOXHOIN pa3aBuUXK/ |
FORTS_RISKINFOBLACK_REPL Puck-napametpsl ana mogenu bnaka-Lloynsa |
FORTS_RISKINFOBACH_REPL Puck-napameTpbl Ansa mogenun bawense |

3.4. O6paboTKa HelTaTHbIX CUTYyaLUi

3.4.1. BoccTaHOB/I€HME NpU nNoTepe coeguHeHna ¢ bupxen
LLinto3 Plaza2 B ctaHAapTHOM KOHGurypaumm ncnonb3yeT yeTblipe TCP coefmHeHus ¢ cepeepamu Gupxum:
» CoefuHeHve Ans nogayv npukasos/KkoMaHz,.

» CoefiMHeHne [ANA NOJlyYEHUA OCHOBHBLIX PbIHOYHbIX [aHHbIX. K TakMum fAaHHbIM  OTHOCATCA MOTOKM arperaros, MNOTOKK
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

« CoefvHeHne ans nony4vyeHns BcnomMorare/ibHbIX 1 CNnpaBOYHbIX NMOTOKOB.

e CoepgvHeHVe ANA MOSYYEHUS JaHHbIX A1 BOCCTAHOB/IEHWS MPW BOCCTAHOB/IEHUM CBSI3W WM MEPBOHAYAILHOM NPUCOEAUHEHUN
(Snapshot).

N
Exchange |

Order

CETEr R Primary Data Other Data Snapshot

Application

cgate API

Puc. 18. Cxema coeguHeHunii

[insa o6ecneyeHnst HaLEXHOCTU B TOPrOBOI CUCTEME peann3oBaHo Ay6n1MpoBaHve annapaTHbIX KOMIOHEHTOB, 0GCYXMBAOLLUX COeMHE-
HUS Nonb3oBaTeneld, C UCNob3oBaHNEeM GanaHCUPOBLLMKOB Harpysku, KOTOpble HanpasAsioT NoMb30BaTesA NPW YCTaHOBKE COeANHEHUSI
Ha TOT cepBep, KOTOPbIi HAMMEHEE 3arpyXXeH B faHHbI MOMEHT.

3.4.1.1. AnarHocTuka paspbiBa coeguHeHn

3a ycTaHoBKy TCP coefiuHeHwii oTBeyaeT NO P2MQRouter, Bce HACTPOIKM A1 AaHHbIX COEAMHEHUI NPONUCaHbI B KOH(UIYpPaLMOHHOM
thaiine poyTepa, Npn aToM coefuHeHne ans "Other Data" ykasbiBaeTcs Kak ncxogsulee default connection, a ocTasnibHble kKak UcxopasLumne
direct connection. Takoe NocTpoeHue SBASETCS OCHOBHOM LUTATHOM KOHhUrypaLmeil Npu NoAKMIYeHUN K cepBepHoit hepme GUpxU. KoH-
thurypaums coefHeHWiA Npy NOAKOYEHNN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYATLCS, B 3TOM C/lydae TpeGyeTcs 3anpalumBarb
KOHKPETHYI0 KOHhMIypaumio y Bnafenblia cepeepa.

3a BOCCTaHOBMEHME COeAVHEHNs B Cllyyae paspbiBa Takke oTBevaeT P2MQRouter, npy 06pbiBe OH aBTOMaTM4ecku, C 3afaHHON ne-
PYOANYHOCTBIO NbITAETCA BOCCTAHOBUTL COEAUHEHME, MPU 3TOM MO/Ib30BATENIbCKOE NPUIOKEHUE MOBANATL HA 3TV MPOLECChl HUKaK He
MOXET. VI B 3aTOM cnyyae, OTCreanTb paspbiB COeAVMHEHNS MPWIOXKEHWE MOSb30BaTeNss MOXET M0 u3MeHeHuio ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nony4yast yBegomseHunst 06 nsMeHeHun ctaryca ot ob6bekTa “connection”.

Bubnunoteka CGate Beget cebs cnenyowmm ob6pasom:

+ Pa3pbiB coegyHeHus ¢ reiiTom 06paboTkM BXOAHbLIX NPUKA30B ANarHOCTUPYETCA HENOCPeACTBEHHO B MOMEHT Nosly4eHus owmnékn TCP-
coeguHeHus. MNpu aToM, 3aTPOHYTbIe pa3pbiBOM 06bEKThI publisher nepexogaT B 0LIMG604YHOE COCTOSHME.
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« [wnarHocTvika paspblBa COEAVHEHUS, UCMO/L3YEMOro A1 NOYUYEHNSI OCHOBHbIX PbIHOYHBIX AaHHbIX, MPOUCXOANT B TeueHne 30 CekyHS.
3aTpoHyTble 06BLEKTHI listener Npy aTOM NepexoasT B OLLMGOUHOE COCTOSIHUE.

O61beKTbI B cOCTOsAHUM ERROR HE06x01MMO 0CBOGOANTb, U C KaKoW-TO NEPUOAUYHOCTLIO (Hanpumep, pa3 B HECKO/IbKO CEKYH/) NbITaTbCs

NepeoTKPbITh 3aHOBO.

3.4.1.2. NMpoueaypa BOCCTaHOB/EHUSA

B O6LLleM Ccnyyae, aJiropuTM BOCCTaHOBIEHUA NOAKTHOYEHUA Cl'le,ﬂ,yiOLIJ,VIVIZ

« [ocne cTapTa NpegnpyuHMMaTh nepuoanyeckie NomnbITKA OTKPLITL coeanHeHne ¢ P2MQRouter.

« [Npu BOCCTaHOBMEHUN COEAUHEHUS pyTepa C ceTbio Plaza2 o6bekT coefuHeHne nepeiiget B coctosHue ACTIVE.

* TMpOM3BECTU OTKPLITUE HYXHbIX NOTOKOB. /11 YCKOPEHsi NpoLieaypbl BOCCTAHOB/IEHUS PEKOMEH/YETCS BbINO/HATL NOyYeHne AaHHbIX
C MOMEHTa nocnieAHero 06HoBEHMS. [Py OTKPLITUM NOTOKA CieflyeT ykasblBaTh replstate, NosyyeHHbI B MOMEHT 3aKpbITysi TOTOKA, UK
SIBHO 3a/1aBaTb HOMepa PEeBU3UiA Ans Ta6NNL, 1 HOMEP XU3HW CXEMbI, CNO/b3Ys NOC/eAHNe HoMepa DaKTUUYECKM NOMyYeHHbIX AaHHbIX.

 [Mpon3BECTN BOCCTAHOB/IEHME CMMCKA aKTUBHbIX 3asBOK (CM. gasiee).

» 3apeructpuposaTtb publisher gnsa npukasos/komaHg,

Hwxe B Ta6n|/|u,e npmeegeHbl pekomeHayemble Cnoco6bl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro nortoka:

Nmsa noToka (Tabnuubl)

NHpopma-
LA B NOTOKe

Cnoco6 BoccTaHOBNEHUs

FORTS_TRADE_REPL

» orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKaMu
no dbtouepcam u on-
LMoHam

Cnn1coK akTUBHbLIX 3a5BOK:

* ucnosb3oBaHne notoka FORTS_USERORDERBOOK_REPL gnisa no-
ny4yeHns snapshot, a 3atem oTkpbiTHe notoka FORTS_TRADE_REPL
C yKasaHHbIM B snapshot Homepom peBun3um

YXypHan geicteuii ¢ 3asaBkamu:

¢ oTKpbITMe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa pesu3un

FORTS_TRADE_REPL

» multileg_orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKaMu
Mo cBs3Kam

>KypHan geiicTBuii c 3asiBKaMu:

« oTkpbiTe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa peBu3un

FORTS_ORDLOG_REPL

« orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepauuii ¢
3asBkaMu Mo (pblo-
yepcam 1 onuuoHam

CnncokK akTUBHbLIX 3asBOK:

* ucnosnb3oBaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHuns
snapshot, a 3atem oTkpbITe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot Homepom peBu3nn

YXypHan geictsuii ¢ 3asaBkamu:

¢ oTKpbITMe FORTS_ORDLOG_REPL c nocnegHero nonyyYeHHoro Ho-
Mepa peBunsuu

FORTS_ ORDLOG _REPL

* multileg_orders_log

MONHbIA  aHOHUMHbIA
XYpHan onepauuii ¢
3asiBKaMu Mo CBSI3Kam

YXypHan geicteuii ¢ 3asaBkamu:

¢ oTKpbITMe FORTS_ORDLOG_REPL c nocnegHero nony4yeHHoro Ho-
Mepa peBunsuu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
* user_deal

* multileg_deal

JXypHan cpenok no
(hbtouepcam, cocTas-
HbIM MHCTPYMEHTaMm 1
onuuoHam

[NepeoTKpbITE COOTBETCTBYIOLLETO MOTOKA C yKa3aHnem nocnegHero no-
Ny4yeHHOro Homepa peBsunusnn nnn repl state, Nosly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa

FORTS_COMMON_REPL

O6LWwas pblHOYHAA UH-
hopmauua no blo-
yepcam ¥ onLmoHam

[epeoTKpbITVE NOTOKA C HYyNA

FORTS_AGGR##_REPL

CrakaHbl No dobloyep-
caM 1 onuuoHam (## -
rnybvHa cTakaHa)

[epeoTKpbITVE COOTBETCTBYIOLLENO NOTOKA C HYNS

FORTS_REFDATA_REPL

CnpaBouHas u ceccu-
OHHasi MHhopmaLysi

BbICTpbIii cnoco6b:
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Nmsa notoka (TaGnuubl) NHcpopma- Cnoco6 BocCTaHOB/IEHUA
Ly B NOTOKe

* [lepeoTKpbITME NOTOKa C yKa3aHueM nocsefHero nosy4yeHHoro Home-
pa pesmsnmn nnm repl state, NoNy4eHHOro B MOMEHT 3aKpbITUA NOTOKa

JonycTumblii cnocob6:

* [MepeoTKpbITME NOTOKA C HYJIS

FORTS_PART_REPL MHhopmaums o numu- | MepeoTKpbITe NOToKa € Hyns
Tax

FORTS_POS_REPL MHdopmaumsa o nosu- | MepeoTkpbiTHE NOTOKA C HY/IA
umax

FORTS_VM_REPL MHdopmauma o BM | MepeoTkpbITUE NOTOKA C HY/A

FORTS_VOLAT_REPL MHbopmaums o Bona- | MepeoTkpbITe NOTOKa C Hyns

TUTbHOCTU N TEOPETU-
YeCkux ueHax onymo-
HOB

RTS_INDEX_REPL 3HaueHuss 6upxeBblX | MlepeoTKpbITUE NOTOKA C HyNs
NHIEKCOB

Mpy BOCCTAHOBNEHWUN COEMHEHNSI BaXHO 3afadeli BNsieTcs NonyyeHne TeKyLMX aKTUBHbIX 3asiBOK N0/b30BaTe s
1. MonyyeHne Habopa aKTUBHbLIX B MOMEHT BOCCTaHOB/IEHUS 3asIBOK.
2. MonyueHue xypHan AeiicTBUiA ¢ 3asiBKaMy B NEpUoS, OTCYTCTBUS COeJUHEHNS.

3agava 1 pewaetca nyTém nonyyveHus cpesa 3anBok (FORTS_USERORDERBOOK_REPL) — 3asBku, oTcyTCTBYyOLWME B cpese, Oblan
CBefleHbl UM OTBEPrHYTHI B NEPUOA OTCYTCTBUSA COEANHEHUS.

3afava 2 pellaeTcs NonyvyeHMeM XypHasa feiicTBuiA co ceommu 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUSI cOeAMHEHUS. /19 3TOr0 HaZ0 OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKa3aHneM Homepa peBu3nm nocneaHei thakTuuecky nonyyYeHHon o cbos 3anucu. Bece aeinctaus ¢ 3asBKkamu, MPOMCXOAMB-
LUMe A0 MOMEHTa BOCCTaHOBMEHWS, ByayT OTPaXeHbl B BUAE 3anucei aTux tTabnuu,. MIHamkatopom nosyvyeHus Bceli NponyLLeHHoR nctopum
OelcTBUiA ¢ 3asiBKaMm SIBMISIETCS Nepexos notoka B coctosiHne ONLINE.

MpumeyaHue: MNprBegeHHas Bbillie NpoLeypa BOCCTaHOBIEHNA NOAXOAUT U A4/18 NO34HEro BXoaa.
3.4.1.3. OOLwue pekomeHpaLnN

B obuem xe cnyyae, 419 MUHMMU3aL MM BEPOSATHOCTN BO3HUKHOBEHMS CETEBbLIX CO0EB B NO/b30BATENNLCKMX MPUIOKEHUAX Bupxa peko-
MeHAyeT ycTaHaB/mBaTb Ay6nunpytoLime KaHasbl CBA3W, MMETb ABa SIorMHa 415 LWk03a, C 0AMHAKOBbIM HAB60POM Npas, U, COOTBETCTBEHHO,
3anyckatb O4HOBPEMEHHO ABa NO/b30BaTe/IbCKMX MPUMIOXEHNMS, KOTopble ByayT nonyvaTb OAVHAKOBbIE AAHHbIE, C BO3MOXHOCTLIO nepe-
KIOYEHUST MeXAY HUMK Npu cb60saX. Kak anbTepHaTrBa, B KOA4E CaMOro NPUIOXKEHWs SO/MKEH ObITb NPesycMOTPEH MeXaHN3M NepekTYeHns
Ha Ay6nupytoLmii KaHan CcBsi3un, TO eCTb YyCTaHOBKa coeamHeHunst ¢ P2MQRouter, paboTaroLwmm Yepes pe3epBHbIii KaHan K brpxe.

Exchange |

Management
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' I

! |

! |

: By Primary Data Other Data Snapshot |
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I

' I

! |

AN s
e
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! \
| Router |
\ !
_,,.-—r\_*_,/
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|
S .
{ |
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I f—---'--\l
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Puc. 19. fly6nupoBaHne KaHa/10B CBA3U
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3.4.2. BoccTaHoB/eHMe Npu Npo6neMax B MH(pacTpyKType Bupxu

Moz TakMMy Npo6ieMamy NOHVMAIOTCS aBapui Ha CTOPOHe 6UPXK, CBA3AHHbIE C HapyLLeHusMu B paboTe sagpa TC unm cepsucos, gop-
MUPYIOLLUX KaKe-IMG0 PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEpBUCOB.

3.4.2.1. O4ncTKa JaHHbIX MO NOTOKam

Mpn pernaMmeHTHbIX pa60Tax, LUTaTHbIX WM HEWTAaTHbIX nepesanyckax CepBncoB Ha CTOpoHe 6VIp)KVI N nocse BOCCTaHOBMEHUA CBA3N C
K/IMEHTOM, CepBUCHI HyﬁﬂMKauMM AaHHbIX NMPUCbLINAKT yBEAOMIEHNA 06 oumcTtke CTapblX gaHHbIX, Nepen TeM Kak Nnpucbliatb Tekyllee
COCTOsAAHME AaHHbIX.

YBepomnieHuns 06 ouncTKe ecTb ABYX TUNOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi tTabnuue, ¢ ykasaHueM peBmkeHa. YBeOMEHNe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTM YAa/MTb BCE 3anucy co 3HaveHneM replRev MeHbLIVM, YeM yKa3aHo B yBeAoMIeHUN. [1na onTuMm3aumm nepejayun gaHHbIX,
B YBEAOMJIEHNN MOXET ObITb YKa3aH peBuxeH, pasHbli MAX(int64). 3To 03HauaeT, YTO KIMEHT AO/MKEH NPOU3BECTU NOJHYH OUUCTKY
AaHHbIX No Tabnuue, Tabnuua byaeTt nepefaHa LemKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesimkoM, C yKkasaHueM HOBOro "HoMepa XM3HW" notoka. O3HavaeT cy-
LLIEeCTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHU MOC/eAHEro coeanHeHns. KNMeHT AO/MKeH O4MCTUTb BCE AaHHble Mo BceM Tabnm-
LaMm, AaHHble 6yayT nepedaHsl "¢ Hynsa".

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

B wratHom pexume paboTbl, BKIOYas pernameHTHble paboTbl BO BHETOProBOe BpeMmsi, MPW OTKPbITUM WAW NEPeoTKpbITUM No60o-
ro MoToKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuen 3assok n caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), kIMeHT MOXeT nonyyuTb kak HoTtudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak u HoTudmkauum
CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcst KOPPEKTHO 06paboTathb.

B wTaTHOM pexvme A/15 NOTOKOB, CBSA3aHHBIX C UCTOPUEl 3asBOK 1 cAenok (cM. Bbilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbINAETCA TOMbKO NPV CMEHe BEePCUW CUCTEMbI, MOC/E TECTOBbIX TOProB, YTOObI NOMb30BATENIN OUNCTUIN TECTOBbLIE AaHHblE. B yBegome-
HuM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev a1 nepsoii N0 BpeMeHu, JOCTYNHO B CUCTEME B HACTOALWMIA
MOMEHT 3aBK1 WU CLESKN.

Mpuxop ysepgomnenns CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOprax o3Ha4vaert, yto B TC
npousoLuen cepbesHblil c6oli, 1 TpebyeTcst NnepenocnaTb AaHHble N0 3as8BKam ¥ cAerkam, KOTopble MOIIN BbIThb YXXe pa3ocnaHbl Nosb3o-
Batesnam.

[lononHnTensbHO No kaHanam, He cBsi3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), Byget nybnunkosaTbCcs NHGOpP-
Maums o0 TOM, 6bI1 NN B pe3y/ibTaTe ncnpasBneHns oLNBOUHbIX AaHHbIX 3aTPOHYThI AaHHbIE, KOTOPble peasibHO Nonasu K Noib30BaTessM.
B yacTHOCTW, BbI/T I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi nocnefHunii HoMep 3asBKu 1 CAeNKy Nnocse nepesanycka
cuctembl ByfeT [OCTYMNeH Mno/b30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC

4.1. Notok FORTS_FUTTRADE_REPL - ®broyepchbl: 3a9BKU U cAENKN
(Type=R)

BHyMaHue! HaunHas ¢ Bepcum 6.5 NOTOK 06bABASETCS yCTapeBLUMM, BMECTO Hero criegyeT ncnosb3oBate FORTS _TRADE_REPL. B Bep-
cun 6.6 NOTOK ByAeT yaasneH.

4.2. Notok FORTS_OPTTRADE_REPL - OnuuoHbI: 3aaBKU U caenku (Type=R)

BHumaHve! HaunHas ¢ Bepcum 6.5 NoTok 06bsABASETCS ycTapeBLUUM, BMECTO Hero cneayeT ucnonb3osate FORTS_TRADE_REPL. B Bep-
cun 6.6 NOTOK ByaeT yaasneH.

4.3. NMotok FORTS_TRADE_REPL - 3asaBku u caenku nonb3oatensa (Type=R)

4.3.1. Cxema AaHHbIX

Tabnuupl:

« orders_log - XXypHan 3asiBok

» multileg_orders_log - XXypHas 3as1BOK N0 CBA3Kam

* heartbeat - CnyxebHas Tabnuua cepBepHbIX YacoB

* sys_events - Tabnuua cobbITuii

« user_deal - )XypHan caenok nonb3osartens

» user_multileg_deal - )XypHan cenok nonb3oBarens no ceAskam
4.3.1.1. Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6n. 1. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose noacucTeMbl penmkaLmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkawmm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 MaeHTndmMKaumMoHHbIN HOMep 3asBku (418 aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUNKATOP NHCTPYMEHTA

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (47158 aiicbepros - KONMYECTBO KOH-
TPakTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmkaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

price d16.5 Llena

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asaBku (UNIX-BpemMsi B HAHOCEKyHAaX Mo
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [eicTBure c 3anBKoin (o115 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3ak/1t04eHHON caenkm

client_code c7 Ko knueHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUErO 3asBKy

comment c20 KommeHTapwuii Tpeligepa
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Mone Tun OnucaHune

ext_id i4 BHeLWHWi# Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecara 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_ordl i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3oBaTens

aspref i4 MaeHTndmkatop nonb3osarens. a5 3asiBoK, NogaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

id_ord i8 N aeHTUhMKaLMOHHLIA HOMep 3asBKu (415 aiic6eproB — naeHTUgMUKaLm-
OHHbI1 HOMep Bceli alicbepr-3asBku). Mone 6yaet yaaneHo B Bepcun 6.9,
3HaueHue cM. private_order_id.

xamount i8 KonuuyectBo KOHTPaKTOB B onepauumu (415 alicbeproB — KOSIMYECTBO KOH-
TPakKToOB B onepauuy co Bceii aiicbepr-3asBkoii). Mone 6yaet yaaneHo B
Bepcun 6.9, 3Ha4eHne cM. private_amount.

xamount_rest i8 OcTaBLUeecs KoNM4ecTBO KOHTPAKTOB B 3asiBKe (415 aiicbepros - ocTasLLe-
ecsl KoIM4ecTBO KOHTPaKTOB BO Bceli aiicbepr-3asBke). Mone byaert yaa-
NleHo B Bepcum 6.9, 3HaveHue cMm. private_amount_rest.

variance_amount i8 AMNNTya OTK/IOHEHUS (B KOHTPaKTax) Cay4vainHoin HagoaBku K BCM/IbIBa-
IOLLEN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnuectBo eanHUL, MHCTPYMEHTA B MOCTOSHHOW COCTaB/AOLLENR BCMbl-
BatoLLein yactu aicbepr-3asBku

action i1 [LeiictBne c 3asBKoi (oNs alicbeproB — AelicTBUME B OTHOLUEHWUM BCEWA
aiicbepr-3asnBku). Mone 6yneT yaaneHo B Bepcuu 6.9, 3HaueHue CM.
private_action.

private_order_id i8 M aeHTndmMKaLMOHHbIN HOMep 3asBKu (4718 aiicbeproB — naeHTudmKauy-
OHHbI1 HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonmuecTBO KOHTPaKTOB B onepauumn (415 aiicbeproB — KOMUYECTBO KOH-
TPaKTOB B OMepaLymmn co Bceit ancbepr-3asiBKoi)

private_amount_rest i8 OcTaBLIeecs KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbeproB - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

private_action i1 [LeiictBue c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-

6epr-3asBku)

MpumeyaHus:

« [Mone xstatus NpeAcTaBnsieT co60il GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAYEHUI NONS NPUBEAEH B pasgene Tunbl CAenoK, hopmu-
pyemble npu NCMOIHEHUN U UCTEYEHUU (DIOYEPCOB 1 ONLMOHOB.

* [Mone dir MOXeT NpYHNMATL Criefytowme 3HaYeHns:

1 Buy

2 Sell

« [Mone public_action MoXxeT NnpuHUMaTh cregytoLlime 3Ha4YeHns

0 3asBka yfasieHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

¢ Mone id_ordl cogepxmT HOMepP NEPBOI 3asBKM B NOC/NE40BATEIbHOCTN NEePEeBLICTAB/EHNI 3a5BKM CO CPOKOM UCTEUYEHUSI

« [Mone private_action (action) MOXeT NpuHUMaTh Crefytolime 3Ha4YeHns:

0 3asBka yfasieHa

1 3asBka gobasneHa

2 3asBKa cBefeHa B cAenky

3 3asBKa gobasnieHa B pesy/nbrare NosiB/IeHUs HOBOW BUAMMOI YacTu alicbepra
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4.3.1.2. Ta6nuuya multileg_orders_log: )XypHan 3afaBOK No cBA3KaMm

Ta6n. 2. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penkaumm

public_order_id i8 MaeHTndmKaumoHHbIN HOMep 3asBku (41a aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MpeHTuchmkatop ToproBoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

public_amount i8 KonnuectBo KOHTPaKTOB B onepauun (415 aincbepros - KOIMYECTBO KOH-
TPakToB B onepauumu no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - octas-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmKaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

price d16.5 LleHa. lMosne He ucnosb3yemcs.

moment t Bpemsi UsMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsa nsmeHeHust coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKyHAaX Mo
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [eictBune ¢ 3aaBKoin (aN5 alicbeproB - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBoi HOrn 3akIOYEHHO CAENKN

rate_price d16.5 CTtaBkKa 3aaBku. [1o/sie He ucrno/ib3yemcs.

swap_price dl6.5 CBon-LeHa 3asBku

client_code c7 Koga knneHTa

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

broker_to c7 Kop, SPECTRA chupMmbl-agpecarta BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOL 3aBKU

broker_from_rts c7 Kog PTC chmpMbl - Bnagenbla 3asBku

date_exp t [Jata ncteveHns 3asBkn

id_ord1 i8 Homep nepBoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3osarens

aspref i4 MpaeHTudmkaTop nons3osartens. Ans 3asBok, NofgaHHbIx o1 SMA-noruHa -
naeHTndukatop MASTER-normHa.

id_ord i8 MaeHTUdMKaLMOHHBI HOMep 3asBKu (4718 aiicbeproB — naeHTudmKaum-
OHHbI HOMep Bceli alicbepr-3asnBku). MNone 6yaert yaaneHo B Bepcun 6.9,
3HayeHue cMm. private_order_id.

xamount i8 KonnuectBo KOHTPaKTOB B onepauun (a5 alicbepros — KONIMYECTBO KOH-
TPakToOB B Onepauuy co Bceil aiicbepr-3asnBkoii). Mone 6yaet yaaneHo B
Bepcum 6.9, 3HaYeHne cm. private_amount.

xamount_rest i8 OcTasBlLUeecs KoNM4ecTBO KOHTPAKTOB B 3asiBKe (4/15 aiicbepros - ocTasLue-
ecs Ko/IM4YeCcTBO KOHTPAKTOB BO Bceli avicbepr-3asBke). MNone 6yaeT yaa-
NeHo B Bepcum 6.9, 3HaueHue cm. private_amount_rest.

variance_amount i8 AMNAMTYfA OTKIIOHEHUS (B KOHTpaKTax) cny4aiiHoli HaabaBku K BCM/ibiBa-
toLLelt yacTu aiicbepr-3asBkm

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaBMAOLLENR BCMbl-
BatoLLleil YacTu alicbepr-3asBKku

action i1 [enctene c 3asABkoW (4Ns aricbeproB — AelicTBUE B OTHOLUEHWM BCeW
aiicbepr-3asnBku). Mone 6ypeT yaaneHo B Bepcuu 6.9, 3HaueHue cM.
private_action.
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Mone Tun OnucaHune

private_order_id i8 NaeHTUhMKaLMOHHbLIA HoMep 3asBKu (815 aiic6eproB — naeHTUgUKaLm-
OHHbIli HOMep Bceil alicbepr-3asaBKi)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbeproB — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcrTaBlLueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (15 aiic6epros - ocTas-
LLIeecs KoNM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

private_action i1 [LelicTBue ¢ 3asBKOI1 (o115 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-

6epr-3asBku)

MpumeyaHus:

« lMone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 1 OMLOHOB.

« TMone dir MOXET NPUHMMATL Criefytolime 3HaYeHNs:

1 Buy

2 Sell

« [Mone public_action MoXeT npyHUMAaTL CriefyoLme 3HaYeHns

0 3asBka yganeHa
1 3asBka fobaBneHa

2 3asBKa cBefeHa B cAenky

« [Mone private_action (action) MOXeT NpYHUMATL CriefyoLme 3HaYeHNs:

0 3asBka yganeHa
1 3asBka fobaBneHa

2 3asBKa cBefeHa B caenky

3 3asBka fo6aBneHa B pe3ynbrare NosiB/IEHNs HOBOV BUAMMOI YacTu aiicbepra

4.3.1.3. Ta6nuua heartbeat: Cny)xe6Han Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBOW CUCTEMbI C ONpefesieHHol NeproAMYHOCTLI0 U MOXET ObITb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMM (HANpUMeEP, A4/1s1 NPOBEPKY NPUX0Aa BCEX CAEOK 3a ONpefesieHHbIii MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvme
[106aBneHus 3anuceil; oumcTka TabnuLbl NPOUCXOAUT B HOUHOE BpeEMSI.

Ta6n. 3. Nonsa Ta6nuupi heartbeat

Mone Tun OnucaHune

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

4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 4. Monsa Tabnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTembl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKabHbIN MAEHTUdMKATOP COObITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHue cobbITus

MpumeyaHus:
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¢ B03MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccuu

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

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hayvano 0CHOBHOro KnnpuHra

event_type =6

message = "extension_of limits_finished"

PaszgBukKa IMMUTOB 3aKOHUEHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NePECHNTaHbI
4.3.1.5. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 5. Monsa Taénuuybl user_deal

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl peninkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHUKa/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 Konnuectso no3uuii Mo UHCTPYMEHTY Ha pPbiHKE Noc/ne CAenku

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTA

public_order_id_buy i8 MaeHTndmkaTop 3asiBKM Mokynatens (4n1s aicbepros - HOMep BUAMMOLNA
yacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTndomkaTop 3asBkv npogasua (419 aiicbepros - HOMep BUAMMON Ya-
CTV aiicbepr-3asBkn NpogasLa)

price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenku (UNIX-Bpemsi B HaHOCeKyHAax no ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKM

xstatus_buy i8 Craryc cfiefikn Co CTOPOHbI Nokynatens

xstatus_sell i8 CraTtyc caenku co CTOpOHbI NpofasLa

ext_id_buy i4 BHeLLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLLHWIA HOMep 13 3a8BkK NpogasLa

code_buy c7 Kog nokynarens

code_sell c7 Kopg, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 INorvH nonb3oBatens nokynatens
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Mone Tun OnucaHune

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

id_ord_buy i8 MaeHTndmkatop 3asBku nokynatens (ans aicbeproB - naeHTudmkaTop

BCell aiicbepr-3anBku nokynatens). Mone 6yneT ygaseHo B Bepcumn 6.9,
3HaueHue cM. private_order_id_buy.

id_ord_sell i8 MpeHTuchmkatop 3asBku npogasLa (4715 alicbepros - ugeHTudrkaTop Beell
aiicbepr-3anBku npoaasLa). Mone 6yaeTt yaaneHo B Bepcum 6.9, 3HaueHne
cmM. private_order_id_sell.

private_order_id_buy i8 MaeHTudmkaTop 3asiBkM nokynartens (ans aincbepros - naeHTUdumkarop
BCeli aiicbepr-3asiBk1 Nokynaresns)

private_order_id_sell i8 MpaeHTndomkaTop 3asBky Nnpogasua (4515 aiicbepros - naeHTudrKaTop Beel
aiicbepr-3asBku nNpogasLa)

Mpumeyanus:

* Mona code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaioTca ToNbKO A1 CBOMX CAEMOK

« Mons xstatus_sell n xstatus_buy siBnsitoTcA 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen Tunbl cAenoK, (QopMUpyeMble NPy UCMOTHEHUM
U NCTEYEeHNW (DbIOYEPCOB 1 OMLYOHOB)

o [InA TEXHWYECKNX CAENOK, ABNSAIOLMMNCS pesybTaTtaMi CAeN0K N0 MHCTPYMeHTaM-CBsi3kaM, nose nosystem Bcerga ycTaHOBMEHO B 1,
BHe 3aBMCVMOCTV OT TOT0, SAB/IETCA /N CAe/Ka No CBA3Ke CUCTEMHOI MW afpecHoii. ns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeMNKN
HaJ0 MCNOoJb30BaTh NPKU3HaK NOSystem COOTBETCTBYOLLEN 3anucy Tabnuubl multileg_deal.

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

* MMone id_deal_multileg coaepxuT Kog CAeMK1 N0 UHCTPYMEHTY-CBS3Ke, B C/lydae ec/iv JaHHas 3anucb sIBSeTCs 3anuchio 0 TEXHUYECKOi
caenke. B cryyae caenku no 066IHOMY MHCTPYMEHTY jaHHoe nose coaepxuT 0.

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

* B cgenkax akcnupauuu id 3asiBKM Ha akcnmpaumio ykasbiBaetcs B none id_ord_buy, ecnn skcnnprpoBancsa onuuoH Kons, nvéo B none
id_ord_sell, ecnu akcnvprposascs OnuUMoH NyT.

« MNons fee_buy un fee_sell cogepxat oueHOYHbIN pasmep nMmuTa, 610KMpyeMoro nog KOMMUCCUIO No caesnke. Pasmep koMmuccun Heo6xo-
AvMo cMoTpeTh B notoke FORTS_FEE_REPL.

4.3.1.6. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBaresis No cBA3Kam

Ta6n. 6. Nonsa Ta6nuupbl user_multileg_deal

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none NogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoii HOTW

isin_id_rb i4 MaeHTudmKaTop MHCTPYMEHTa BTOPOI HOMW

duration i4 PasHuua B kasleHAapHbIX AHAX MeXay AatamMu UCNONHEHNS ABYX (hbloyep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 MaeHTndmkaTop caenkv no nepeoii Hore

id_deal_rb i8 MaeHTndmkaTop caenku no BTOpPoit Hore

public_order_id_buy i8 MpaeHTudomkaTop 3asBKM Mokynatens (gns aic6epros - HOMep BUAMMOIA
YyacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTndomkaTop 3asBkv npogasua (415 aiicbepros - HOMep BUAMMON Ya-
CTV aiicbepr-3asBku NpogasLa)

xamount i8 O6bem, KOIMYECTBO eANHUL, UHCTPYMEHTa
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Mone Tun OnucaHune

price d16.5 LleHa nepBoi1 YacTy NapHoii CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LeHa caenkm

moment t Bpewms 3akniouenns caenku

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

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNkm

xstatus_buy i8 PacLumpeHHbIl cTaTyc cenkn co CTOPOHbI NoKynarens

xstatus_sell i8 PacLumpeHHbIli cTaTyc CAeMKn Co CTOPOHbI MpogaBLua

ext_id_buy i4 BHELUHMIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3as1BKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens

comment_sell c20 KomMmeHTapwuii 13 3asiBK1 npofasLa

login_buy c20 JNlorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtensi npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

id_ord_buy i8 MpaeHTndomkaTop 3asBkM nokynartens (415 aincbepros - naeHTudmkarop
BCeli aiicbepr-3anBku nokynatens). MNone 6yaet ynaneHo B Bepcum 6.9,
3HayeHue cMm. private_order_id_buy.

id_ord_sell i8 MaeHTndmkaTop 3asBkM npoaasua (4151 aiicbepros - naeHTudmKaTop Bce
aicbepr-3asiBku npogasua). MNose 6yaeT yaaneHo B Bepcun 6.9, 3HayeHne
cm. private_order_id_sell.

private_order_id_buy i8 MpaeHTudmkaTop 3asiBkM nokynatens (ans aicbepros - naeHtTudukarop
BCell aiicbepr-3asBku Nokynartesns)

private_order_id_sell i8 MaeHTndbmkaTop 3asBky NnpogasLa (415 aiicbepros - naeHT1grKaTop Beel
aiicbepr-3asBku nNpoaasLa)

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-
HAKTCS TOMbKO A/191 CBOMX CAENOK

e Mone rate_price 0191 UHCTPYMEHTOB, TOPryemblx B CBOM LeHe, cogepxur 0.

4.4. Notok FORTS_ORDLOG_REPL - NMNoToKk aHOHUMHbIX 3as1BOK (Type=R)

4.4.1. Cxema AaHHbIX
Tabnmupl:
« orders_log - XXypHan 3a8BoK
« multileg_orders_log - >XypHasn 3a8B0K No cBA3kam
* heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
¢ sys_events - Tabnmua co6bITUiA

4.4.1.1. Ta6nuua orders_log: XXypHan 3aaBokK

Ta6n. 7. Nonsa Ta6nuubl orders_log

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6Hoe none noAcucTembl penvkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

public_order_id i8 NaeHTUhMKaLMOHHLIA HoMep 3asiBKM (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUUNKATOP NHCTPYMEHTa

public_amount i8 KonmuecTBO KOHTPaKTOB B onepauuun (415 aincbeproB - KOIMUECTBO KOH-
TPakKToOB B onepauummn no BUAUMON YacTu aincbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCTBO KOHTPAKTOB B 3asiBke (151 aiic6epros - ocTaB-
LLEecs KONIMYECTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTudmkaTop cenkv nNo AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

price d16.5 LleHa

moment t Bpems nsmeHeHusi CoOCTOAHMSA 3anBKN

moment_ns u8 Bpems nsmeHeHust coctosiHus 3asaBku (UNIX-BpeMs B HAHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [LelicTBue c 3aaBKoi (415 aicbepros - AelCTBME C BUAUMON YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3aknoueHHoi caenku

MpumeyaHus:

« [Mone xstatus NpeAcTaBAsieT co60il GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAYEHUI NONS NPUBEAEH B pasgene Tunbl CAenoK, hopmu-

pyeMmble Npy UCMOMHEHWN U NCTEYEHWUN (DbIOYEPCOB 1 OMLVOHOB.

* Mone dir MOXeT NPUHUMATL CrieaytoLme 3HaYeHNS:
1 Buy
2 Sell

« [Mone public_action MoXeT npyHUMAaTL Criegyolme 3HaYeHns
0 3asBKa ygasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky

4.4.1.2. Tabnuuya multileg_orders_log: )XypHan 3aaBOK No cBA3KaMm

Ta6n. 8. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoAcUCTeEMbI penimkalmn

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

public_order_id i8 M aeHTUMKaLMOHHBIA HOMep 3asiBKu (AN aiicbepros - HOMep BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKTOB B OMnepauuy nNo BUAVMMOI YacTu aiicoepra)

public_amount_rest i8 OcTaBLUeecst KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndomkaTop cAenkv no AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PaclimpeHHbIli cTaTyc 3asBku

price d16.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsa nsmeHenuss coctosiHus 3asaBku (UNIX-BpeMs B HaHOCeKyHAax Mo
ctaHgapty UTC)
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Mone Tun OnucaHune

dir i1 Hanpasnexune

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3ak/O4YEeHHON CAEMKN

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

MpumeyaHus:

« lMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHUI NOMs NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCMOSTHEHUM U UCTEYEHUU (DbIOYEPCOB 1 OMLMOHOB.

* Mone dir moxeT npuHMMaTb cnepyruine sHa4eHus:

1 Buy

2 Sell

« [Mone public_action MoXeT NpyHUMATL Criefytolme 3HaYeHns

0 3asBka yganeHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

4.4.1.3. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBO CUCTEMbI C ONpefeneHHol NepuoAMYHOCTLI0 U MOXET ObiTb UCMO/b30BaHa ANs 3a4ad
CUHXPOHM3ALMM (HANpUMeEp, /151 NPOBEPKY NPUX0AA BCEX CAE/OK 3a OnpefenieHHbIi MOMeHT BpeMeHm). Tabnumua Ucnosb3yeTcs B pexvve
[06aBneHus 3anuceit; ouncTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMs.

Ta6n. 9. Nonsa Tabnuubl heartbeat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
server_time t [lata n Bpems cepsepa

4.4.1.4. Tabnuua sys_events: Ta6nuua coobITUIA

Ta6n. 10. Mons Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHUKa/TbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHue cobbITUA

Mpumeyanus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fjJaHHbIX U3 KIMPYHIOBO CUCTEMbI B TOPTOBYIO Nepe/ HauyasioM HOBO TOProBoOii ceccun

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type = 4
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message = "intraday_clearing_started"
Hauano npomknvpuHra

event_type =5

message = "clearing_started"

Hayano 0CHOBHOrO KNvpuHra

event_type =6

message = "extension_of _limits_finished"
PaszgBukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPYHIa NepecUnTaHbl

4.5. Notok FORTS_DEALS_REPL - NMNoTtok aHOHUMHBIX caenok (Type=R)

4.5.1. Cxema pgaHHbIX
Tabnuupl:
« deal - XXypHan cgenok
« multileg_deal - XXypHan cgenok no cesizkam
» heartbeat - CnyxebHasn Tabnmua cepeepHbIX HacoB
* sys_events - Tabnuua cobbITHi
4.5.1.1. Ta6nuua deal: XXypHan caenok

Ta6n. 11. Nonsa Ta6nuubl deal

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoAcUCTEMbI penmkKalmmn

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTA

id_deal i8 Homep caenkm

Xpos i8 KonnuectBo no3uwuii No MHCTPYMEHTY Ha pbIHKe Moc/e CAeMNKn

xamount i8 O61beM, KOIMHYECTBO eANHUL, UHCTPYMEHTa

public_order_id_buy i8 MaeHTndmkaTop 3asBkU Mokynatens (415 aicbepros - HOMep BUAMMON
YyacTu aiicbepr-3asBku nokynaress)

public_order_id_sell i8 MaeHTudmkaTop 3asBkM npogasua (415 ailcbepros - HOMep BUAMMOI Ya-
CTK alicbepr-3asBky NpoAaBLa)

price d16.5 Llena

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenky (UNIX-Bpems B HaHOCeKyHAax no ctaHaapTy
uTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAenku

Mpumeyanus:

* B cpenkax akcnupauum id 3asBKM Ha aKcnupaumio ykasbiBaeTcs B none public_order_id_sell, ecnn 310 caenka no onuuoHy, B none
public_order_id_buy B caenkax no chbrouepcy 4ns onumoHa konn, B none public_order_id_sell B caenkax no chbtouepcy A5 onyumoHa nyT.

4.5.1.2. Tabnuua multileg_deal: )XypHan cpenok no cBs3kam

Ta6n. 12. NMons ta6nuubl multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KM

id_deal i8 Homep caenku

public_order_id_buy i8 MaeHTudmkatop 3asBky nokynarens (415 aicbepros - HOMEp BUAUMON
yacTu alicbepr-3asBku nokynarens)

public_order_id_sell i8 MpeHTuchmkatop 3asBku npogasua (415 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBku NpogasLa)

xamount i8 O6beM, KOIMHYECTBO eANHUL, UHCTPYMEHTa

price dl6.5 LleHa nepBoii YacTv NapHOW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

moment t Bpewms 3aknioueHns caenku

moment_ns u8 Bpewms 3akntoveruns caenku (UNIX-Bpems B HaHOCeKyHAax Mo ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

4.5.1.3. Tabnuua heartbeat: Cnyxe6Has Tabnuua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCcs SAPOM TOProBo/ CUCTEMbI C ONpefesieHHol NeproAMYHOCTLI0 U MOXET ObITb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMM (HANpUMep, A4/1s1 NPOBEPKY NPUX0Aa BCEX CAENOK 3a OnpefenieHHbIi MOMEeHT BpeMeHu). Tabnuua Ucnonb3yeTcs B pexvme
[06aBneHus 3anuceil; oumcTka TabnuLbl NPOUCXOAUT B HOUHOE BpeMs.

Ta6n. 13. Nona ta6nuybl heartbeat

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
server_time t [Jata v Bpems cepsepa

4.5.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 14. NMona Ta6bnuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTembl peninkaumm
event_id i8 YHUKasIbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"

"

3akoH4YeHa 3arpyska faHHbIX 13 KJ'IVIpI/IHFOBOVI C1CTeMbI B TOProByto nepen Hav4asiom HOBOIA TOpFOBOI7I ceccun

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hayvano npomknupuHra

event_type =5
message = "clearing_started"
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Hayasio 0CHOBHOIO KNMpuHra

event_type =6

message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.6. NMNotok FORTS_FEE_REPL - NMotok komuccun oupxu (Type=AR)

4.6.1. Cxema paHHbIX
Tabnmupl:
 adjusted_fee - komuccum GUPXM
« sys_events - Tabnuua co6bITHi
4.6.1.1. Ta6nuua adjusted_fee: komuccum Gupxu

Ta6n. 15. Nona ta6nuubl adjusted_fee

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl pennkaumm

id_deal i8 Homep caenkn

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueHuns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mno 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, TO4HO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

id_deal_multileg i8 Homep caenku no cesske

4.6.1.2. Ta6nuua sys_events: Ta6nuua cobbITUIA

Ta6n. 16. NMona Ta6nuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn
replAct i8 CnyxebHoe none nofAcucTembl pennkaumm
event_id i8 YHVKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA
event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOI TOProBoli ceccum

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

event_type = 4
message = "intraday_clearing_started"
Havano npomknpuHra

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 cpeacTsa nocse NPoMKANPUHra nepecynTaHbl

4.7.1. Cxema paHHbIX

Tabnuupl:

4.7. Notok FORTS_FEERATE_REPL - MOTOK TOUHbIX CTaBOK KOMUCCUiA GUPXU
(Type=AR)

. futures_rate - TouHblE CTaBKM KOMUCCUIA MO d)blO'-lepcaM N NHCTPYMEHTaM-CBA3Kam

i option_rate - TOYHblE CTaBKM KOMUCCUIA NO onunoHam

* sys_events - Tabnuua co6bITHi

Ta6n. 17. Nona ta6nuubl futures_rate

4.7.1.1. Tabnuua futures_rate: TouHble CTaBKM KOMUCCUIA NO pblOYepcamM U MUHCTPYMEHTaM-CBsI3Kam

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmumn

replAct i8 CnyxebHoe nose nogcucTeMbsl pensimkawmm

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHasi cTaBka GVMPXKEBOI KOMUCCUN ANS afPeCHbIX CAENOoK
exchange_fee d26.2 TouHast cTaBka GMPXKEBOI KOMUCCUN AN @aHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 TouHas cTaBKa K/IMPVHIOBOM KOMUCCUN A1 aAPECHbIX CAEMOK
clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOM KOMUCCUW 411 RHOHUMHbIX CAEM0K

Ta6n. 18. NMons Ta6nuubl option_rate

4.7.1.2. Tabnuua option_rate: ToUHble CTaBKM KOMUCCUIA NO ONLMOHAM

Mone Tun OnucaxHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTrndmkaTop TOprosoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUN AN aAPECHbIX CAEeN0oK
exchange_fee d26.2 TouHas cTaBka 6VpPXeBO KOMUCCHM 4715 aHOHVIMHBIX CAEN0K
clearing_fee_negdeal d26.2 TouyHasn cTaBka KIMPWUHIOBOM KOMUCCUMN AN151 aAPECHbIX CAEM0K
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBOM KOMUCCUM A1 @HOHUMHbIX CAEMOK
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4.7.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 19. NMons Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauvano npomknupuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of _limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocse NPOMK/IMPUHIra nepecynTaHbl

4.8. Notok FORTS_BROKER_FEE_REPL - Bpokepckue komuccuu (Type=l)

4.8.1. Cxema AaHHbIX
Tabnuupbl:
* broker_fee - Bpokepckas komuccus
¢ sys_events - Tabnumua co6bITUiA
4.8.1.1. Ta6nuua broker_fee: Bpokepckasa kKomuccus

Ta6n. 20. Monsa ta6nuubl broker_fee

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no cesiske

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueHuns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mo ctaHaapTy
uTC)

code_buy c7 Kog nokynarens
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Mone Tun OnucaHune

code_sell c7 Kop, npogasua

broker_fee_buy d26.2 Bpokepckas KoMyccus No caenke nokynaresns
broker_fee_sell d26.2 Bpokepckas komuccus no caenke npogasua

4.8.1.2. Ta6nuua sys_events: Ta6smua coobITUA

Ta6n. 21. NMona Ta6énuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNUCTEeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOI7I ceccun

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

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

event_type =6
message = "extension_of_limits_finished"
Pa3zgBwkka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[JeHexHble CpeAcTBa nocsie NPOMKAMPUHTA NepecynTaHbl

4.9. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl Ana pacyeta

6pokepckout komuccun (Type=I)

4.9.1. Cxema AaHHbIX

Tabnuubl:

 broker_fee_params - MNapameTpbl /151 pacyeTa 6poKepcKoli KoMUccun

¢ sys_events - Tabnuua co6bITHi

4.9.1.1. Ta6nuua broker_fee_params: MapameTpbl ANA pacueta 6poKepcKovi KoMuccum

Ta6n. 22. NMona ta6nuubl broker_fee_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTemMbl pennkaumm
replAct i8 CnyxebHoe nose NoacUCTEMbI penankalmumn
sess_id i4 Homep ceccumn
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Mone Tun OnucaHune

client_code c7 Koga knuneHTa (kog 6pokepa)

lower_fee d26.2 MUH1MasIbHO BO3MOXHAs CyMMa GPOKEPCKOI KOMUCCUM 33 OAWNH KOHTPaKT

upper_fee d26.2 MakcrMmanbHO BO3MOXHAas CyMMma OGpOKEepCKOW KOMUCCWUM 3a OAUH KOH-
TpakT

multiplier d26.2 MynbsTURIMKATOP K CyMMe GUPXXEBOT0 U KITMPUHIOBOTO cbopa

additive d26.2 MocTosiHHas fobaska 3a OAVH KOHTPaKT

MpumeyaHus:

 lMone client_code MoXeT cogepxaTb NMMGO KoL KMEHTCKOro pasgena, mbo ko 6pokepckoit doupMbl. ECin ykasaH ko KnveHTa, To
3afjaHHble NapameTpbl UCNO/b3YITCA AN18 pacyeTa 6pPOKePCKOi KOMUCCUM NO CAeMKam AaHHOTo knveHTa. Ecnm ykasaH kog 6pokepa, To
napameTpbl UCNO/b3YTCA A8 pacyeTa GPoKepcKoi KoMUccUn No BCeM knveHTam B®.

* [None sess_id MOXET NPMHUMATL CneayoLve 3Ha4YeHUs:
sess_id  Tekywue (geiicTBylowye ceilvac) napameTpbl pacyeTa.
-1 [Jo6aBneHne HOBbIX NapamMeTpoB pacyeTa. MapameTpbl NPUMEHAKTCA B CefytoLLeil TOproBoii ceccum.
-2 YpaneHve TekyLMX napameTpoB pacyeTa. [apameTpbl yAansoTcs B cefytoLleli ToproBoii ceccum.
4.9.1.2. Ta6nuua sys_events: Ta6smua coobITUA

Ta6n. 23. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B03MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska [aHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,CI,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeAcTBa nocsie MPOMK/MPYIHIA NePeCcHUTaHbl

4.10. NMNotok FORTS_FUTORDERBOOK_REPL - ®bloyepchl: Cpe3 cTakaHa
(Type=R)

BHumaHve! HauuHaa ¢ Bepcum 6.5 NOTOK  06bABASETCA  yCcTapeBWWUM, BMECTO  Hero  cfiegyeT  UCMoNb30BaTb
FORTS_USERORDERBOOK_REPL. B Bepcuun 6.6 noTok 6yaeT yaanex.
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4.11. Notok FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
(Type=R)

BHumaHve! HaunmHas ¢ Bepcum 6.5 NOTOK  0ObABNSETCA  ycTapeBLUMM, BMECTO  Hero  cfiegyer  UCnosb3oBarb
FORTS_USERORDERBOOK_REPL. B Bepcun 6.6 noTok 6yaeTt yaaneH.

4.12. Notok FORTS_USERORDERBOOK_REPL - 3aaBku nonb3oBarens: Cpes
ctakaHa (Type=R)
4.12.1. Cxema gaHHbIX
Ta6nuup:
+ orders - Ta6MLa aKTUBHbIX (DLIOYEPCHBIX U ONLMOHHBIX 3a5BOK
+ info - ViHchopmauws o cTakaHax
4.12.1.1. Ta6nuua orders: Ta6nuua akTUBHbIX (PbIOYEPCHbIX U ONLUOHHbIX 3asABOK

Ta6n. 24. NMona Ta6nuubl orders

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 MaeHTUMKaLMOHHbBIA HOMep 3asiBKu (AN aiicbepros - HOMepP BUAMMOIA
yacTu aiicbepra)

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

client_code c7 Kog knneHta

moment t Bpemsi UsMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsa nsmeHeHuss coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKyHAax Mno
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

public_action i1 [eictBune ¢ 3anBKoi1 (o115 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

dir i1 HanpaBsneHne

price dl6.5 LleHa

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (475 aiicbepros - KONMYECTBO KOH-
TPakTOB B onepauumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4717 aiicbepros - ocTas-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 NorvH nonb3osartens, NOCTaBUBLUETO 3asBKy

broker_to c7 Kog, SPECTRA chupMmbl-agpecarta BHECUCTEMHON 3asBKU

broker_to_rts c7 Kog, PTC chmpmbl-afipecata BHECUCTEMHOL 3a51BKU

date_exp t [Jata ncteyeHns 3asBkn

id_ord1 i8 Homep nepBoii 3aaBku

broker_from_rts c7 Kog, PTC dompmbl - BnagensLa 3aasku

aspref i4 MpaeHTudmkatop nonb3osarens. N5 3asBokK, NogaHHbIX 0T SMA-noruHa -

naeHTngukatop MASTER-normHa.

id_ord i8 MaeHTUdMKaLMOHHbIA HOMep 3asBKu (4718 aiicbeproB — naeHTudmKaum-
OHHbI HOMep Bceli alicbepr-3asnBku). MNone 6yaert yaaneHo B Bepcun 6.9,
3HayeHue cMm. private_order_id.

xamount i8 KonuyecTBo KOHTPaKTOB B onepauumn (411 aiicbeproB — KOIMUYECTBO KOH-
TPaKTOB B Onepauuy co Bceii aricbepr-3asnBkoii). Mone 6yaeT yaaneHo B
Bepcum 6.9, 3HaYeHne cM. private_amount.
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Mone Tun OnucaHue

xamount_rest i8 OcTaBLUeecs KOIM4YeCcTBO KOHTPAKTOB B 3asiBKe (4151 aiic6epros - ocTasLLe-
ecsi KO/IMYecTBO KOHTPaKTOB BO Bceli aiicbepr-3asiske). Mone byaet yaa-
NeHo B Bepcum 6.9, 3HaYeHue cm. private_amount_rest.

variance_amount i8 AMNAUTYAA OTK/IOHEHUS (B KOHTPaKTax) cnyyaiiHoii Hag6aBku K BCMbiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyecTBo eauHUL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBSIOLLEN BCMbI-
BatoLLlell YacTu alicbepr-3asBku

action i1 [elictBne c 3asBKOI (ANs aiicbeproB — AeWCTBME B OTHOLUEHMU BCEN
aincbepr-3asBku). MNone 6ypeT yaasieHo B Bepcun 6.9, 3HaYeHue cwm.
private_action.

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsiB/IEHNS BUAUMOLA
yacTu aiicbepra)

public_init_amount i8 HayasnibHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HavaslbHoe
KO/IMYeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

init_moment t Bpemsi nosiBneHust 3asBku (418 aiicbeproB - BpeMmsi NOSBMEHUS BCel
aiicbepr-3asnBku). Mone 6yneT yaaneHo B Bepcuu 6.9, 3HaueHue cM.
private_init_moment.

Xinit_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6epros - HayaibHoe
KO/IMYeCTBO KOHTPAKTOB BO BCell aiicbepr-3asiBke). MNone 6yaeT yaasieHo B
Bepcun 6.9, 3HaueHne cM. private_init_amount.

private_order_id i8 N aeHTUMKaLMOHHbIA HoMep 3asBKu (015 aiic6eproB — naeHTUgmUKaLm-
OHHbIli HOMep Bceil alicbepr-3asaBki)

private_amount i8 KonuyecTBo KOHTPaKTOB B onepauum (41 aiic6eproB — KOIMUYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcTaBLUEeecs KONMYecTBO KOHTPAKTOB B 3asiBKe (4/1s1 alic6epros - ocTaB-
Lueecs KONMYecTBO KOHTPAKTOB BO Bceli alicGepr-3asiBke)

private_action i1 [LelicTBue ¢ 3asBKOI1 (o115 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHns 3asBku (815 aiic6epros - BpeMS NOSBNEHNSA BCeld alic-
6epr-3asBku)

private_init_amount i8 HayanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYeCTBO KOHTPAKTOB BO BCeli alicbepr-3asBke)

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DIOYEPCOB 1 ONLYOHOB.

« TMone dir MOXeT NPUHUMATL CreaytoLme 3HaYeHNS:
1 Buy
2 Sell
* [Mone public_action MOXeT NpYHUMATL CNeayroLne 3HaYeHNs:
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBKa cBefieHa B cAefky
« [Mone private_action (action) MOXeT NpUHUMaTh CrefytoLme 3Ha4YeHns:
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
3 3afBka fob6aBneHa B pe3ynbrate NosiB/IEHNs HOBOV BUAVMOI YyacTu aiicbepra
4.12.1.2. Ta6nuua info: IuchopmaLua o ctakaHax

Ta6n. 25. NMona Ta6nuubl info

Mone Tun OonucaHue

repllD i8 CnyxebHoe none nofAcucTeMbl pensimkaumm
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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 PeBn3usi no chbrovepcam Ha MOMEHT POPMMPOBaHNS CHAMLWOTa
lifeNum i4 Homep X13HU BXOAALLEro noToka

moment t Bpemsi hopMupoBaHus cHanwoTa

4.13. NMNotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIi1 (Type=R)

4.13.1. Cxema gaHHbIX
Tabnuupbl:
¢ orders - Tabnuua akTUBHbIX aHOHUMHbBIX 3a51BOK
* info - IHdhopmauusa o ctakaHax
4.13.1.1. Ta6nuua orders: Ta6nuua akKTUBHbIX aHOHMMHbIX 3aABOK

Ta6n. 26. Mona Ta6nuubl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

public_order_id i8 M aeHTUMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBKn

moment_ns u8 Bpemsa nsmeHeHusi coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKYHAaX Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

public_action i1 [eicTBune c 3aaBKoii (aN5 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 Llena

public_amount i8 KonnyectBo KOHTpakToB B onepauuu (4758 aiicbeprosB - KONMYECTBO KOH-
TPakTOB B onepauumu no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
Lueecst KOJIMYeCTBO KOHTPaKTOB B BUAMMOW YacTu alicbepra)

public_init_moment t Bpemsi nosiBneHns 3asaBku (4718 alicbepros - BpEMs NOSIB/IEHUSI BUAMMOIA
yacTu aiicbepra)

public_init_amount i8 HayasibHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayasibHoe
KO/IMYeCTBO KOHTPAKTOB B BUAMMOIA YacTu aiicbepra)

MpumeyaHus:

« [one xstatus NpeAcTaBAsieT co60i GUTOBYO MacKy, NepeyeHb BO3MOXHbIX 3HAYEHUI NONS NpUBEAEH B pasgene Tunbl CAenok, hopmu-

pyemble Npu NCMNOMHEHNN N NCTEYEHUW (DbIOYEPCOB 1 OMLVIOHOB.
* Mone dir MOXET NPUHUMATbL CreaytoLLne 3HAYEHNS:

1 Buy

2 Sell
« [Mone public_action MoXeT npyHUMaTL Criefytowme 3Ha4eHns

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky
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4.13.1.2. Ta6nuuya info: MHcpopmauus o ctakaHax

Ta6n. 27. Nona Taénuybl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
infolD i8 YHWKabHBbIA KoY

logRev i8 PeBn3usi Ha MOMEHT hOpPMUPOBaHNS CHAMLWIOTa
lifeNum i4 Homep X13HW BXOAALLEro NOTOKa

moment t Bpewms hopmmposaHusa cHanwota

4.14. Notok FORTS_FUTCOMMON_REPL - ®blovepchbl: 06waa nipopmauma
(Type=l)

BHumaHve! HaunHasn ¢ Bepcumn 6.5 NOTOK 06bABNSETCA yCTapeBLUUM, BMECTO Hero criefyeT ucnonb3osate FORTS_COMMON_REPL. B
Bepcun 6.6 NOTOK ByAeT yaasieH.

4.15. NMNotok FORTS_OPTCOMMON_REPL - OnuyuoHbI: o6wan nHcpopmauusa
(Type=l)

BHumaHve! HaunHas ¢ Bepcum 6.5 NOTOK 06bABNSETCA ycTapeBLUMM, BMECTO Hero criefyeT ucnonb3osate FORTS_COMMON_REPL. B
Bepcum 6.6 NoToK ByaeT yaaneH.

4.16. Notok FORTS_COMMON_REPL - O6was nHcopmanua no ceccumn
(Type=l)
4.16.1. Cxema gaHHbIX
Ta6nmupl:
« common - O6Las UHGOPMALYS MO Ceccum
4.16.1.1. Ta6nuya common: O6was nHcopmayus no ceccum
Ta6/mLa CoaepXMT 0BLEPbIHOYHbIE NOKA3ATENN Takve Kak flyullive 3asBKY Ha MOKYMKY 1 MPOAXY, LIEHbI OTKPBITUS, 3aKPBITAS 1 .11,

Ta6n. 28. Monsa Taénuubl common

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

best_buy d16.5 LleHa nyuiueli 3a89BK1 Ha NOKYMKY C YYETOM CUHTETUYECKOWN JIMKBUAHOCTMN

xamount_buy i8 KonnuecTtBo B 3asiBKax Ha MOKyMKy C NlyyLleli LLeHO C y4eToM CUHTETHYe-
CKOW NNKBUAHOCTU

orders_buy_qty i4 KonnuecTtBo 3a1BOK Ha MOKYMKY C y4€TOM CUHTETUYECKOI IMKBUAHOCTM

xorders_buy_amount i8 O6BbEM B KOHTPaKTax B 3asBKax Ha MOKYMKy C y4eTOM CUHTETUYECKON n-
KBUAHOCTW

best_sell d16.5 LleHa nyuiueli 3asiBK1 Ha Npofaxy € y4eTOM CUHTETUYECKOW JIMKBUAHOCTM

xamount_sell i8 KonnuecTBo B 3asiBkax Ha NPOAAXyY C /lyyllell LLeHOo C y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTU

orders_sell_gty i4 KonnuecTtBo 3as1BOK Ha NPOAAXY C y4ETOM CUHTETUYECKON TIMKBULHOCTM

xorders_sell_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha MPOAAXY C YH4ETOM CUHTETUYECKON Nn-
KBUAHOCTN
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Mone Tun OnucaHune

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocneaHei caenku

trend d16.5 TpeHa u3MeHeHus1 LeHbl (pasHuua Mexay LeHaMu AByX MocnefHux cae-
NOK)

Xamount i8 KonuuecTtBo B nocneaHeli caenke

deal_time t [ata n Bpems nocnefHeli coenku

deal_time_ns u8 [Jata n Bpems nocnegHei caenku (UNIX-Bpemsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHumanbHas ueHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 O6LLee KONMYECTBO KOHTPAKTOB B cAefkax

capital d26.2 CymmapHbIii 06bEM CAEMOK B py6/isx

total_premium_volume d26.2 CyMMapHblii 060pOT No NpeMun

deal_count i4 KonnyecTtBo caenok

settlement_price_open d16.5 PacueTHas ueHa npeabiaylieit ceccum.

Xpos i8 TekyLee KoIMYeCTBO OTKPbITbIX MO3MLMIA

mod_time t [ata n BpemMsa n3meHeHus 3anucu

mod_time_ns u8 [Jata n Bpems nsmeHeHus sanucu (UNIX-Bpems B HaHOCEKyHAAxX Mo CTaH-
napty UTC)

market_price dl6.5 TekyLlas pblHOYHASA LieHa.

best_buy_native d16.5 LleHa nyuyLwein 3asBKM Ha NOKynKy 6e3 yueta CUHTETUYECKOI INKBUAHOCTMN

xamount_buy native i8 KonunuecTBo B 3asiBKax Ha NOKYMKy C yyllel LeHo 6e3 yyeTa CUHTeTUYe-
CKOW NINKBULHOCTH

xorders_buy_amount_native i8 O6BLEM B KOHTpaKTax B 3asiBKax Ha MOKymnkKy 6e3 yueta CUHTETUYECKON Nn-
KBULHOCTH

best_sell_native d16.5 LleHa nyylueii 3aBku Ha Npofaxy 6e3 yyeTa CUHTETUYECKON JIMKBUAHOCTY

xamount_sell_native i8 KonmuecTBo B 3asiBKax Ha MPOAAXY C Jiydllel LeHol 6e3 yyeta CUHTETU-
YeCcKO IMKBUAHOCTH

xorders_sell_amount_native i8 O61BbEM B KOHTpaKTax B 3asBKax Ha npofaxy 6e3 yyeta CUHTETUYECKO Nn-
KBUAHOCTU

local_time t MMone ANs MOHWUTOPWHIa pennkaumMm common

price_assigned_by_admin i1 Mpu3HaK yCTaHOBKY TeKYLLEen pbIHOYHOM LieHbl AAMUHMCTPaTOPOM TOProB.

MpumeyaHus:

 lMone open_price COAEPXMT LieHy NepBoii CAENKM B TEKYLLEN CecCum, a ecm eé Her, 1o 0.

« TMone close_price coaepxXuT LeHy nocnegHeli caeskm B COOTBETCTBYIOW el ceccuu. [lo 3aBepLueHns ceccun B nose TpaHcavpyetcs 0.
Mocne 3aBepLueHns ceccuu (Noc/ie BeYepHEro KMpUHra Ao yTpa) TPaHC/IMPYeTCs! LieHa nocneaHel caenkm nnm 0, eciin caenok He 6bio.

* [Mone price_assigned_by_admin MOXeT npuHMMaThb cneaytoLme 3HaueHUs:

1 3HaueHve TekyLleli pbIHOUHOI LieHbl B nonie market_price ycTaHoOBIEHO AJMUHUCTPATOPOM TOProB.

0 3HaueHwue TekyLLuei pbIHOYHOW LieHbl B None market_price paccuMtaHO CUCTEMOA.

4.17. MNMoToKn arpernpoBaHHbIX cTakaHoB (Type=l)

CyLLECTBYET HECKO/LKO NMOTOKOB arperypoBaHHbIX CTaKaHOB C Pas3/NYHOM ry6UHOIA.

[na dbloyepcos:

¢ FORTS_FUTAGGR50_REPL - ¢ rny6uHoii 50 LieHOBbIX YpOBHeii

¢ FORTS_FUTAGGR20_REPL - ¢ rny6uHoii 20 LLeHOBbLIX YPOBHel

¢« FORTS_FUTAGGR5_REPL — ¢ rny6uHoii 5 LieHOBbIX YPOBHEl
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19 onuMOHOB:

* FORTS_OPTAGGR50_REPL - ¢ riny6uHoii 50 LeHOoBbIX ypoBHeii

¢« FORTS_OPTAGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX ypOBHe

* FORTS_OPTAGGR5_REPL - c rny6rHoii 5 LeHOBbIX YpOBHEiA

O6befuHeHVe COOTBETCTBYHOLLMX (DbOYEPCHBIX M OMLUMOHHBIX NOTOKOB:

¢ FORTS_AGGR50_REPL - ¢ riny6uHoii 50 LieHOBbIX YpOBHel

* FORTS_AGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX ypOBHe

* FORTS_AGGR5_REPL - ¢ rny6uHoii 5 LLeHOBbIX YPOBHE

BO3MOXHOCTb NOMyYeHWsi onpefen&HHOro NoToka 3aBnCUT OT NpaB No/b3oBaTens.

BHumaHve! HaunHas ¢ Bepcun 6.5 notokm FORTS_FUTAGGR##_REPL, FORTS_OPTAGGR##_REPL 06b5BM1510TCA YCTapeBLVMU, BMe-
CTO HuX cnepyeT ucnonb3oBatb FORTS_AGGR##_REPL (## - rnybvHa ctakaHa). B Bepcuun 6.6 notokv 6yayT yaaneHbl.

4.17.1. Cxema gaHHbIX
Tabnmupl:
» orders_aggr - ArpervpoBaHHble CTakaHbl
4.17.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ATpervipoBaHHble CTakaHbl (DOPMUPYIOTCSI MYTEM CYMMMPOBAHUS MO 0GBEMY aKTUBHbIX 3asIBOK C OfMHAKOBbIMU MHCTPYMEHTOM, LieHOM 1
HanpasfieHneM.

PeX1Mbl UCMONb30BaHWS Ta6/LbI B 3aBUCUMOCTU OT PEXMMOB PaboThl TOProBoOit CUCTEMbI:

 HouHoi1 nepuog - TabnuLa CoAePXUT AaHHbIe HA MOMEHT 3aBepLUEHNs BeuepHeii ceccum

 ToproBasi ceccusi O MPOMEXYTOUHOO KNMPUHTa - Tab/nLa 06HOBAETCS aKTMBHBIMU 3asiBKaMm

» TPOMEXYTOUHbIV KNIMPUHT - TA6GNKLA HE OGHOB/IAETCA U COAEPXUT AaHHbIE HA MOMEHT Havyaia NPOMEXYTOUHOTO K/IMpUHTa
+ Toprosasi ceccusi Noc/ie NPOMEXYTOUHOTO K/IMPUHTA - TabnuLa 06HOBMNSIETCS aKTUBHbLIMY 3asiBKamMu

 OCHOBHOIA KAIMPUYHT - TabmLa oumiiaeTcst

» BeuepHsia ToproBasi ceccus - Tabnmua 0GHOBSIETCS aKTUBHLIMMW 3asiBKamMn BeuepHeii ceccum

Ta6n. 29. NMonsa Ta6nuubl orders_aggr

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BON MAEHTUIMKATOP MHCTPYMEHTa

price d16.5 LleHOBOI ypoBeHb

volume i8 O6bEM C yH4ETOM CUHTETUYECKOI NIMKBUAHOCTU

moment t Bpems nocnegHero o6HOBNEHUS 3anucK

moment_ns u8 Bpewms nocnegHero o6HoBeHus 3anuck (UNIX-BpeMs B HaHOCEKyHAax no
cTaHgapty UTC)

dir i1 HanpasneHve

synth_volume i8 O6bemM CUHTETUYECKOI NNKBUAHOCTN

MpumeyaHus:

e 3anucu B Ta6m/|ue MoryT 06HOBNSATLCA NOMHOCTBIO, T.€. 0GHOBASATLCA MOXET HE TOMIbKO 06BLEM, HO 1 MHCTPYMEHT, LeHa, HanpaB/ieHne.
B cnyyae HacTynneHusa Takoro CO6bITWSA CUMTaETCS, YTO npegbigyuias ueHa Bbilia U3 CtakaHa, a HoBas — nosasunach.

B Tabnuue MoryT NpucyTCTBOBATb 3amnucu ¢ HyNleBbiM 06bEMOM (volume = 0). Takue 3anucu crefyeT UrHopupoBaTh. Mpy 3TOM MOXEeT
NpoMCcXoauT 06HyIeHUE CYLLECTBYIOLLEN 3anMcu — 3TO 03HAYAET, YTO LieHa BbILLIA U3 CTaKaHa, Uy 3ano/IHeHUe Hy/IEBOI 3anmcu Kaku-
MU-/TIN60 3HAYEHUSIMW — 3TO 03HAYAET, YTO HOBasl LiEHa BOLL/IA B CTaKaH.
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4.18. Notok FORTS_POS_REPL - NHopmauma o nosnumax (Type=l)

4.18.1. Cxema gaHHbIX

Tabnuupbl:
* position - Mo3vLmn kIMeHToB N Bpokepckux drpm
¢ position_sa - Mo3nuun ypoBHsA PacuétHoro Koga

* sys_events - Tabnuua co6bITui

4.18.1.1. Ta6nuua position: Mo3nuun KNNEHTOB

Tabnuua coaepXuT MHCHOPMALIMIo O NO3ULMSX KTMEHTOB 1 BO.

Ta6n. 30. Mona Ta6nuubl position

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl penikawmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
client_code c7 Koga knneHTa
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
Xpos i8 TekyLuasa nosuums
xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B X0fe ceccun
xsells_qgty i8 KonnuectBo NpogaHHbIX KOHTPaKTOB B XOAE Ceccum
xopen_qty i8 KonmuecTBo No3uumii Ha Ha4aso ceccum
waprice d16.5 YueTHas ueHa nos3vumm
net_volume_rur d26.2 HeTT0-060pO0T NO cAeskam 3a ceccuto B pyorisix. Npoaaxu yuntbiBakTcs ¢
NOMIOXUTENbHBLIM 3HAKOM, @ MOKYMKW C OTpULaTebHbIM.
last_deal_id i8 Homep nocnegHeii caenku
account_type i1 e 1-panab®
* 2 - 4N KNMeHTa

4.18.1.2. Ta6nuya position_sa: Mosunyumn ypoBHsa PacuéTHOro koga

Tabnuua cogepX1T MHChOPMALIMIO O MO3ULMSIX YPOBHS PacuéTHoro koga.

Ta6n. 31. Mona Ta6nuybl position_sa

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nose noacucTeMbl penmkaymm

client_code cl2 PacuéTHblii kog,

isin_id i4 YHUKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

Xpos i8 TekyLiasa nosnuyms

xbuys_qty i8 KonnuecTtBo KynsieHHbIX KOHTPAKTOB B XOfe ceccun

xsells_qty i8 KonmyecTBo NpoAaHHbIX KOHTPaKTOB B XO4€ ceccum

xopen_qty i8 Konnuectso nosuuuii Ha Havasno ceccum

waprice d16.5 YueTHasi ueHa nosuyum

net_volume_rur d26.2 HeTTo-060p0T N0 caesnkam 3a ceccuto B pyosisx. Mpogaxn yuntbiBatoTcs ¢
NOJSIOXUTENbHBIM 3HAKOM, & MOKYMKW C OTpULaTe/IbHbIM.

last_deal_id i8 Homep nocnepHeii coenkn

4.18.1.3. Ta6nuua sys_events: Tabnuua co6bITUiA

Ta6n. 32. NMona Ta6nuubl sys_events

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
event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

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

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnnpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPYHIa NepecyHnTaHbl

4.19. Notok FORTS_PART_REPL - Hhopmauua o cpeacreax, TMMuTax n Ha-

CTpoWKax puck-napametpoB (Type=I)
4.19.1. Cxema gaHHbIX
Tabnmupl:
* part - CpefcTBa, IMMUTbI U HACTPOWKM PUCK-NapamMeTPOB K/TMEHTOB
» part_sa - Cpefctsa 1 MMMUTbI N0 PacyeTHOMY Koay
* sys_events - Tabnuua co6bITHi
4.19.1.1. Ta6nuua part: CpeacTBa, IMMUTbI U HACTPOWKN PUCK-NapaMeTpPoB K/IMEHTOB

Tabnuua coaepXuT MHCOPMALIMI0 O IMMIUTAX M 0 HACTPOIKaxX PUCK-NapamMeTpoB AN K/IMEHTOB

Ta6n. 33. Monsa Ta6nuubl part

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl peninkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penimkaumm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

client_code c7 Kog knneHTa

money_free d26.2 CBo6oHble cpeacTBa. Cymma py6neli n 3a10roB, ANCKOHTUPOBAHHLIX B

+ vm_intercl — money_blocked — vm_reserve — fee — broker_fee)

py6nu, JOCTynHas A1s OTKPbITUSA no3uumii. (money_free=money_amount

money_blocked d26.2 CpegcTBa, 3a610kmMpoBaHHble nog, MO.

vm_reserve d26.2 BapuaunoHHasi MapXa No 3aKpbITbIM NO3NLMAM U BUTOTHBIN PUCK.
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Mone Tun OnucaHune

fee d26.2 CnucaHHbIli cbop

balance_money d26.2 Canbfo fleHeXHbIX TOProBbIX NEPEBOAOB 3a TEKYLLYI0 CECCUID

limits_set i1 Hanmuve ycTaHOBNEHHbIX AEHEeXHOro W 3a/10roBOro IMMUTOB: 1 - numut
yCcTaHoB/eH (npoBepsieTcs); 0 - NMMUT He yCTaHOB/EeH (He NpoBepsieTcs)

money_old d26.2 O6LLee Kom4ecTBo py6neli  ANCKOHTUPOBaHHLIX B py6/1 3a/1070B Ha Ha-
yasio ceccuu

money_amount d26.2 O6Lee KonMyecTBo pybieit 1 ANCKOHTUPOBaHHLIX B py6v 3a510roB

money_pledge_amount d26.2 Cymma 3a/10roB, AUCKOHTUPOBaHHbIX B py6nu

vm_intercl d26.2 BapunaunoHHasa Mapxa, cnncaHHas uav noslydeHHas B npoMm. KIIMPUHT

is_auto_update_limit i1 Mpu3HaK aBTOMATUYECKON KOPPEKLMM NIUMUTA Ha BENNYUHY JoXoda npuv
3aKayke nocrne knupuHra: 0-HeT, 1-MeHATb.

broker_fee d26.2 CpefcTBa, 3a6/10KMpoBaHHbIE Nog, GPOKEPCKY0 KOMUCCUIO.

4.19.1.2. Tabnuua part_sa: Cpegcrea u nuMmuThbl no PacueTtHomy Koay

Ta6n. 34. Mona Ta6nuubl part_sa

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

settlement_account clz2 PacueTHbIii kog

money_old d26.2 O6bLuee konnyecTso py6reli u ANCKOHTUPOBAaHHbLIX B Py6/1 3a/1070B Ha Ha-
yaso ceccuu

money_amount d26.2 O6Lee konM4ecTBo pybneit 1 ANCKOHTMPOBAaHHbLIX B py6y 3a510ros

money_free d26.2 CBob6ogHble cpeacTBa. Cymma pybneli n 3a10roB, AUCKOHTUPOBAHHbIX B
pybnu, foctynHas Ans oTkpbIiTUa nosvuuii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog, Mo.

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTUPOBAHHbIX B py6nn

vm_reserve d26.2 BapuvauyoHHas mapxa no 3akpbITbIM MO3ULMAM 1 BAUTHOTHBIN PUCK.

vm_intercl d26.2 BapunaunoHHasa mapxa, CnncaHHas uav nostlydeHHas B npom. KIIMPUHT

fee d26.2 CnucaHHbIli cbop

4.19.1.3. Ta6nuua sys_events: Tabnuua co6bITUiA

Ta6n. 35. NMona Ta6nuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaumm
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_type i4 Tun cobbITuA

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

MpumeyaHus:

o BO3MOXHble TUMbI COBbITUIA

event_type=1

message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPpoMKANPUHra nepecymuTaHbl
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4.20. Notok FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBovyHasa U ceCCUOHHaA
uHcpopmauusa (Type=R)

BHumaHve! HaunHas ¢ Bepcun 6.5 NoToK 06bABNAETCS yCTapeBLUNM, BMECTO Hero creflyet ucnono3osate FORTS_REFDATA_REPL. B
Bepcum 6.6 NOToK ByfeT yaaneH.

4.21. Notok FORTS_OPTINFO_REPL - OnuyuoHbI: cripaBoYyHass U CeCCUOHHas
uHcpopmauusa (Type=R)

BHuMaHve! HaunHas ¢ Bepcumn 6.5 NoTok 06bABASETCS yCTapeBLUMM, BMECTO Hero crieflyeT ucnonb3osats FORTS_REFDATA_REPL. B
Bepcun 6.6 NOTOK ByAeT yaasieH.

4.22. Notok FORTS_REFDATA_REPL - CnpaBo4yHas u cecCUOHHasA nHcopma-
uua (Type=R)

4.22.1. Cxema gaHHbIX
Tabnuubl:
* rates - CnpaBoO4YHUK KypCOB Ba/ltoT
 fut_sess_contents - CnpaBoYHUK TOPryemMbIX MHCTPYMEHTOB (thbloyepchbl)
« fut_vcb - CnpaBo4HMK TOpryembix akTMBoB (obloYepchbl)
+ fut_instruments - CnpaBoYHUK MHCTPYMEHTOB
« fut_bond_registry - CnpaBo4HUK NapameTpoB 06auraumi
* dealer - CnpaBoyYHuK rpm
* sys_messages - Co0o6LLeHNs1 TOProBoit CMCTEMbI
* opt_sess_contents - CNpaBOYHNK TOPryeMbIX MHCTPYMEHTOB (OMLMOHbI)
* opt_vch - CnpaBoYHVK TOPryembIX akTVBOB (OMLMOHbI)
« prohibition - 3anpeTsbl
» multileg_dict - CnpaBo4YHVK CBA30K
« fut_rejected_orders - OTBeprHyTble B KIMPUHT 3asBKu ((hbrouepchbl)
» opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3aBKM (OMNLUOHbI)
« fut_intercl_info - undopmauusa o BM, paccumtaHHo No pesynsratam NpoM. KnpuHra (dbovepebl)
 opt_intercl_info - nHcopmauusi o BM, paccuntaHHol No pesynsrtatam NpoM. KNpUHra (OnuMoHbl)
» opt_exp_orders - 3asiBKM Ha 3Kcnmpauumo
« fut_bond_nkd - HK/ Ha gaty ncnosiHeHns CpoUYHOro KOHTpakTa ¢ obnurauueit
« fut_bond_nominal - Paamepbl BbinaaT HOMUHAILHOM CTOMMOCTU 06nuraumm
« fut_bond_isin - CnpaBoYHVK MHCTPYMEHTOB 06/Mraumii
* user - MNonb3oBatenu cUCTeMbI
* usd_online - TpaHcnaumsa kypca USD
* investor - CnpaBOYHWK K/IMEHTOB
» fut_margin_type - Tun mapxvpoBaHus
« fut_settlement_account - PacueTHblit Kog,
* session - MiHchopmaumsi 0 TOProBoii ceccum
e sma_master - MpueAska SMA-nornHa Kk MASTER-noruHy
» sma_pre_trade_check - HacTpolikn npegsaputenbHbix NpoBepok SMA-orvHa

» option_series - ONUWOHHbIE CEpun
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* clearing_members - YyacTHUKM knvpuHra
« instr2matching_map - ConoctasneHne MHCTPYMEHTOB MaTUMHry
* sys_events - Tabnuua coobITWiA

4.22.1.1. Ta6nuuya rates: CnpaBoO4YHUK KYpCOB BasllOT

Ta6n. 36. NMonsa Ta6bnuubl rates

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

rate_id i4 MaeHTudmkaTop BasioThl niarexa

curr_base cl5 Kof 6a30BOii BastOTbl

curr_coupled c15 Kog, conpsixEHHO BanoThI

radius d16.5 Paanyc nameHeHus LeHbl nHAMKaTopa B npoueHTax

4.22.1.2. Tabnuua fut_sess_contents: CnpaBo4YHUK TOPryeMbIX UHCTPYMEHTOB (hblouepchbl)

Tabnuua coaepXuT CNPaBOYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECcuto.

Ta6n. 37. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIbHBIN KO, MHCTPYMEHTA A/19 MHDOPMALMOHHBIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHWe UHCTpyMeHTa

inst_term i4 CwmelLeHmne oT crnoTta

base_contract_code c25 Kop, 6a30Boro akTuBa.

limit_up d16.5 BepxHuiA NUMUT LieHbI

limit_down d16.5 HWKHWIA AUMUT UeHbl

settlement_price_open d16.5 PacueTHas ueHa Ha Hayasno ceccuu.

buy_deposit d16.2 'O nokynartens

sell_deposit d16.2 'O npogasua

roundto i4 KonnuecTtso 3HaKoB nocsie 3ansiToi B LeHe

min_step d16.5 MUWHMMabHbIN LWar LeHbl

lot_volume i4 KonnuecTtBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LeHbl

last_trade_date t [lata okoHuYaHus obpalleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXxoxaeHns dblodepca B MeXMecsyHblin cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jata Hayana NcnosHeHNs1 MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIN dblovepc, 1 — MPOLEHTHbIN hblovepc,
2 — dobtovepc Ha norogy v anekTpuyecTso, 3 — iblouepc Ha eBpo6OHAbI,
4 - RUONIA

percent_rate d6.2 MpoueHTHas cTaBka 4719 pacyeTa BapuaLMOHHOW MapXu Mo NPOLEHTHbIM
obtovepcam

settlement_price d16.5 PacueTHas ueHa nocne nocnesHero KAupuHra.

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProBv B BEHEPHIOI CECCUID
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Mone Tun OnucaHune

ticker i4 YHuKaNbHbI 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 KNNpUHra

step_price_curr d16.5 CTOMMOCTb MMHUMaJIBHOTO Luara LieHbl, BbIDQOKEHHAA B BaltOTe

d_start t [ata BBOAa MHCTPYMEHTA B 06palleHme

pctyield_coeff d16.5 KoadhchuumeHT AN BbluncieHns AOXOAHOCTY NO hbloYepcaM Ha NPoLEeHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK /151 BbIYUCIEHUS OXOAHOCTU NO hbloyepcam Ha NPOLLEeHT-
Hble CTaBKu

d_exp_end t Jlata OKOHYaHWs1 UCNOMTHEHNS NHCTPYMEHTa

MpumeyaHus:

« CocTosiH/Ee ceccum umeet NPUOPUTET Haf, COCTOAHMEM UHCTPYMEHTA. TO eCTb, EC/IN CECCUA HAXOAUTCA B COCTOSAHUN «NPUOCTaHOB/IEHa»
WNN «3aBepLueHa», To Mo BCEM UHCTPYMEHTaM Heflb3A ToproBartb, He3aBUCUMO OT 3HauyeHus state B UHCTPyMEHTE.

« lone state MOXET NPYHUMAThL CiefytoLLe 3HAYEHWS:
0 Ceccusi N0 3TOMY MHCTPYMEHTY Ha3HaueHa. Henb3si CTaBUTb 3asiBKW, HO MOXHO YA&UISITb MO 3TOMY VHCTPYMEHTY.
1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U YAAIATL 3asIBKM N0 3TOMY MHCTPYMEHTY.
2 TpuocTaHoBKa TOProB MO BCEM MHCTPYMeHTaM. Henb3si CTaBUTh 3asiBKU, HO MOXHO YAaNsiTh.
3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTE/NBHO 3aBeplieHa. Henb3s CTaBuTb 1 yAansaThb 3asBKY N0 3TOMY UHCTPYMEHTY.
4 Ceccusi No 3TOMY WHCTPYMEHTY 3aBepLUEHa Mo BPEMEHW. Henb3s CTaBuTb 1 yAasAThb 3asiBKY MO 3TOMY UHCTPYMEHTY.
5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBuTb 3asiBK1, HO MOXHO YAansTh Mo 3TOMY MHCTPYMEHTY.

« TMone signs ABNSIETCS GUTOBOI MAcKOli U MOXET NPYHUMATDL CIeyHoLe 3HAUEHUS:

0x1 Mpr3HaK TOPros/Iv B BEYEPHIO CECCUI0
0x10 Mpu3HaK aHOHWMHOIA TOProB/Nn

0x20 Mpr3HaK HeaHOHUMHO TOProBx

0x40 lMpu3HaK TOpros/v B OCHOBHYIO CECCUI0
0x100 Mpu3HaK MHCTPYMEHTa-CBA3KN

0x10000 lMepeHoc pucka

0x40000 Tlpu3Hak konnarepasibHOro MHCTpPyMeHTa

0x80000 WcnonHeHne B BEUEPHUIA N MPOMEXYTOUHBIV KTUPUHT:
o 0 - BEUEPHUIA KINPUHT

o 1 - NPOMEXYTOUHBIA KIIMPUHT

Mone multileg_type MoXeT NpuHUMaTh criefytolime 3HaYeHns:
0 OOGbIYHbIA MHCTPYMEHT - He CBs3Ka

3 KaneHngapHsbIii cnpeg

* [Mone is_trade_evening sBNsieTCSt GUTOBOI MaCKOIA:

0 WHCTpYMeHT He Topryetcs

1 VIHCTpYMEHT TOpPryeTcsi B BEYEPHIO CECCUID

2 VIHCTPYMEHT TOpryeTcsl B IHEBHYH CECCUI0

« 3HayeHwue nons roundto B TEXHUYECKUX caenkax UCnosiIHeHUA MOXET coAepXKaTb pa3Hoe KO/In4eCTBO 3HaKoB nocne 3ansAToii. 370 3aBMCUT
oT CI'IeLI,VI(*)VIKaLWIVI KOHTpaKTa.
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4.22.1.3. Ta6nuuya fut_vch: CnpaBouHUK TOpryemMbiX akTuBoB (thblouepchbl)

Ta6nuua coaepXuT CnpaBoyHUK 6a30BbIX KOHTPAKTOB A/181 UHCTPYMEHTOB.

Ta6n. 38. Nona ta6nuusbl fut_vcb

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm

base_contract_code c25 Ko 6a30BOro aktuea.

name c75 HanmeHoBaHve

exec_type cl Tun ncnonHeHus

curr c3 Bastota nnatexa

trade_scheme cl dopwma Topros

section c50 HavmeHoBaHne Cekuun

rate_id i4 MpaeHTndmkaTop kypca

base_contract_id i4 Yuncnosoii ngeHtTudmkaTop 6a30BOro KOHTpakTa

SECCODE cl2 Ko SECCODE 1a6numupl SECURITIES wnto3a ASTS. 3HayeHue rno ymon-
YaHuto NULL.

signs i4 Mone npusHakos

negative_prices i1 MpuU3HaK orpaHN4eHNst OTPULIATESbHBIX LiEH.

option_model i1 Mopaenb LeHoobpa3oBaHWs OMLUOHOB.

Mpumeyanus:

« [lone exec_type MOXeT NPUHMMaThL cneayroLume 3Ha4eHus:

A AnbTepHaTVBHbIN
D TllocTaBka

I WHpekc

T TlNocTaBka akumii yepes pexum T+, ASTS

* [Mone trade_scheme MOXeT NpuHUMaTh Criefytolme 3HaYeHns:

F C nonHbiM obecneyeHnem

G C 3as10rom

 [one signs siBNSieTCA GUTOBOV MacKOli 1 MOXET NPUHUMATL C/efyoLne 3HaYeHUs:

0x1 WcnonHeHwne B BEHEPHWI MW NPOMEXYTOUHbIN KNMPUWHT: O - BEYEPHWI KIIMPUHT; 1 - NPOMEXYTOUHbIA KITUPUHT

0x2 Tpu3HaK OTHECEHWUS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHBIN

« TMone negative_prices MOXeT NPUHUMATL CleAytoLie 3HaUYeHs:

0 LUeHbl CbeOLIepCOB, LleHOBbIEe rpaHnLbl U CTpaVIKI/I OnunoHOB orpaHu4YeHbl NOSTIOXNTENbHbIMU 3HAYEHNUAMN

1 LeHbl (hbto4epcoB, LEHOBbIE TPaHWLbl U CTPAKK ONLUYOHOB He OrpaHuYeHbl

« TMone option_model MOXeT NPUHUMATbL CNeayoLe 3HAUEHUS:

0 Mogenb bnaka-Lloynsa

1 Mogenb bawense

4.22.1.4. Ta6nuya fut_instruments: CnpaBoO4YHUK MHCTPYMEHTOB

Ta6n. 39. Nonsa taénuubl fut_instruments

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlumn
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KOA, UHCTPYMEHTA A4/19 MHPOPMALMOHHBIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHWe UHCTpyMeHTa

inst_term i4 CwmelleHmne oT crnota

base_contract_code c25 Kof 6a30BOro aktuea.

settlement_price_open d16.5 PacueTHas ueHa Ha Ha4yaso ceccuu.

roundto i4 KonnuecTBo 3HaKOB Moc/ie 3ansaToli B LeHe

min_step d16.5 MUWHUManNbHBIV LWar LeHbl

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LeHbl

last_trade_date t [lata oKOH4YaHWsA obpalleHns MHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHns dblodepca B MeXMecsayHbIin cnped. 1 — Bxogut; 0 —
He BXoAuT

d_exp_start t [Jata Hayana UCnosIHeHNs1 MHCTPYMEHTA.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN dblovepc, 1 — MPOLEHTHLIN hblovepc,
2 — (hblouepc Ha norofy v aMeKTpMYecTBo, 3 — hblovepc Ha eBpoBOoHAbI,
4 - RUONIA

percent_rate dé.2 MpoueHTHan cTaBka A1 pacyeta BapuaLVoHHOV MapXu No NPOLEHTHbIM
obtovepcam

settlement_price d16.5 PacueTHas LeHa nocne nocriefHero KAmpuHra.

signs i4 Mone npusHakos

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmyecTBO MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHErO KIMPUHTa

step_price_interclr d16.5 CTOUMOCTb LIara LieHbl MPOMEXYTOYHOIO KNIMpUHra

step_price_curr d16.5 CTOMMOCTb MMHUMaJIBHOTO Luiara LieHbl, BbIDQKEHHAA B BatoTe

d_start t [aTta BBOAa MHCTPyMEHTA B 06palleHme

pctyield_coeff d16.5 KoadhchnumeHT Ansa BbluncieHns JOXOAHOCTY NO hbloYepcaM Ha NpPoLEeHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK 4151 BbIYUCIEHUS OXOAHOCTU NO hbloyepcam Ha NPOLLEeHT-
Hble CTaBKu

series_type cl Mpu3Hak cpoyHocTu onuuoHa. D-daily, W-weekly, M-monthly.

MpumeyaHus:

« 3HaueHvie nons roundto B TEXHUUECKUX CAEMKAX UCTIONTHEHUSI MOXET COZiepXaTb pasHoe KONMYecTBO 3HAKOB Noc/ie 3ansToii. 3To 3aBUCUT
OT creumnduKaLmum KOHTpakTa.

4.22.1.5. Ta6nuua fut_bond_registry: CnpaBouHuK napaMeTpoB oGnurauunii

Ta6n. 40. NMons Ta6nuubl fut_bond_registry

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pennkawumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
bond_id i4 LincppoBoii kog obnuraumm

small_name c25 ToproBblii Ko obnuraumn

short_isin c25 Bbinyck o6nvraumm

name c75 HavmeHoBaHue obnurauum

date_redempt t [ata noraweHuns obnurayum

nominal dl6.5 HomuHan obnurauum

bond_type i4 Tun: akumsa/obnuraums
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Mone Twvn OnucaHvne
year_base i2 Basa roga
MpumeyaHus:

« Mone bond_type sBnsieTcA GUTOBOI MACKOW M MOXET NPUHMMATL CleayroLime 3HaUYEHNS:
0 He 3ajaH
0x1 Akumna
0x2  O6nurauus (6e3 amopTusaumu/coopmyna aktyasnbHas)
0x4  O6nuraums ¢ amopTusaumer
0x8 Ob6nwurauus, hopmyna BUpTyasibHas-aMmepukaHckas
0x10 O6nurauuns, hopmyna BUpTyasibHas-eBponelickas

4.22.1.6. Ta6nuua dealer: CnpaBo4HUK thupm

Tab6n. 41. Nona Ta6nuubl dealer

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl penimkaumm

client_code c7 Koga knneHTa

name c200 HavmeHoBaHue dmpmbl

rts_code c50 Kog PTC dhmpmbl

signs i4 Mone nNpusHakoB. 4 - pexuM 610KMPOBKN AgMUHUCTpaTopa Toproeoit Cu-
CTeMbl, 8 - pexum 610kMpoBky MnasHoro Tpeiiaepa PacueTHoi dupmbl

status i4 Mpu3Hak 060cob6neHHOCTY pasgena

transfer_code c7 Kog, cueTa ans nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues skcnupauum ans 6@ B urorosom 0. byaet npuMmeHeH B
BEUEPHWIA KITUPUHT

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB 0 3KCnupauun 418 Havana pacyeta cueHapues
akcnupauum no B®. ByaeTt npumMeHeH B BeUEPHUIA KNNPUHT

margin_type i1 Pexum mapxvpoBaHusa no pasgenam b®. 3 - MonyHeTtTo, 4 - HetTo. Byget
NPVYIMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa kaneHaapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. ByAaeT npuMeHeH B BEYEPHUIA KIMPUHT

num_clr_2delivery_client_default i4 KonnyecTtBo KMPUHIOB A0 3KCnupauuy Ans Hayana pacyeta cueHapues
3KCNMpaLyn No KNVeHTaM - 3HayeHue no ymonyaHuio. byaet npyumeHeH B
BEUEPHWIA KITUPUHT

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UTOroBom 'O NSt KIMEHTCKUX pasfenos -
3HauYeHve No ymonyaHwio. bygeT npuMeHeH B BeHEPHUI KNMPUHT

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ans 6®. byget npymeHeH B BEYEPHUIA Kn-
PVIHT.

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocTn obecneveHns no B® npu BBOAe/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CootBeTcTBME TOprosoro numuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi IMMUT NO pe3y/nbTatam BeHePHEro KNMPUHIa MEHSETCA
TONbKO Ha BeNMUUHY foxofalybbiTka. ByaeT nprMeHeH B BEUEPHWIA Knn-
pVIHT

limits_set i1 lpoBepka gocTtaTtoyHoCcTu iMMuTa no b® npu noctaHoske 3asBoK. 1 - [la,
0 - Het

no_fut_discount i1 dnar 3anpeLLeHns NCNonb30BaHWsA CKMAKM No hblovepcam ans noptdens
B®. 1 - 3anper, O - HeT. Byaet npumeHeH B BEUEPHUIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLyeHns Cnosb30BaHNsA CKMAKN No diblodepcam A5 KNIMEHTOB -
3HaueHue no ymonyaHuio. 1 - 3anper, 0 - HeT. ByaeT npumeHeH B BeuepHuii
KMPVIHT
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Mone Tun OnucaHune
firm_id clz2 Kopg, YyacTHMKa TOpros Ha CPOYHOM pblHKe
tm_name c200 HavmeHoBaHve YyacTH1Ka ToOpros

short_option_minimum_charge_ratio| d5.3

MHavBmAayanbHbin koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1

TN MapXMpoBaHUA MEXKOHTPaKTHbIX cnpegos. 3 - MNonyHeTTo, 4 - Hetto
MKC.

MpumeyaHus:
« [one status siBNsieTCA GUTOBOV MACKOIA:
o 0x01 - bpokepckas dompma AY
o 0x02 - ObocobneHHas Bpokepckas dpma (OBD)
o 0x100 - B® ans knueHTa - puanYeckoro nuua
o 0x200 - B® ans knueHTa - HepesneHTa
o 0x20000 — CobcTBeHHast Bpokepckas dvpma
o 0x40000 — KnueHtckas Bpokepckas dvpma
o 0x80000 - Cneub®

[Opyrve 6utbl cogepxar TEXHUYECKYH0 HhopMaL o

4.22.1.7. Ta6bnuua sys_messages: CooOLLeHNs1 TOProBOi CUCTEMbI

Ta6n. 42. NonA Ta6nuubl Sys_messages

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none nogcucTembl penavkaumum
msg_id i4 YHVKaNbHbIN UAEHTUMKATOP CO0bLLEeHNSA
moment t [Jata n Bpems peructpauym coobLyeHms
lang_code c8 A3bIK CO0OLLEHNS

urgency i1 MpuW3HaK cCpOYHOCTH CO0bLLEHUA

status i1 Cratyc coobLeHus

text c255 KpaTtknit TekCT coobLieHns

message_body c4000 MoNHbIA TEKCT coobLLEHNS

4.22.1.8. Ta6nuua opt_sess_contents: CnpaBo4YHUK TOPryeMbIX MHCTPYMEHTOB (ONUUOHbI)

Tabnuua cogepXuT CnpPaBoYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUL0.

Ta6n. 43. Nona Tabnuybl opt_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTa

isin c25 CUMBO/IbHBI KOL, UHCTPYMEHTA

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KO, UHCTPYMEHTA A/19 MHPOPMALMOHHbIX CUCTEM
name c75 HavmeHoBaHve NHCTpyMeHTa

base_contract_code c25 Kof 6a30BOro akTuea.

fut_isin_id i4 Ko hbro4epCHOr0 NHCTPYMEHTA

settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnumyoHa) Ha Hayasio ceccum.
base_im_covered_sell d16.2 BasoBoe 'O nog ofHy NOKPbITYHO No3uuuio nognucuvka (pyo).
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Mone Tun OnucaHune

base_im_sell d16.2 Ba3osoe 'O nog, ogHy HENOKPLITYIO No3uumio nognucuvika (pyo).

europe i1 PasHoBMAHOCTbL onumoHa. O - aMmepukaHCKuil onumoH, 1 - eBponeickuii on-
LIMOH

put i1 Twn onupmoHa. 0 - Call onuuoH,1 - Put onumoH

strike d16.5 LleHa cTpaiik

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MUWHMMasTbHbIN War npemunm

lot_volume i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTe

step_price d16.5 CTOoMMOCTb LWara npemmmn

last_trade_date t [Jlata oKoHYaHus obpalleHnss HCTPYMEHTA.

d_exec_beg t [Jata Hayana akcnmpauuyM MHCTpyMeHTa

d_exec_end t Jlata OKOHYaHWs1 aKcnmpauum UHCTPYMeHTa

signs i4 Mone npusHakoB

settlement_price d16.5 PacueTHas ueHa (TeopeTuyeckas LieHa onuyoHa) nocne nocnegHero Ku-
puvHra.

base_im_buy d16.2 Baszosoe 'O nog, noKynky MapXxmpyemoro onLmoHa.

base_isin_id i4 YncnoBolii naeHTudpukatop 6a3o0Boro MHCTpyMeHTa. HaunHas ¢ Bepcum 6.2
none He ucnonb3yetcs (Bcerga 0). Ans nonyyeHus naeHTudmkaropa ba-
30BOr0 VHCTPYMEHTa cnieayeT ucnonb3oBatb none underlying_id us tTabnu-
Ll option_series. B nocnegytowwmx Bepcusx none 6yaet yaanieHo.

option_series_id i4 M aeHTndmkaTop ONuUMOHHON cepun

d_start t [ata BBOAa UHCTPyMEHTA B 06paLleHne

MpumeyaHus:

« Tone signs siBNSIETCS 6GUTOBOI MacKoii U NPUHUMAET CneayoLye 3HaUeHus:

Ox1  [pu3HaK TOProB/IN B BEYEPHIOK CECCULO

0x10 [Mpw3HaK aHOHUMHOW TOProBN

0x20 [Npu3HaK HeEaHOHVMHO TOProB/N

0x40  [MNpr3HaK TOProB/IN B OCHOBHYH CECCUID

4.22.1.9. Ta6nuuya opt_vch: CnpaBoYHUK TOPryemMbiX aKTUBOB (ONLMOHbI)

Tabnuua coaepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/18 UHCTPYMEHTOB.

Ta6n. 44. NMons Taénuubl opt_vch

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie NoAacUCTeMbI penmkalmm
base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Baniota nnarexa

trade_scheme cl $opma TOpros

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 UucnoBoii nageHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHnyeHns oTpuLaTesibHbIX LieH.
option_model i1 Mopaenb LeHoobpa3oBaHWs OMLUOHOB.
MpumeyaHus:

« Tone negative_prices MOXeT NpyHUMAaTh CrieflytoLie 3HaYeHNs:

0 LeHbl (*)bIOLIepCOB, LieHOBbIE€ TpaHnLbl U CTpaVIKVI ONnuUMOHOB OrpaHnYeHbl NOJTIOXNTENbHLIMU 3HAYEHNUAMN
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1 UeHbl dhblo4epcoB, LEeHOBbIE rpaHuLibl U CTPAiK1 ONLMOHOB He OrpaHnyeHbl
« [None option_model MOXeT NpUHUMATL CneayoLLve 3HaueHus:

0 Mogenb bnaka-Loyn3sa

1 Mogenb bawenbe

4.22.1.10. Ta6nuua prohibition: 3anpetbl

Ta6n. 45. NMona ta6nuubl prohibition

Mone Tun OnucaHvne
repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm
prohib_id i4 Homep 3anpeta
client_code c7 Kof knneHTa
initiator i4 MHnymaTop 3anperta
section c50 Cekuus
base_contract_code c25 Koz 6a30BOro akTuea.
isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUNKATOP NHCTPYMEHTA
priority i4 MpuopwuTeT 3anpeTta
group_mask i8 BvToBas macka rpynn, no KOTopbIM AeNCTBYeT 3anpeT
type i4 Tun 3anpeta
is_legacy i4 Tun nHnumaTopa 3anpeTta
MpumeyaHus:
« [Mone initiator - HuupnaTop 3anpeta:
0 bo;
1 TnasHbIli Tpeligep P®;
2 ApmuHuctpartop KLL;
3 AamuHuctpartop TC.
* [Mone type - Tun 3anpeta
0 BCE paspeLleHo (Npy oTMeHe [AeliCTBYIOLLEro 3anpeTa ¢ MeHbLIMM NPUOPUTETOM, MHAYE - NPOCTO YAaNUTb CTPOKY);
1 3anpeT OTKPbITUA NO3NLWIA;
2 3anpeT BCex TOProBbIX OnepaLuii;
3 3anpeT OTKPbLITUA NO3ULWIA B NPOAAXKY;

8 3anpeTt 6pokepa Ha nogavy 3asiBOK Ha aKcnmpaumio.

16  3anper rnaBHoro Tpeligepa PO Ha nogadvy 3asBOK Ha aKcnmpauuio. Ho emMy camomy - MOXHO;
32 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTsepxaeHus (RFS);

64  3anpeTt Ha 3anpoc notoka nnksuaHoctu (RFS);

128 3anpeT Ha 3ak/tYeHnsa CAenKv Npy HeLOCTaTOYHOM KO/IMYecTBe KOTUpoBoK (RFS)

256 3anpeT Ha 3anpoc NoToKa JIMKBUAHOCTMN C OrpaHNyeHneM BPEMEHW XU3HN KoTMpoBoK (RFS).

« [one group_mask - ButoBasi Macka TUMNOB NHCTPYMEHTOB:

Ox1 T+0
0x2 T+1
0x4 T+2
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0x8000000 T+27
0x10000000 T-1
0x40000000  dhbtovepchbl

0x80000000  onUMOHBI

e Mone pI’iOI’ity - OT MakcumanbHOro npuopuTeTa K MMHUMasIbHOMY:

KNMeHTCKMin koA, NHCTPYMEHT 9
KnueHTckuit koa, BA 8
KnueHTckuii kog, Bce BA 7
Kof B®, HCTpYMEHT 6
Kopg, B®, BA 5
Kog B®, Bce BA 4
Kop, P®, nHCTpyMeHT 3
Kon P®, BA 2
Kopg, P®, Bce BA 1

« [Mone section - Ha3BaHWe cekuum:
1  ®oHposas
2  TosapHas
3  [eHexHasd

10 NAMEX

» Mone is_legacy - Tun nHuumaTopa 3anpeta:

0 3anpet 6bi1 BbiCTaBNeH AMUHUCTPATOPOM TOPTOB WAWN K/IMPUHTA U HE MOXET ObITb U3MEHEH YYACTHUKOM TOProOB.

1 3anpert 6blIn BbICTABMEH Yy4aCTHUKOM TOProB U MOXeT 6bITb N3MEHEH.

4.22.1.11. Ta6nuua multileg_dict: CnpaBo4YHUK CBA30K

Ta6n. 46. Mona ta6nuuybl multileg_dict

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHUWKasIbHbI YNC/I0BOI KOf, CBA3KM

isin_id_leg i4 YHUKasbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
qty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 Mopsfok Horn B cBA3Ke. 3HaveHre no ymonyaxuio 0.
MpumeyaHus:

* Cmbicn nonsi gty_ratio COCTOUT B yKa3aHUM KONIMYECTBA U HanpaB/ieHNst UHCTPYMEHTa, BXOASALLEr0 B CBA3KY: €C/IM 3HaYeHve qty_ratio >0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBS3KY C TEM € Hanpas/ieHUeM, C KakuM U1 3asiBKa No cBsi3ke, ecnu gty_ratio < 0 — ¢ NpOTMBONOOX-
HbIM. AGCO/IOTHOE 3HauYeHne qty_ratio onpegensieT KoahULMEHT, Ha KOTOPbIA YMHOXAETCSA KONMYECTBO €AUHWL, MHCTPYMEHTA-CBS3KM

B 3as1BKe 4/151 NOJ/TyYEHUs1 KO/IMYeCTBa e4MHNL, MHCTpyMeHTa isin_id_leg.
4.22.1.12. Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIMPUHT 3asBKU ((pbrouepchbl)

Tab6n. 47. Nona ta6nuubl fut_rejected_orders

Mone Tun OonucaHue
repllD i8

Cnyxe6Hoe nosie NOACUCTEMbI PENVKALMN
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

order_id i8 Homep 3asBkun

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

moment t Bpems nsmeHeHusi CoOCTOAHMSA 3anBKn

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
client_code c7 Kop knuneHTa

dir i1 HanpaeneHne

Xamount i8 O6bEM, KONNYECTBO €AVNHUL, MHCTPYMEHTa

price d16.5 Llena

date_exp t [Jata ncteyeHns 3asBkn

id_ord1 i8 Homep nepBoli 3asBku

moment_reject t Bpewms, korga 3asBka 6bi1a 0TBeprHyTa

ret_code i4 Kop Bo3Bparta npoueaypbl nepenocTaHoBKy
ret_message c255 TeKcT coobLLEHNA O NPUYKHE OTBEPXEHWS 3asBKV MPW NepernocTaHoBKe
comment c20 KommeHTapuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NoCcTaBMBLLErO 3aABKY

ext_id i4 BHeLUHWiA Homep

Ta6n. 48. NMonsa Ta6nuubl opt_rejected_orders

4.22.1.13. Ta6nuua opt_rejected_orders: OTBeprHyTbie B KIMPUHT 3asiBKU (ONUUOHbBI)

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHUsi COCTOSIHWS 3as1BKW

isin_id i4 YHVKasIbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTA
client_code c7 Koga knneHta

dir i1 Hanpasnenune

Xamount i8 O6bEM, KONNYECTBO eANHUL, UHCTPYMEeHTa

price d16.5 Llena

date_exp t [Jlata ncteyeHns 3asBKn

id_ord1 i8 Howmep nepBoli 3asBku

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kop Bo3Bparta npoueaypbl nepenocTaHoBKN
ret_message c255 TeKcT co0bLLEeHNsA O NPUYKHE OTBEPXEHWS 3asBKW MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asiBKy

ext_id i4 BHeLLUHWiA Homep

Ta6n. 49. Nonsa tTaénuybl fut_intercl_info

4.22.1.14. Ta6nuuya fut_intercl_info: UHchopmauma o BM, paccumtaHHO No pesysibTaTaM NPOMEXYTOUYHOro Knu-
puHra (cpbrouepchbi)

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

client_code c7 Kof knueHTa

vm_intercl dl6.2 BapuaunoHHas mapxa, cnucaHHas Uy MnoslydeHHast B MPOMEXYTOUHbIN
KTVPUHT

4.22.1.15. Ta6nuya opt_intercl_info: UHchopmauma o BM, paccumMtaHHO No pe3ysibTaTaM NPOMEXYTOUYHOro Knu-

puHra (onuuoHbl)

Ta6n. 50. Mona ta6nuubl opt_intercl_info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Ko knneHta

vm_intercl d16.2 BapuauyorHas mapxa, cnucaHHas uan nosiyYeHHast B MPOMEXYTOUHbIN
KTVPUHT

4.22.1.16. Ta6nuuya opt_exp_orders: 3asaBKM Ha IKCNMpaymio

Ta6n. 51. Nonsa Taénuubl opt_exp_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
exporder_id i8 M aeHTudmkaTop 3asBKM Ha aKcnpauuo

client_code c7 Koga knneHTa

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
xamount i8 KonnuectBo akcnmpmpyeMbix No3uLuii

sess_id i4 MaeHTudbmkaTop TOpProBoii ceccum

date t [Jata v Bpems

xamount_apply i8 KonuuyecTtso B 3asiBKax Ha MOMEHT MPOMEXYTOUYHOIO KNMpuHra

4.22.1.17. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NCNO/HEHUS CPOYHOIO KOHTpPaKTa ¢ o6nurayueii

Ta6n. 52. Nona taénuybl fut_bond_nkd

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUCTeMbl penmkalmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

bond_id i4 Lindpposoii kog obnuraumm

date t [Jata Bbinnarbl KynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy MCNOIHEHUSI CPOYHOTO KOHTpaKTa ¢ ob/vraumei,
2 - HK/[ Ha paTy nocTtaBku obnurayunm

4.22.1.18. Tabnuua fut_bond_nominal: Pasmepbl Bbin/1aT HOMMHa/IbLHOA CTOMMOCTU OGIUrauumn

Ta6n. 53. Mona ta6nuybl fut_bond_nominal

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

bond_id i4 LincopoBoii Koz obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal dl6.5 Pa3mep BbinnaT HOMWHaNIBHO CTOMMOCTK

face_value d16.5 Pa3mep ocTaTouHO HOMWHA/IBHOW CTOMMOCTY 06/MraLmm

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouyHOn HOMU-
Ha/IbHOI CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOTO KOHTpaKTa ¢ 0bnura-
upmeit, 2 - Pa3mep 0CTaTO4HOM HOMUHaNBbHOV CTOMMOCTU Ha AaTy NOCTaBKu
obnuraumu.

4.22.1.19. Ta6nuya fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGUrayuii

Ta6n. 54. NMona ta6nuubl fut_bond_isin

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
bond_id i4 Lindpposoir kog obnmraumm

coeff_conversion d5.4 KOHBEPCUOHHBI KO3h(hULNEHT

4.22.1.20. Ta6nuya user: NMonb3oBatesn CUCTEMbI

Ta6n. 55. Mona Ta6nuubl user

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe none NoAcuCcTeMbl pensimkaumm

login c20 JlorvH yyacTHuka Topros

start_date t Bpems Havana gencTems norvHa

end_date t Bpems OKOHYaHWs AeincTeua normHa

client_code i4 CeMU3HaYHBIN Kog, KneHTa

operation_mask i4 ButoBas macka. 3afaeT paspelleHns Ha BbINOTHEHNE onepaLmii:

e 2 - JIMMUTUPOBAHNE OTKPbITLIX NO3ULMIA No B.

* 8 - NlumntnposaHne B® (nepesos AeHer). MoxeT ObITb yCTaHOBEHO
TOMIbKO Onepatopom-P® niv AgMuHucTpaTtopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - IMMUTUPOBaHME KIIMEHTOB.
* 128 - YcTaHOBKa OrpaHnyeHnin no KnneHTam.

* 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiBkam a1s SMA f0rmHoB.

lang i2 Kog, i3bika 41s coobLeHnii

sma_flags i4 BuTtoBas macka (cm. MpumeyaHus):
* 1-/ 6uT - Cancel on Disconnect
 2-i1 6ut - Cancel on DropCopy Disconnect

e 3-11 6UT - SMA-NIOTUH.

sma_status i4 ButoBas Macka (cm. MprMeyaHus):

* 1-i1 6UT - pa3peLLnTL/3anpPeTuTb TOProBble onepauun st noruHa

e 2-i1 BUT - CHUMATb/HEe CHUMATb 3asiBKM NpW 3anpeTe TOProBbIX onepauuii
C forvHa.
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Mone Tun OnucaHue

aspref i4 MpaeHTudomkaTop nonsb3osarens. Ans 3asaBok, NogaHHbIX oT SMA-noruHa -
naeHtudukarop MASTER-norvHa.

MpumeyaHus:
* lMone sma_flags siBnsieTca 6UTOBOIA MacKoii:
o 1-i 6ut: 0 - Pexxkum Cancel on Disconnect Bbik/toueH s noruHa, 1 - Pexum Cancel on Disconnect Bk/toUeH an1si noruHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect BktoyeH
ANs nornHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH 415 NTOTUHA, 1 - Pexkum SMA BKOYEH 4151 NIOTUHA.
« Mone sma_status aBnseTcss 6GUTOBON MACKOIA:
o 1-ii 6ut: 0 - paspeLuaeT TOProBble onepauyn A5 NorvHa, 1 - 3anpeLaeT TOproeble onepauun Ans norvHa

o 2-1A 61T: O - He CHMMaTb 3asBKM JIOTMHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ 0T1Ha, 1 - CHUMATb 3asiBKV /TOTMHA NPW 3anpeTe TOProBbIX
onepauum ¢ noruHa.

4.22.1.21. Ta6nuya usd_online: TpaHcnauusa kypca USD

Ta6n. 56. Mona taénuubl usd_online

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penavkauum
replAct i8 CnyxebHoe none noAcucTeMbl pensimkaumm
id i8 MpaeHTudmkaTop kypca

rate di6.4 Kypc USD

moment t Bpewms pacyeta kypca

MpumeyaHus:

* Ha HacToswwmii MmomeHT none id npuHumaeT 3HadeHne = 1 (py6:b K gonnapy)
4.22.1.22. Ta6nuya investor: CnpaBoYHUK KJIMEHTOB

Ta6n. 57. NMona Ta6nuubl investor

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

client_code c7 Kof knneHTa

name c200 HavmeHoBaHue kveHTa

status i4 Mpu3Hakm pasgena

calendar_spread_margin_type i1 TN MapXv1poBaHUs KaneHAapHbIX CNPEAoB A4S KnneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByeT NpuMeHeH B BEYEPHUIA KITUPUHT

is_blank i4 Mpu3Hak pasgena-6onBaHkN AN OHMalH-perncTpaymnm

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadpduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapPXUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHs Ucnob30BaHWA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonuyecTBO KIMPUHIOB 0 3KCMpauumn A7 Hayana pacyeTa cLeHapves
aKcnmpauumu.

exp_weight d3.2 Bec cueHapves akcnupaumu B ntorosom 0.

MpumeyaHus:

* [Mone status siBSIETCA GBUTOBOI MACKOIA:

115



Lnto3 SPECTRA Plaza-2 31.07.2020

o 0x1- 4y

o 0x2 - O60C06/EHHBI

o 0x4 - bpokepckas cdmpma Trna 4y

o 0x80 - dusnyeckoe nnLo

o 0x100 - KOopuaunyeckoe NULO

o 0x200 - He pe3ngeHT

o 0x2000 - NNC (MHAMBMAYaNbHbIA MHBECTULMOHHLIN CYET)

o 0x4000 - NMpu3Hak paspeLLeHns Kpocc-caenok. 1 - Kpocc-caenku paspetleHsbl; 0 - Kpocc-cAerKun 3arnpeLueHsl

o 0x8000 - /Inuo 6e3 rpaxaaHcTBa

o 0x20000 - CobCTBEHHbIN

o 0x40000 - KnueHTtckuii

o 0x80000 - Cneu.b®

o 0x10000000 - lononHuTeNbHbI COBCTBEHHBIV pasaen
4.22.1.23. Ta6nuya fut_margin_type: Tun mapxuposaHus

Ta6n. 58. Mona ta6nuybl fut_margin_type

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

code cl2 PacueTHbIli Kog nin Kog Bpokepckoii drpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK k EguHomy Myny.

prohibit_coeff d16.2 KoadpchunumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3agaer makcmasnb-

HOe COOTHOLLIEHWE pa3mepa oTpULaTe/IbHOro CBOGOAHOIO IMMUTA K TOPro-
BOMY /IIMUTY, N0 NPeBbILLEHUN KOTOPOTro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHne onepauuii. Pexxiim 3anpeta onpegensietcs nosem prohibit_type.

prohibit_type i4 Twvn aBTOMaTMyeckoro 3anpeta Ansa PK:
* 1 - 3anpeT OTKPbITUS MO3ULWIA

e 2 - 3anpeT BbICTaBMEHNS 3aABOK.

settlement_account_type i1 Tun PacuyetHoro Koga. O - co6¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.
operator_input i1 Bnoknposka no PacuyeTHomy Kogy, BbicTaBneHHas AgmuHuctpatopom TC.

0 - oTkNtoYeHa, 1 - BKoYeHa.

MpumeyaHus:

 [Mone operator_input MOXeT NpuHMMaTh 3HaueHue: 0 - 6/10KMPOBKa OTKNOYEHA, 1 - 6/10KMpoBKa BKNOYEHA. [pu BKIKOYEHUMN pexmma 6/10-
KMPOBKV aBTOMaTUYECKN CHUMAIOTCS 3a5BKW, BbICTAB/IEHHbIE CO BCEX KIMPWHIOBLIX pasfenos b®, npusssaHHbIX K 6510kmposaHHoMy PK.
CHsATbIE 3a8BKM B None xstatus nomeyaroTcs cnelmasibHbIM Npu3Hakom - eOperatorinputSA (0x1000000000000). B pexvme 6510KMpoBKM
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbiX TOProBbix koMaHAg B TC € yka3aHVWeM K/IMPUHIOBbIX pasfenos 6pokepckunx hupm, npmssasaH-
HbIX K faHHoMy PK, a Taioke 3anpeLueH nepeHoc nosuuuii mexay b®. B 3asiBkax 1 caenkax, chopmrpoBaHHbix No PK AgMUHUCTpaTopoMm
TOProB B pexvme G/IOKMPOBKY, B NoNsx xstatus (B 3asiBkax) v xstatus_sell nnu xstatus_buy (B caenkax) NpocTaBniseTcs cneunanbHbli
npu3Hak - eOperatorinputSA (0x1000000000000).

4.22.1.24. Tabnuua fut_settlement_account: PacueTHblii Kog

Ta6n. 59. Nona ta6nuybl fut_settlement_account

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm
replRev i8 CnyxebHoe nosne nofcucTembl pennkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code c7 Kop, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KnuewT - 2
settlement_account cl2 PacueTHbIi Kog,

4.22.1.25. Tabnuua session: NiHhopMaLusa o TOProBoii ceccuu

Tabnuua cogepXxuT MHopMaLMio 0 pacnncaHnn Ceccuii.

Tab6n. 60. Mona Ta6nuubl session

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

begin t Bpems Havana

end t Bpemsi okoHuaHus

state i4 CocTosiHne ceccuu

opt_sess_id i4 Homep cooTBeTCTBYOLLEN OMNLMOHHON ceccumn

inter_cl_begin t Bpemsi Hauasia MPOMEXYTOYHOrO KApuHra

inter_cl_end t Bpems okoHYaHUsi NPOMEXYTOYHOIO K/IMPUHIa

inter_cl_state i4 CoCTOosiHME NPOMEXYTOUHOTO KIMPUHIa

eve_on i1 Mpu3Hak Toro, 4To AOMNOSIHUTENbHASA BeYepHsA ceccus byaeT NPOBOANTLCA
eve_begin t Bpems Havania JONOMHUTENLHON BEYepHeli ceccum

eve_end t Bpemsi OKOHYaHWs1 AONOMHUTENbHON BeYepHeli 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

Hauano uHTepsana nepeHoca nouuuii

pos_transfer_end

KoHeL, nHTepBasia nepeHoca novuuii

MpumeyaHus:

« Mons pos_transfer_begin 1 pos_transfer_end 0603Ha4aroT nepnog Bo BpeMsi TOProBOii ceccuu, B TEUEHUE KOTOPOTo AeliCTBYET 0co6blii
PEXMM 3aK/HUEHUS CAEOK MO MHCTPYMEHTY C NOCTABKOI B TeKyLUMii TOProBbIii AeHb. Bo Bpems AeCTBUS JaHHOMO pexuma 3anpeLLeHbl
BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3@ UCK/IIOUEHVEM af|peCHbIX 3asiBOK BHYTPU OfHOl P®.

« [lone state MOXeT NPUHMMaTL cneayoLme 3HaYeHna:

A W N O

« [Mone inter_cl_state Bblgaetcs (no 6UTOBO):

0x0  HeonpepaeneH. MOXHO CTaBUTb U yaansTh 3asiBKU.

Ceccua nget. MoXHO CTaBuUTb U yaasnaTb 3a8BKN.

Ceccusi HaszHayeHa. Henb3si cTaBuTb 3asBKW, HO MOXHO YAaNsaTb.

MprocTaHOBKa TOProB M0 BCEM MHCTPYMEHTaM. Hefb3si CTaBUTb 3asiBKW, HO MOXHO yAaNsTh.
Ceccyisi NPUHYAUTENBHO 3aBepLUEHA. Henb3si CTaBUTL U yAAIATb 3asiBKU.

Ceccusi 3aBepLUeHa No BpemeHn. Henb3sa cTaBuTb 1 yaanaTb 3asBKu.

0x01 Byaywuii Ha cerogHs. MOXHO CTaBUTb U yAa/IATb 3as1BKU.

0x02 OTMeHeH. MOXHO CTaBUTb W yaanaTb 3asBKuU.

0x04  TekyLiuid, T.e. AET, HNYEro HeMb3s. Henb3s cTaBuTb 1 yaansTh 3asBKU.

0x08  Tekywwii, T.e. UAET (MO BPeMeHM), HO haKTNHECKN 3aBEPLUEH U YXKE MOXHO BbIKauMBaTbCs, CHUMATb 3asiBKW. Henb3si cTaBUTb

3asiBKN, HO MOXHO yAau1AaTb.

0x10 YcneluHo 3aBepLueH (B T.4. U N0 BpeMeHU). MOXHO CTaBUTb U yaansaTb 3asBKU.
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4.22.1.26. Ta6nuuya sma_master: Mpuesaska SMA-noruHa K MASTER-NOrmHy
Tabnuua cogepxunT nHopmarmio o npmeaske SMA-noruHa kK MASTER-noruHy.

Ta6n. 61. Monsa Ta6nuubl sma_master

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaoeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 NpernTtndomkatop MASTER-normHa.

4.22.1.27. Ta6nuya sma_pre_trade_check: HacTpoiiku npegBaputenibHbiX NnpoBepok SMA-noruHa
Tabnuua cogepXxuT MHOpMaLMI0 O HACTPOiiKax NpeaBapuTe/bHbIX NPoBepok SMA-norMHa.

Ta6n. 62. NMonsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHvne
repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
check_id i8 YHUWKasbHbI naeHTurkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusatusa:

e 0 - dbroyepc

e 1-0nuyuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knneHTa, y4acTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHOoe 3Ha4YeHue.

4.22.1.28. Ta6nuya option_series: ONUMOHHbIE cepun

Ta6n. 63. Mona Ta6nuybl option_series

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

series_id i4 MaeHTudbmKaTop ONLMOHHO cepun

underlying_id i4 MpeHTndomkaTop chbtouepca

base_contract_id i4 MaeHTndmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHnsi nepnoga NCnoHeHus

expiration_anchor_date t AkopHas fata (Aara akcnupauuy onuyoHHO cepum)

days_to_expiration i4 KonuuecTtBo pabounx gHen (Mo MecTHOMY KaneHaapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems fo akcnupaumm onumoHa B fonaX roaa (kaneHaapHbIX AHel [0 3Ke-
nMpauumn/KoNM4ecTBo AHe B roay)

series_type cl Tun: D-gHeBHOW; W-HefenbHbIi; M-MecsuHblii; Q-KBapTasibHbIi

small_name c25 CVIMBO/IbHBbIN KOZ,

A d20.15 MapameTp pacueTa KpyvBOI BoNaTWibHOCTM No modenu Bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cM. B a_black.
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Mone Tun OnucaHune

B d20.15 MapameTp pacyeTa KpuBOI BoNaTWibHOCTU No modenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HayeHne cMm. B b_black.

C d20.15 MapameTp pacuyeTa KpuvBOI BONaTWIbHOCTU No mMoaenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHune cM. B C_black.

D d20.15 MapameTp pacuyeTa KpvBOI BoNaTWibHOCTU No mModenu Bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHue cM. B d_black.

E d20.15 MapameTp pacyeTa KpvBOI BOMATWILHOCTVM NO Modenun bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cMm. B e_black.

S d20.15 MapameTp pacuyeTa KpuBOI BoNaTWIbLHOCTU No mMoaenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cM. B s_black.

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IOYEH peXuM pacyeTa Hy/eBol BonatuiabHocTu, 0 - BeiknoyeH

sub_risk i1 1 - BK/IHOYEH peXrM yyeTa pucKoB No NogTouYKam pucka, O - BbikitoueH

volat_min d20.15 JIMMWT BONATUIBHOCTU MUHUMa/TbHBIiA

volat_max d20.15 JIMMWT BONATULHOCTU MaKCMMasTbHbIi

volatility _risk f TekyLlas cTaBKa pucka BONaTtubHOCTU B J0NSX

volatility_mismatch_risk f TekyLyas cTaBka pucka paccorsiacoBaHns BOAATUIbHOCTU B A0MAX

signs i4 [Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa

b_black f MapameTp pacuyeTa KpuBOI Bo/laTUILHOCTM No Mogdenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpyBOI BONATULHOCTM Mo mogenu bnaka-Lloynsa

d_black f MapameTp pacuyeTa KpuBOI BoslaTULHOCTM No Mogenu Bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa

s_black f MapameTp pacyeTa KpMBOIi BONaTUILHOCTY Mo mogenu bnaka-Loynsa

a_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu baienbe

b_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

c_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY N0 Mogenu ballense

d_bach f MapameTp pacueTa KpuBOIi BONIATUILHOCTM MO Mogenu balwense

e_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balenbe

s_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu balense

m_bach f MapameTp pacyeTta KpvBOW BONaTUILHOCTY N0 Mogenu balense

MpumeyaHus:

 [one signs siBNSieTCA GUTOBOV MAcKOl 1 MOXET NPUHUMaTL CefyoLme 3HaYeHUs:
0x1 WcnonHeHwne B BeHEPHWI MW NMPOMEXYTOUHbIN KNUPUWHT: O - BEYEPHWI KIMPUHT; 1 - NPOMEXYTOUHbIA KITUPUHT
4.22.1.29. Ta6nuuya clearing_members: Y4aCTHUKN KNUPUHTa
Tabnuua cogepxuT nHopmaLmio 0 610KMPOBKax Y4aCTHUKOB.

Ta6n. 64. Nona ta6nuybl clearing_members

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6/10KNPOBKM

lock_date t [Jata 6noknpoBkm

name c200 HasBaHue yyacTHuka

Mpumeyanus:

« Mone lock_type MOXET NpUHUMAaTL Crieflytolime 3HaYeHNs:
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0 Het 610KNpPOBKN.

2 ﬂVIKBVI,D,aLI,VIOHHbIVI HETTUHI B OTHOLUEHUM YYacTHUKa K/TMPUHTa.

4.22.1.30. Ta6nuya instr2Zmatching_map: ConoctaBneHne UHCTPYMEHTOB MaTUUHTIY

Tabnuua cnyxuT Asisi ConocTaB/IeHNs UHCTPYMEHTOB MaTUMHrY, Ha KOTOPOM OHW 06paGaTbiBaOTCS.

Ta6n. 65. Mona Ta6nuubl instr2matching_map

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAgcuUCTeMbl penmkaymm
base_contract_id i4 Yuncnosoii ngeHtTudmkatop 6a30Boro KOHTpakTa
matching_id i1 M aeHTudmkatop MaTunHra

4.22.1.31. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 66. NMona Ta6nuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OonuncaHune cobbITUsA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEMbI B TOProByro nepen Ha4asiom HOBOVA TOpI'OBOl7I ceccun

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauvano npomknupuHra

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

event_type = 6
message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa IMMUTOB 3aKOH4YeHa

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

4.23. NMotok FORTS_MISCINFO_REPL - lononHuTtesnibHasa crnpaBo4vyHasi UH-

chopmanus (Type=l)
4.23.1. Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Tabnuua c kKoaghmumeHTamMmm BONATUNIBHOCTU
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4.23.1.1. Ta6nuua volat_coeff: Tadbnuya c koadpcpuuneHTaMmu BONaTUIbLHOCTU

Ta6n. 67. Nona tabnuybl volat_coeff

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoAacUCTeMbI penmkalmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
option_series_id i4 MaeHTuchrKaTop ONLMOHHO cepun

a d16.10 KoadpchuumeHT A napameTpuyeckoli KpUBoi BONaTUIbHOCTH
b d16.10 KoadhdomumeHT B napameTpuyeckoli KpMBO BOIATU/TbHOCTH
c d16.10 KoadhcpumeHT C napameTpryeckoin KprBoii BONATUILHOCTH
d d16.10 KoadpchumeHT D napaMeTpryecKoil KpuBoii BONaTUIbHOCTH
e d16.10 KoadpchuumeHT E napameTpuyeckoli KpUBoi BONaTuibHOCTH
s d16.10 KoathdomumeHT S napameTpuyeckoli KpMBO BOATU/IbHOCTH

4.24. Notok FORTS_MM_REPL - NHhopmaumnsa 06 obs3atenscteax MM
(Type=l)
4.24.1. Cxema gaHHbIX
Tabnuupl:
« fut_MM_info - O6s3atensctBa MM no chbtouepcam
« opt_MM_info - O6s13aTtenscTBa MM no onuuoHam
¢ cs_mm_rule - Tabnuua c UHCTPYMEHTaMM A1 NepecyeTa LeHTPasIbHOro cTpaika
* mm_agreement_filter - Tabnvua ¢ HoMepamu 1 TNamMy OrOBOPOB Ha OKa3aHWe MapKeT-MeliKepckux ycyr
4.24.1.1. Ta6nuua fut_ MM_info: O6a3arenbctBa MM no cpbrouepcam

Ta6n. 68. Nona taénuybl fut_ MM_info

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTemMbl pennkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKku Ha NPogaxy, BolleaLleli B cnpeg,
xamount_sells i8 Konnyectso KOHTPAKTOB B 3asiBKax Ha Npofaxy, BXOAALMX B cnpef
price_edge_buy d16.5 LleHa xyfLueii 3asBK/ Ha MOKYMKy, BOLLUeALIei B cnpes,
xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALLMX B CrIpPef,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuyecTtso no forosopy

spread_sign i1 MpusHak: 1 — cnpef He aepxunTtcs, 0 — aepxurtca

amount_sign i1 Mpu3Hak: 1 — KoAMYeCcTBO He fepxuTcs, 0 — Aepxutcs
percent_time d6.2 MpoueHT BbiNonHeHns ObA3aTenscTB

period_start t Hauano nepuoga felictemsi npasun MM

period_end t OkoHuaHue nepuofa feicteust npasun MM

client_code c7 Koga knneHTa

active_sign i4 MpusHak: 1 — 3anuch yganeHa (Ctana He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpOLEHT MUHUMAsILHOTO UCMOSTHEHNA 06513aTeNbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTUYHOTO NCMONHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpoueHT NOMTHOTO NCNOMHEHWS 0653aTeNIbCTB 3a TOProBY CECCUIO
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Mone Tun OnucaHune

is_fulfil_min i1 MpW3HaK MMHUMaNIbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4YaCTUYHOTO UCMOSTHEHUS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHWs 06A3aTeNbCTB B TEKYLLMIA MOMEHT
agmt_id i4 MaeHTndmkatop o6sizatensctea MM

is_rf i1 Mpu3Hak 06s13aTenbCTBa pacyeTHoOl rpmbl

id_group i4 MaeHTndmkaTop MapkeT-MelikepcKoli CBA3KM

MpumeyaHus: B tabnuue fut_ MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcs 06s3aTenbcTBa MapkeT-MenkepoB ¢ AeTtanmsaumen o

CEeMWU3Ha4YHOro K/IMeHTCKOro Kkoga.

Ta6n. 69. Monsa ta6nuubl opt_ MM_info

4.24.1.2. Ta6nuua opt MM_info: O6sa3aTtenbcTea MM no onunoHam

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penimkaumm

replRev i8 CnyxebHoe nose nofcucTembl pennkawmm

replAct i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B NyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPoAaxy, BowleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xyfLuei 3asBk/ Ha MOKYMKy, BoLleALlei B cnpeq,

xamount_buys i8 KonnyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOAALWMX B cnpes
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 O6sA3aTeNnsLCTB

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 CwMeLLeHne OT LieHTpasibHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck ypaneHa (ctasia He akTuBHa), 0 — akTUBHa
fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCMOSTHEHNS 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 MpOoLEHT YaCTUYHOTO NCMONHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpoLEHT NOMHOrO NCNOMHEHNSA 0653aTE/IbCTB 3a TOProBY CECCUHD
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOro UCMOTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 MpW3Hak NOMHOTO UCMOSTHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT
agmt_id i4 MaeHTudmkatop obsizarensctsa 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-MeikepoB ¢ AeTanusauuei 1o

CEeMWN3Ha4YHOrIo KJIMEHTCKOro Koaa.

Ta6n. 70. Mona Tabnuubl cs_mm_rule

4.24.1.3. Ta6nuya cs_mm_rule: Tabnuuya ¢ UHCTPyMEeHTaMu AJ1s NepecyeTa LeHTPa/IbHOro cTpaika

Mone Tun OnucaHvne
repllD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
sess_id i4 MaeHTudmkaTop TOproBoii ceccum
client_code c4 Kop knuneHTa

option_series_id i4 M aeHTndmkaTop ONuMOHHON cepun

4.24.1.4. Tabnuua mm_agreement_filter: Ta6nuua c Homepamu U TMNaMy 4OrOBOPOB HA OKasaHWe MapKeT-Mei-

KepcKux ycnyr

Ta6n. 71. NMona tTa6nuubl mm_agreement_filter

Mone Tun OnucaHve

repliD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
agmt_id i4 MaeHTudmkatop forosopa

is_fut i1 Tun o6s3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog, knneHTa

4.25. Notok FORTS_CLR_REPL - KnupuHroBasa nHopmaumus (Type=AR)

4.25.1. Cxema gaHHbIX

Tabnuupbl:

* money_clearing - KNMeHTCKue feHbIN B KNMpUHTe

« clr_rate - Kypcbl Ba/oT U MHAEKCOB

« fut_pos - nHgopmauysa 0 NO3NLMOHHOM COCTOSIHUM HA MOMEHT BEUEPHETO KAIMPUHIa Mo blodepcam

e opt_pos - I/IHCbOpMaLU/Iﬂ 0 NO3NLUMOHHOM COCTOAHUN Ha MOMEHT BeYepHero KampuHra no onuuoHam

« fut_sess_settl - PacyeTHble LeHbl N0 doblovepcam

» opt_sess_settl - PacueTHble LieHbl MO OnuyoHam

» pledge_details - Tabnuua getanvsauum 3anoros

« money_clearing_sa - KNMeHTCKue AeHbIV B KMpUHTe

. fut_pos_sa - VIH(*)OpMaLI,VIFI 0 NO3NLUMOHHOM COCTOAHUN Ha MOMEHT BEYEpPHEro KnpuHra no d)bioqepcaM

* opt_pos_sa - MHgopMaLus 0 NO3ULMOHHOM COCTOSIHUM Ha MOMEHT BEUEPHETO KIMPUHTA MO OMLoHaM

» sys_events - Tabnvua cobbITWiA

4.25.1.1. Ta6nuua money_clearing: KnueHTckue feHbru B KNUpuHre

Ta6n. 72. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTembl penkaumm

replRev i8 CnyxebHoe none NogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Ko knueHta

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.

amount_beg d16.2 [leHer Ha Hayas10 gHS

vm d16.2 BapunaunoHHas mMapxa, BK/IYas BapuMauuoHHY0 Mapxy Mo mMapxupye-
MbIM OMLMOHaM

premium d16.2 OnunoHHasa npemusa

pay dl6.2 [BuxeHune no cyety

fee_fut d16.2 dbloyepcHbI GrpxeBoii cbop
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Mone Tun OnucaHune

fee_opt d16.2 OnuVoHHbI Gupxesoli cbop

go d16.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d21.2 [eHer Ha KoHel, gHA

free d22.2 CBob60ogHO cpeacTs

4.25.1.2. Ta6nuya clr_rate: Kypcbl Ba/1tOT U MHA,EKCOB

Ta6n. 73. Nonsa Taénuubl clr_rate

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

rate d16.5 3HayeHuve nHgekca

moment t MOMEeHT hMKCUpPOBaHUS 3HaYeHNA

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHIO
sess_id i4 MaeHTudhmkaTop TOproeoii ceccum

rate_id i4 MaeHTudmkarop Kypca

4.25.1.3. Tabnuua fut_pos: uHpopmaumus o NO3ULUOHHOM COCTOSSHUM HA MOMEHT BEUEPHEro KIMPUHra no ¢bio-

uepcam

Ta6n. 74. Nonsa Taénuubl fut_pos

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KOZ MHCTPYMEHTA

client_code c7 Kop, knuneHTa

account_type i1 Tun cyeta (0 - PO; 1 - B®; 2 - KIMEHT).

Xxpos_beg i8 Mo3numsa Ha Havyano AHA

xpos_end i8 Mo3numsa Ha koHew, oHA

vm d16.2 CymmapHass BM no ntoram OCHOBHOTO KAMpPWHra Ana KiveHTa/oupmMbl v
MHCTpyMEHTa

fee d16.2 CyMMapHbIii c60p N8 KneHTa/dpmbl 1 MIHCTPYMEHTa

accum_go d16.2 HakonneHHsbIi M

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnvpuHrosblili c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

4.25.1.4. Ta6nuua opt_pos: uHcpopmMaLmsi 0 NO3ULUOHHOM COCTOSSHUN HA MOMEHT BEYEPHEro K/IMPUHra no onuu-

OHaM

Ta6n. 75. NMonsa Ta6nuubl opt_pos

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/bHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTa
sess_id i4 MaeHTndmkaTop TOproBoii ceccum
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Mone Tun OnucaHune

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

client_code c7 Kof knueHTa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - K/IMEHT).

xpos_beg i8 Mo3nymsa Ha Havano gHsA

xpos_end i8 Mo3numa Ha KoHew, AHA

vm d16.2 CymmapHasi BM no ntoram OCHOBHOTO KAMpWUHra Ans kaveHTa/oupMbl v
MHCTpyMeHTa. PaBHo cymme noneit VAR_MARG_P 1 VAR_MARG_D

fee dl6.2 CyMMapHbIii c60p A1 knneHTa/cpmbl U MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR 3 oT4eTOB

fee_ex d16.2 Bupxxesoi c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d16.2 KnupuHroBblii c6op

vat_cc dl6.2 HAC B cocTaBe KAMpUHroBoro céopa

4.25.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl Mo (ibloyepcam

Ta6n. 76. Nona ta6nuybl fut_sess_settl

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacucTeMbl penmkawmm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CWMBO/IbHbIN KOA MHCTPYMEHTa

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
settl_price d16.5 PacueTHas LeHa

4.25.1.6. Ta6nuua opt_sess_settl: PacueTHble LeHbI MO ONLMOHaM

Ta6n. 77. Nona Ta6nuubl opt_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/bHbIN KO UHCTPYMEHTA

isin_id i4 YHVKaJTbHbIN YACOBO NAEHTU(IMKATOP NCTPYMEHTA
volat d16.5 BonatnnbHocTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.25.1.7. Tabnuua pledge_details: Ta6nuua getannsauyum 3asioros

Ta6n. 78. Nona 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 - KONMYeCTBO LEHHbIX Bymar 1iv MHOCTPaHHOM BanoThbl HA Hauaso ceccuu (B py6nsix P®) (paccunTbiBaeTcs

Kak «amount_beg» * «rate»)

« Mone pay_money - CyMmMa BBOZOB-BbIBOOB B LUTYKaX LEHHbIX ByMar Uy MHOCTPaHHOM BantoTkl (B py6nsix P®) (paccumtbiBaeTcs Kak

«pay» * «rate»)

4.25.1.8. Ta6nuuya money_clearing_sa: KnneHTckue feHbIN B KNIMPUHTe

Ta6n. 79. Nona ta6nuubl 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,

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.
amount_beg d26.2 [leHer Ha Havas10 gHSA

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 OnunoHHasa npemusa

pay d26.2 [BwkeHune no cyety

fee_fut d26.2 dboYepCHbIn GupxeBoli coop

fee_opt d26.2 OnuVoHHbI Gupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d26.2 [eHer Ha KoHel, gHA

free d26.2 CB0ob60gHO cpeacTs

4.25.1.9. Ta6nuua fut_pos_sa: nHcpopmaums 0 NO3NLMOHHOM COCTOSIHUM HA MOMEHT BEYEpPHEro K/IMpuHra no

¢brouepcam

Ta6n. 80. Mona tTa6nuybl 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

4.25.1.10. Ta6nuuya opt_pos_sa: nucpopmayms 0 NO3SULNOHHOM COCTOAHUN HA MOMEHT BeUEpPHEro KJIMpuHra no

onuuoHam

Ta6n. 81. Monsa Ta6nuubl 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

4.25.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 82. NMonsa 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

4.26. Notok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.26.1. Cxema gaHHbIX

Tabnmupl:

* rts_index - Tabnuua nHAeKcoB
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4.26.1.1. Ta6nuuya rts_index: Tabnuua HAEKCOB

Tabnuua cogepXuT AaHHble 0 3HAUEHWSIX BUPXEBBIX MHAEKCOB.

Ta6n. 83. Mona Taénuubl rts_index

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAcUCTEMbI penmkKaLmm

name c25 Mma nipekca

moment t MoMeHT nocnegHero pacyeta

value dis.4 3HauyeHve nHaekca

usd_rate d10.4 [ns nHOeKcoB, 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 CcaenoK, BXOAALLMNX B UHAEKC

value_highprec d18.6 3HaueHve nHAeKca (3HaYeHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOWA)

prev_close_value_highprec d18.6 3HauyeHne MHAEKCA Ha 3aKpbiTMe NpeablayLeli TOProBoi ceccum (3Have-
HMEe BbICOKOI TOYHOCTK, 6 3HAKOB MOC/IE 3ansiTol).

open_value_highprec d18.6 3HayeHve nHAEeKca Ha OTKPbITUE TEKyLLEell TOProBoi ceccum (3Ha4eHNe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToMn).

max_value_highprec d18.6 MakcumasibHoe 3HaYeHne NHAEKCa B TeYEHNe TekyLLell TOProBoi ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocsie 3ansToi).

min_value_highprec d18.6 MuHMMasIbHOE 3HaYeHVe MHAeKca B TeYeHue TeKylleil TOproBoi ceccum

(3HaueHne BbICOKOIA TOYHOCTHW, 6 3HAKOB MOC/e 3ansaToNn).

4.27. NMNotok FORTS_VM_REPL - BapunaynoHHasa mapxa (Type=I)

4.27.1. Cxema gaHHbIX

Tabnuupbl:

« fut_vm - BapuayuoHHas mapxa rno gbrouepcam

e opt_vm - BapunaunoHHasa Mapxa no onuyuoHam

« fut_vm_sa - BapuauuoHHas mapxa rno gbrouepcam

+ opt_vm_sa - BapuaupoHHas mapxa no onLmoHam

4.27.1.1. Ta6nuua fut_vm: BapuaymoHHasa mapxa no dbrouepcam

Ta6n. 84. Monsa tTaénuubl fut_vm

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl peninmkasmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knneHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

vm d16.5 HakonneHHas no cgenkam BapyaLlmMoHHas Mapxa, paccumTaHHas no Teky-
el pbIHOYHOM LieHe

4.27.1.2. Tabnuua opt_vm: BapnaunoHHas mapxa no onunoHam

Ta6n. 85. Monsa Ta6nuubl opt_vm

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kop knuneHTa

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

vm d16.5 HakonneHHas no caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LiyioHam, paccuMTaHHas No TeKyLUei pbIHOYHON LieHe

4.27.1.3. Ta6nuua fut_vm_sa: BapuaynoHHasa mapxa no pbrouepcam

Ta6n. 86. Mona ta6nuybl fut_vm_sa

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacuUcTeMbl penmkalmm

isin_id i4 YHUWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

settlement_account cl2 PacueTHbIii Kopg,

sess_id i4 MaeHTrndomkaTop TOpProBoii ceccum

vm d26.2 HakonneHHas rno caenkam BapraLMoHHas Mmapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.27.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mmapxa no onuyuMoHam

Ta6n. 87. Mona ta6nuybl opt_vm_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

settlement_account cl2 PacueTHbIli Kog,

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

vm d26.2 HakonneHHas no caenkam BapuauyioHHas Mapxa no MapxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLei pbIHOYHOM LieHe

4.28. NMNotok FORTS_VOLAT_REPL - BonatunbHocTtb (Type=l)

4.28.1. Cxema gaHHbIX
Tabnuupbl:

« volat - BonatunbHocTb
4.28.1.1. Ta6nuua volat: BonaTtuaibHOCTb

Ta6n. 88. Mona tabnuybl volat

Mone Tun OnucaHve

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

volat d16.5 BonaTtuibHOCTL onyMoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LieHa OonuuoHa ¢ y4eTom SIMMUTOB
up_prem d16.5 BepxHuiA (UMUT NpemMnmn Mo onuUoHYy

down_prem d16.5 HWKHWIA NIMUT NPeMUU NO OMUMOHY
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Mone Tun OnucaHune
option_model i1 Mopaenb LeHoobpa3oBaHWs OMLUOHOB.
MpumeyaHus:

* [Mone option_model MOXeT NpUHMMATbL CeAyoLMe 3HAUEHUS:

0 Mogenb bnaka-LLloynsa

1 Mogens bawense

4.29. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ansa mogenu

Bnaka-LLoynsa (Type=l)

4.29.1. Cxema gaHHbIX

Tabnuupl:

* volat_coeff - Puck-napametpsbl ana mogenv bnaka-Lloynsa

4.29.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bnaka-LLloynsa

Ta6n. 89. Monsa ta6nuubl volat_coeff

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
option_series_id i4 MaeHTrdmKaTop ONLMOHHOWM cepun

a f MapameTp pacyeTta KpMBOI BONaTuLHOCTY No Mogeny bnaka-Loynsa
b f MapameTp pacyeta KpMBOW BoNaTUILHOCTM No Mogenu Bnaka-Loynsa
c f MapameTp pacyeTta KpMBOI BoNatuIbHOCTM No Mogenu Bnaka-Llioynsa
d f MapameTp pacueTa KpuBOI BoatuILHOCTM No Mogenu bnaka-LWoynsa
e f MapameTp pacyeTa KpMBOIi BONaTubLHOCTY No Mogeny bnaka-Loynsa
s f MapameTp pacyeta KpMBOW BoNatuILHOCTM No Mogenu Bnaka-Loynsa

4.30. Notok FORTS_RISKINFOBACH _

Bawenbe (Type=l)

4.30.1. Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Puck-napameTpbl Anst Mogenu bawense

4.30.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawense

Ta6én. 90. Nona Taénuybl volat_coeff

REPL - Puck-napameTpbl gns mogenu

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nosne noacucTeMbl penmkalmm
option_series_id i4 MaeHTuchrKaTop ONLMOHHO cepun

MapameTp pacyeTta KpVIBOVI BO/IATU/ILHOCTUN MO Mogenu bawense

MapameTp pacyeTa KpMBOIi BOMATUNLHOCTYM Mo Moaenv Baliense

MapameTp pacyeta KpMBOI7I BO/IATUILHOCTU NO Mogenu bawlense

MapameTp pacyeTa KpUBOil BONATULHOCTM MO Mogenu ballenbe

MapameTp pacyeTta KpVIBOVI BO/IATU/ILHOCTU MO Mogenu bawense

MapameTp pacyeTa KpMBOIi BOMATUNLHOCTY Mo Moaenu Balienbe

a
b
c
d
e
s
m

MapameTp pacyeta KpMBOI7I BOMIATUILHOCTU NO Mogenu bawlense
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4.31. Notok FORTS_INFO_REPL - CnpaBo4Has nHcgopmauus (Type=R)

4.31.1. Cxema gaHHbIX

Tabnmupl:

« currency_params - lNapameTpbl BasoT

« base_contracts_params - NapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpbl (iblo4epPCoB

« option_series_params - VHdopmMauus o napaMmeTpax onuUOHHbIX CEpUii.

« options_params - MNapameTpbl ONLMOHOB

« investor - CﬂpaBO‘-IHVIK K/IMEHTOB

 dealer - CnpaBoyHuK hrpMm

« multileg_dictionary - CnpaBo4HUK CBSI30K

e common_params - [MNapameTpsbl pacyéTta 'O

» sys_events - Tabnmua cobbITHiA

4.31.1.1. Ta6nuua currency_params: NapameTpbl BaJ1lOT

Ta6n. 91. Mona Taénuubl currency_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

currency_id i4 MpeHTndmkaTop BaUTIOThI 13 crpaBoyHuKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nsmeHeHus LeHbl BaUTIOTHI B MPOLIEHTax (onpegensercs B nocnes-
HU1 BEUEPHUIA KITUPUHT)

signs i1 Mone donaros. He ncnosnb3yetcs.

4.31.1.2. Tabnuua base_contracts params: MNapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 92. Nonsa Ta6nuuybl base_contracts_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6Hoe none noAcucTembl penkawumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

code_mcs c25 Kop, MexKOHTpakTHOro crnpega

volat_num i1 KonnuectBo KpyBbIX BONATUNBHOCTH

subrisk_step f LLlar nogTo4ek pucka

is_percent i1 Mpu3Hak KoHTpakTa

has_options i1 Mpu3HaK Ha/IMYKUS ONLMOHOB Ha (hblouepc Ha AaHHbIli BA. O — HeT onumo-
HOB, 1 — €CTb OMLMOHbI.

percent_rate d16.5 MpoueHTHasA cTaBka (4159 KOHTPaKTOB Ha CTaBKW)

somc f CraBka 'O no HenokpbITbIM NpoAaxam (B py6/1sx)

msp_type i1 Tun cToMmocTu wara ueHsbl. 0 — dmkcrpoBaHHas, 1 — onpegensertcs 3Ha-
YeHVeM nHAMKaTopa BaslloThl.

currency_id i4 MaeHTudmkaTop BaJ/TOThI 13 crpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

spot_price f BbipaxeHHasn B pybnsx pacyeTHas LeHa 6a30B0Oro akTunea, onpefeneHHas
no nToram KMPYHroBOW ceccum.

mrl f 3HaueHvie CTaBKN PbIHOYHOTO pUCKa
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Mone Twvn OnucaHvne

mr2 f 3HayeHue CTaBKN PbIHOYHOTO pYCKa NEPBOro IMMUTa KOHLEHTpaLmMm

mr3 f 3HaueHne CTaBKM PbIHOYHOIO prcKa BTOPOro JIMMUTA KOHLEHTpaLum

k1 i8 KonuuectBo eguHuL, 6a30BOr0 akTuBa, XapakTepuaylollee [AOCTUMXKeHue
nepBOro IMMMTa KOHLEHTpaLmMK

k2 i8 KonnuectBo eamHuL, 6a30BOro akTuBa, XapakTepusylowee LOCTUKEeHne
BTOPOrO IMMMTA KOHLEHTpaLmn

risk_points_n i4 KonuyecTtBo cueHapreB ABWXEHUA LieHbl KOHTpakTa cfiesa u crnpasa oT
LieHTpa pacyeTta pucka

window_size f KoathdmumeHT ons onpefeneHnst pasMmepa okHa CrinaxuBaHua npu mMap-
XMPOBaHUN MEXKOHTPAKTHOrO cnpaja

option_model i1 Mopaenb LeHoo6pa3oBaHns OMLYOHOB.

MpumeyaHus:

« TMone is_percent MOXeT NpYHUMATbL CeayoLMe 3HAUYEHMS:

06bIYHbI thbrouepc

NPOLEHTHBIN dhblovepc

hbloyepc Ha eBPO6OHAbI

A W N B O

RUONIA

(hbtoyepc Ha Noroay 1 aNeKTpUYecTBo

« TMone option_model MOXeT NpUHUMATL CNeayoLLe 3HAUEHUS:

0 Mopgenb bnaka-Lloynsa

1 Mogenb bawense

4.31.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 93. NMona ta6nuubl futures_params

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAcUCTEMbI penimkalmn

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKa/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXOXAEeHWs B cnpes,

subrisk i1 Mpu3Hak yyeTa pucKoB No NOATOYKaM pucka
step_price f LleHa MyHMManbHOro wara

exp_date t [Jara akcnupauun

settlement_price d16.5 PacyeTHas LeHa nocnegHero KnnpuHra

min_step f MVHUMasbHBINA War N3MEeHEHUs LieHbI

lot i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe
attribute i4 ButoBble dnaru, onpegensioLlive Tun brodepca

interest_rate_risk_up

CraBka paccornacoBaHna NPOLEHTHONo pucka B CUEHapun OBWXEHUA
CTaBKuN BBEPX

interest_rate_risk_down

CTaBKa paccorfiacoBaHusi MPOLEHTHOMO puUCKa B CLEHAPUM ABWKEHUS
CTaBKV BHU3

time_to_expiration

Bpemsi 40 3Kcnmpauuy MHCTPYMEHTa B 405X rofa

normalized_spot

TeopeTunyeckas LeHa 6a30B0ro akT1Ba Ha CroTOBOM PbIHKE B NyHKTaX, Npu-
BeieHHas K pasMepHOCTN OCHOBHOIO

mr_addon_up

Hapbaska Up Ha NormalizedSpot gns ynpaeneHus 'O Ha ypoBHe dbbio-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot
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Mone

Tun

OnucaHue

mr_addon_down

Hapbaska Down Ha NormalizedSpot ans ynpasnexusi FO Ha ypoBHe hbio-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

MpumeyaHus:

* lone spread_aspect MOXET NpuHMMaTb cneayruine sHa4eHuns:

0 He BxoguT B cripeg,

2 BX0AuT B MEXMECSAUHBIA cnpes

+ TMone attribute MOXeT NPUHUMATL CefytoLLMe 3HaYeHNS:

0 "O6blIuHbI" thbrouepc
0x80000 RiskTx

0x800000 Collateral

4.31.1.4. Tabnuua option_series_params: MNapaMmeTpbl ONLMUOHHbIX cepuii

Ta6n. 94. Mona Tabnuybl option_series_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nose nofc1cTeMbl pensnkasmm

replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

small_name c25 CUMBO/IbHBIN KOA

isin_base c25 Koa peanbHoro dbtoyepca

a_black f MapameTp pacyeTta KpMBOIi BONaTuiLHOCTY No Mogeny bnaka-Loynsa

b_black f MapameTp pacueTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacuyeTa KpuBOI BoslaTUILHOCTM No Mogdenu bnaka-LWoynsa

d_black f MapameTp pacueTa KpvBOIi BONATUAILHOCTM N0 Mogenu bnaka-Lloynsa

e_black f MapameTp pacyeTta KpMBOI BONaTuLHOCTY No Mogeny bnaka-Loynsa

expiration_date t [Jata 3aBepLueHns nepnoga NCrnonHeHus

use_null_volat i1 Mpu3Hak HyneBoli BONaTUIbHOCTM

s_black f MapameTp pacueTa KpyBOIi BONATUALHOCTM NO Mogenu bnaka-Lloynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpegenser, 3a CKO/IbKO KTMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca IO, paccuntaHHoe ana Bcero PK no mogenu akcnupaumun, YctaHasu-
BaeTcs HKL,

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit no B® HayHeT 6/10KMpo-
Bartbca IO, paccuntaHHoe A5 Beeik B no mogenu akcnupauuy. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 OnpegensieT, 3a CKOMNbKO KNMPUHIOBbIX CECCUI HAYHETCS NPUMEHEeHNe Be-
ca exp_weight ans knneHtoB b®. YctaHasnmsaetcs HKLL.

volatility_risk f CraBKa AnanasoHa pucka Bo/aTuibHOCTH

volatility_risk_mismatch f CT1aBKa paccornacoBaHus pucka BoNaTU/IbHOCTU MEeXAY pasHbIMU Cpoka-
MV ONLMOHHBIX cepuii

time_to_expiration f Bpemsi 4o akcnupaumu MHCTPYMEeHTa B JONIAX roga

option_series_id i4 MaeHTudmKaTop ONLMOHHON cepun

underlying_id i4 MpeHTndmkaTop thbrovepca

a_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY N0 Mogenu ballenbe

b_bach f MapameTp pacueTa KpuBOIi BONIATUILHOCTM MO Mogeny balense

c_bach f MapameTp pacueTa KpuBOIi BOATU/ILHOCTM MO Mogeny balwwense

d_bach f MapameTp pacyeTta KpyBOI BONATULHOCTY NO Mogenu ballense

e_bach f MapameTp pacyeTta KpVBOI BONATUILHOCTY N0 Mogenu ballenbe

s_bach f MapameTp pacueTa KpuBOIi BONIATUILHOCTM MO Mogeny balwense

m_bach f MapameTp pacueTa KpvBOIi BONATULHOCTM MO Mogenu balenbe
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Mone Tun OnucaHue

a f MapameTp pacyeTa KpMBOI BONATWILHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HayeHne cMm. B a_black.

b f MapameTp pacyeTa KpuBOI BOMATWILHOCTU NO Mogenu Bnaka-lUoyn3sa.
Mone 6ynet yaaneHo B Bepcun 6.9, 3HayeHne cM. B b_black.

c f MapameTp pacyeTa KpuBOI BONATWIBHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cM. B c_black.

d f MapameTp pacyeTa KpvBOI BOMATWILHOCTVM NO Modenun bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHune cm. B d_black.

e f MapameTp pacyeTa KpUBOI BONATWILHOCTU NO Mogenu Bnaka-lUoyn3sa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cMm. B e_black.

s f MapameTp pacyeTa KpuBOI BOMATWILHOCTU NO Mogenu Bnaka-lUoyn3a.
Mone 6ynet yaaneHo B Bepcun 6.9, 3HaueHne cM. B S_black.

4.31.1.5. Ta6nuuya options_params: NMNapameTpbl ONUNOHOB

Ta6n. 95. Nona Ta6nuuybl options_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
isin_base c25 Koga dhbrouepca

strike d16.5 CTpalik onuuoHa

opt_type i1 Twn onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

4.31.1.6. Ta6nuua investor: CnpaBoOYHUK KIINEHTOB

Ta6n. 96. Mona Tabnuybl investor

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

client_code c7 Kog knneHta

calendar_spread_margin_type i1 Tun MapPXUpoBaHUA KasleHAAPHbIX ClpefoB A8 KnveHTa. 3 - MonyHeTTo,
4 - HetT0. /cnonb3yemoe ceilvac 3HayeHne

num_clr_2delivery i4 KonmyecTBo K/IMPUHIOB 0 3KCNupauun 418 Havana pacyeta cueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

coeff_im d16.5 KoadhdomumeHT utorosoro O.

no_fut_discount i1 dnar 3anpeLLeHns Ncnosb30BaHKs CK1akn no dbtodepcam. 1 - 3anpert, 0
- Hert.

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHblin koadhduumeHT Beca cueHapust SOMC.

ics_margin_type i1 Tun MapXUpoBaHUS MEXKOHTPaKTHbIX cnpegos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHkn 415 OHMAH-perncTpaumum

4.31.1.7. Ta6nuua dealer: CnpaBoYHUK thupm

Ta6n. 97. Nona Ta6nuybl dealer

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

client_code c7 Kog, knneHTa

margin_type i1 Pexum mapxuposBaHusa no pasgenam b®. 3 - MonyHetTo, 4 - Hetto. Vc-
nonb3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXxupoBaHns KaseHgapHbIX cnpegos A1 noptdens b®. 3 - MNony-
HeTTO, 4 - HeTTo. Vicnonb3yemoe ceitvac 3HauyeHue

check_limit_on_withdrawal i1 Mposepka foctatoyHocT obecnedveHnss no b® npu BBOAE/BbIBOAE
cpeacTts. 1 - [a, 0 - HeT. icnonb3yemoe ceityac 3HaveHne

limit_tied_money i1 CooTBeTCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - He3aBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi TMMUT NO pe3y/nbTatam BeHEPHETO KMPUHTa MEHSETCA
TOJIbKO Ha BeIMUMHY goxofalyobiTka. Micnonbayemoe celiuac 3HaueHme

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta cueHapues
akcnupauuy no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapueB akcnupaummn ana 6o B ntorosom 0. Vcnonb3yemoe ceii-
yac 3HavyeHve

coeff_im d16.5 KoadhdomumeHT utorosoro MO gnis 6®. cnonb3yemoe ceitvac 3HaveHme.

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHNsA CKMAKKN No helovepcam Aans noprdens
B®. 1 - 3anpert, 0 - HeT. Vicnonb3yemoe ceiivac 3HaueHve

num_clr_2delivery_client_default i4 KonmyecTBo KIMPUHIOB 0 3KCnupauun A8 Havana pacyeta cueHapues
3KCMpaLuym Nno KAMeHTaMm - 3Ha4eHne nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HadyeHve

exp_weight_client_default d3.2 Bec cueHapnes akcnvpauum B UTOroBom 'O ANs1 KIMEHTCKUX pa3fenos -
3HayYeHne nNo ymonyaHuio. icnonb3yemoe ceityac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLyeHnsa NCnosib30BaHUs CKMAKM No doblovepcam Ans KNMEHTOB
- 3HayeHve no ymonuaHuio. 1 - 3anpert, 0 - HeT. Vicnonb3yemoe ceiyac
3HaueHune

short_option_minimum_charge_ratio| d5.3 WNHanBmAayanbHbIi KoadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUSA MEXKOHTPaKTHLIX cnpeaos. 3 - NonyHeTTo, 4 - Hetto

MKC.

Ta6n. 98. Mons tTa6nuubl multileg_dictionary

4.31.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofc1cTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penvkaumm

isin_id i4 YHUKa/TbHbI YAC/IOBOI KOA, CBA3KM

isin_id_leg i4 YHUWKasIbHbIA KO UHCTPYMEHTA, BXOASLLETO B CBS3KY
leg_order_no i1 Mopagok Horn B CBA3Ke. 3HaveHne no ymonyaHuto 0.

Ta6n. 99. Monsa Taénuubl’ common_params

4.31.1.9. Ta6nmya common_params: MapameTtpbl pacuéta o

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
common_rev i4 Homep peBu3nn - CypporaTtHblii ko4

edge_coeff

KoadhhumeHT yyeta KpaeBbIX pUCKOB

4.31.1.10. Ta6nuya sys_events: Taénuya coobITUIA

Ta6n. 100. Monsa Ta6bnuubl sys_events

Mone

Tun

OnucaHue

repliD

i8

Cny)KeﬁHoe nosie noagcucTemMbl penmkaumn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_type i4 Tun cobbITus

event_id i8 YHUKaU/TbHbI naeHTUdunkaTop cobbiTus
sess_id i4 Homep ceccun

message c64 OnuncaHune cobbITUA

server_time t [Jara v Bpems cepeepa

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 KTIMPUHIOBO CUCTEMbI B TOPTOBYHO NEpes HauasioM HOBO TOPTOBOiA ceccun

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

4.32. NMNotok FORTS_TNPENALTY_REPL - UHchopmauusa o coopax 3a TpaH3ak-

Lum (Type=l)
4.32.1. Cxema gaHHbIX

Tabnuupl:

» fee_all - lHdpopmaumsa o KonmyecTse HauMCNEHHbIX 6annoB

« fee_tn - JeTanmanpoBaHHasi MHHOPMALYS MO KONIMUECTBY HEKOPPEKTHBIX TPaH3aKLMiA

4.32.1.1. Ta6nuua fee_all: UndopmaLuma o KonuyecTee HAYUCNEHHbIX 6annos

Ta6n. 101. NMonsa Ta6nuupbl fee_all

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penimkaumm

replRev i8 CnyxebHoe nose nofc1cTeMbl pensinkasmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

time i8 Bpewms B hopmate YYYYMMddhhmmssSSS

p2login c64 NornH

sess_id i4 Homep ceccumn

points i4 KonuyectBo HauMcneHHbIx 6aioB 3a cekyHay U3 time
fee d16.2 C60p 3a HEKOPPEKTHbIe TpaH3aKUMn K MOMEHTY time

4.32.1.2. Ta6nuua fee_tn: AletanimsampoBaHHast HYOPMaLUA NO KOSIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 102. Monsa Ta6nuubl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTeMbl penmkaumm
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 JNornH

sess_id i4 Homep ceccumn

tn_type i4 Tvn TpaH3akuun

err_code i4 Ko owmn6km

count i4 KonnuectBo HEKOPPEKTHbIX TPaH3aKL i
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4.33. Motok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.33.1. Cxema gaHHbIX

Tabnmupl:

 curr_online - 3Ha4eHns KypcoB Ba/lOT

4.33.1.1. Ta6nuuya curr_online: 3Ha4eHNA KypcoB Ba/llOT

Ta6n. 103. Monsa Taénuubl curr_online

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
rate_id i4 MaeHTudmkaTop BasTioThl niarexa

value d16.5 TekyLumMin Kypc BanoTbl NnaTexa

moment t Bpemsa pacuéta Kypca BasltoThl niarexa

31.07.2020

4.34. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocsie BO3MOX-
Hoil pa3aBwxku (Type=l)
4.34.1. Cxema gaHHbIX

Tabnmupl:

» part_sa_forecast - MporHo3 o6bema cBo6oAHbIX cpeacTs Ans PK.
4.34.1.1. Ta6nuuya part_sa_forecast: NMporHos o6bema cBo60AHbIX cpeacTB Ana PK

Ta6n. 104. Mons Ta6bnuupbl part_sa_forecast

Mone Tun OnucaHvne

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIli Kog

money_free d26.2 CBob60oaHo geHer

MarketDataRev i8 Homep nocnegHero nameHeHnst gaHHbIx (3HaveHne nons replRev) B noto-
Kax 3asBOK W CAE/NOK, MoMaBLUEro B pacyeT NporHosa obecnevexus. 3a-
ABKW M cAeNkn CO 3HadyeHusmu replRev meHblie, yem MarketDataRev,
yuTeHbl B MPOrHo3e. 3asiBKn 1 CAEMKMN CO 3HauyeHusMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHne nons
replRev npuBegeHo B pasgene 3.3.1. Cnyxeb6Hble NoAs penankauumn.
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5. OnncaHue KomaHpg,

5.1. Metog FutAddOrder - JoGaBneHne 3asaBKA

Tun coobueHus: 423
Tvn oTBETHOro coobLeHns: 101

BHumaHue! HaumHas ¢ Bepcum 6.5 koMaHaa 06baBNseTcs ycTapeBLUel, Ans Ao6aBeHus 3asaBoOK CliefyeT NCMNo/b30BaTh YHUBEPCATbHYIO
komaHgy AddOrder. B Bepcumn 6.6 KOMaHAa 6yaeT yaaneHa.

5.2. MeTog FutAddMultiLegOrder - Jo6aBneHue 3aaBKN N0 COCTaBHOMY WH-
CTPYMEHTY

Tun coobueHus: 433
Tvn OTBETHOrO CO06LLeHus: 129

BHumaHve! HaumHas ¢ Bepcum 6.5 komaHaa 06baBNseTcs yctapesLueid, Ans Ao6aBneHns 3asaBoK criedyeT NCNo/b30BaTb YHUBEPCATbHYHO
KkomaHgy AddOrder. B Bepcumn 6.6 kKOMaHaa 6yaeT yaaneHa.

5.3. Metopg FutDelOrder - YoaneHue 3afaBKu

Tun coobLeHns: 413
Tvn oTBETHOro coobLeHns: 102

BHumaHve! HaunHas ¢ Bepcum 6.5 KomaHga 06bsABNSIETCA yCTapeBLUen, A1 yhaneHus 3asBoK cieflyeT ncnonb3osarb komaHgy DelOrder.
B Bepcuu 6.6 komaHga byaeT yaaneHa.

5.4. Metop, FutDelUserOrders - YganeHune 3aaBOK nNo Tuny

Tun coobueHuns: 38
Tvn oTBETHOro coo6LLeHus: 103

BHumaHve! HauvHas ¢ Bepcum 6.5 komaHAa 06bABNAETCA ycTapeBlUei, ANs ypaneHus 3asiBOK criefyeT WCnofb30BaTb KOMaHay
DelUserOrders. B Bepcum 6.6 komaHaa 6yaeT yaaneHa.

5.5. MeTog FutMoveOrder - NepemelyeHne ABYX 3asBOK

Tun coobuyeHus: 414
Tvn oTBETHOro coobLeHns: 105

BHumanve! Haunnas ¢ Bepcum 6.5 komaHfa OObsIBNSETCA yCTapeBlUed, AN W3MEHEeHUs 3asBOK crefyeT MCNonb3oBaTb KOMaHay
MoveOrder. B Bepcun 6.6 komaHga 6yfeT yaaneHa.

5.6. MeTog OptAddOrder - lo6aBNneHne 3asaBKU

Tun coobueHus: 424
Tun OoTBETHOro coo6LLeHns: 109

BHumaHwve! HaumHas ¢ Bepcum 6.5 komaHaa 06baBnseTcs ycrapesLueid, Ans Ao6aBneHns 3asaBoK CliedyeT NCNo/b30BaTh YHUBEPCATbHYIO
KkomaHgy AddOrder. B Bepcum 6.6 kKoMaHaa 6yaeT yaaneHa.

5.7. MeTog OptDelOrder - YaaneHune 3asiBKu

Tun coobueHus: 417
Tvn oTBETHOrO coo6LeHus: 110

BHumaHve! HaunHas ¢ Bepcum 6.5 komaHaa 06baBAsSeTCs ycTapeBLUeid, AN yaaneHus 3asBoK criefyeT ncnonb3osarb komaHgy DelOrder.
B Bepcum 6.6 komaHga bygeT yaaneHa.

5.8. MeTog OptDelUserOrders - YaaneHue 3asiBOK No Tuny

Tun coobuerus: 43
Tun oTBETHOrO coobLeHns: 111

BHumaHve! HauvHas ¢ Bepcum 6.5 KkomaHAa 06bABAAETCA ycTapeBlUei, ANs yaaneHus 3asiBOK crefyeT WCnofb30BaTb KOMaHay
DelUserOrders. B Bepcumn 6.6 kKomaHAa 6yaeT yaaneHa.
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5.9. MeTog OptMoveOrder - NepemelieHne ABYX 3asBOK

Tun coobuyeHus: 418
Tvn OTBETHOrO CO06LLeHNA: 113

BHumaHve! HaunHas ¢ Bepcum 6.5 komaHfa OObSIBNSIETCA ycCTapeBLUel, AN M3MEHEeHUs 3asBOK creflyeT MCNo/b30BaTb KOMaHay
MoveOrder. B Bepcumn 6.6 komaHa 6yaeTt yaaneHa.

5.10. MeTopg AddOrder - lo6aBneHne 3asaBOK

Tun coobueHns: 444
Tvn OTBETHOrO CO06LLeHus: 179
Mcnonb3ayetcs ansi gobasneHns 3asBoK Mo (hbouepcam, OnLuuMoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 105. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxune
YMOYaHuio

broker_code c4 Kog, 6pokepckoii dovpmbl

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUMUKATOP NHCTPYMEHTA

client_code c3 Koga knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bupg 3asaBku

amount i4 KonnyecTtso eAnHWL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aBnserca B 3asBKy, cAenky. Moxer
MCMO/Mb30BaTbCHA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 0 [Mpu3HaK NPoOBEPKM NVMUTOB LiEHbI

date_exp c8 [Jata ncreueHus 3aasku. [JobaBnseTcs B 3asBKY.

dont_check_money i4 0 Mpun3Hak pacyeTa pUCKOB MO KIMEHTCKOMY pasfeny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka N8 OAHO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX afjpEeCHbIX 3asBOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKLL Ha 3aknioveHne cAenok ¢ y4acTHUKOM
TOpros

Ta6n. 106. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHune no |OnucaHne

YMOYaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLieHus

order_id i8 Kof 3asiBKM B cucteme

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

» MNone type MOXET NpUHMMAaTL cneayolne 3HavYeHms:
1 KOTMPOBOYHAas 3asiBKa (OCTAETCs B o4epeam Nocsie YacTUUYHOrO CBeAEeHNs)
2 BCTpeyHas 3asBKa (CHUMAaEeTCs nMoc/ie NPoBeAEHNS ayKLMOHA)
3 3aaBka Fill-or-Kill

* [Mone dir MOXeT NPUHUMATbL CreayioLMe 3HauUeHus:
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5.11.

1 3anBKa Ha NOKYnKy

2 3asBKa Ha Npogaxy

B none price 3agaétca ueHa 3asBkv B CTPOKOBOM BUAE ‘Nnnnnnnnnnn.mmmmm'.
Mone is_check_1limit moOXeT NpuHUMaTh cneaytoline 3HaqyeHus:

0 He BbINOAHATL NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

B none date_exp 3apaétca gata ucteveHus 3aaskv B suge 'YYYYMMDD'. Ecnv B kayecTBe AaHHOro napamMetpa nepefaércs nycras
CTpoKa, TO 3asBKa cunTaeTca 06bI4HON. MNpun 3a8aHHON AaTe 3asBka byAeT aBToMaTN4ecky NepeBbICTABIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Moslyyas Npy 3TOM HOBbLI HOMEp 1 HOBOe BpeMs. TakvM 06pa3om MosyvatoTCs «MHOTOAHEBHbIE» 3aBKU. Bpems nx xusHu — o
ncTeveHVsa patbl. 3as8BKM C UCTEKLIeR AaToli 6yayT aBTOMaTMYeckn CHUMAaTbCA Mocsie 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNaloTCs NMPOBEPKN Ha Ha/lMuMe UHCTPYMEHTA, KWeHTa, JOCTaTO4HOCTU CPEefCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALHEro AHsS, <= 0OfHOr0 roga snepes.

MapameTp 3as8kn dont_check_money npvHUMaeT criefylowme 3HaYeHns:
o 0 - npoBepsiTb 06ecneyeHre Ha ypoBHE K/IMEHTCKOrO pasgena
o 1 - He npoBepATb 06ecneyeHne Ha YPOBHE KNIMEHTCKOro pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLMM CrieLmaibHoe paspelleHve. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3as1BKy, NOAABAEMON C /IOTUHA, Y KOTOPOro AaHHOE pa3peLueHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnsieTca 3anpocom K HKLL Ha 3ak/itoueHre cenok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHvsa HeUCNOMHEHHbIX 06A3aTeNbCTB yYacTHVKA TOProB nepeg y4acTHUKOM K/IMPpWUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOproB. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C J/IOTMHOB YPOBHA P® 1 BO.

MeTtopg DelOrder - YaaneHune 3afBOK

Tun coobuenuns: 436

Tvn oTBETHOro coo6LLeHns: 177

Vicnonb3yeTcs a5 yaaneHns 3asiBoK Mo (obtouepcam, onLmMoHam 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 107. Bxoagsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoit davipmbl
order_id i8 Kog, 3asBkun Ans yaaneHus
ncc_request i1 Mpu3Hak 3anpoca kK HKL, Ha 3akntoyeHne caenok ¢ Y4acTHUKOM
TOpProB.
client_code c3 Koga knneHTa
isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa

Ta6n. 108. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobuieHus
amount i4 KonuuecTtso eAnHuL, MHCTPYMEHTA B yAaNEHHO 3anBke

Kogpl BO3BpaTa KoMaHfbl:

0 ycnex BbINO/IHEHNA onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

Kog, BosBpata = 14 (He HaiifeHa 3asBKka A1 yAa/IeH!s) 03HAYaeT, YTo TakKoii 3asiBKv B ouepeam (yxe) HeT. Bo3MOXHO, HOMep Henpa-
BWU/IbHBIN MU ee cerofiHs Boo6LLe He 6blno. HET cMbic/ia NOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOChINATh yAa/IEHNE C TEM Xe HOMEPOM.
OCc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

BbicTaBneHve npusHaka ncc_request o3HayaeT, uTo ygansetcs 3anpoc B HKL, Ha 3akoyeHne caenok ¢ y4acTHUKOM TOProB. YaasiaTb
3anpocbl MOXET TOMbKO YHaCTHUK K/TMPUHTA, He ABASIOLWMIACA O4HOBPEMEHHO YYACTHNKOM TOProB, U TOMbKO C /IOTMHOB YPOBHA P® 1 BO.
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5.12. Metop DelUserOrders - MaccoBoe yganeHue 3aaBOK

Tun coobueHuns: 456

Tvn OTBETHOrO cO06LLEeHNs: 186

KoMaHaa Ha MaccoBoe yaarieHve Bcex 3asiBOK, YAOBETBOPSIOLMX KPUTEPUAM. MOXHO yAansiTb 3asiBKM MO (hblouepcam, OnuMoHam 1
COCTaBHbIM VHCTPYMEHTaM.

Ta6n. 109. Bxoagsawme napameTpbl

Nms napameTtpa Tvn 3HayeHune no | OnucaxHve
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
buy_sell i4 Bbl6op TuNa 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHus
non_system i4 Bbi60p TUNa 3asiBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Ko KnneHTCkoro cyeta
base_contract_code c25 Kof 6a30B0Oro aktnea
ext_id i4 0 BHeLLUHWiA Homep
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
instrument_mask i4 Macka rpynnbl MIHCTPYMEHTOB
Ta6n. 110. Pe3ynbTat BbINO/IHEHUA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kog Bo3sBparta
message c255 TekcT coobuieHus
num_orders i4 KonuuyecTtBo yaanéHHbIX 3asBOK

Kogbl Bo3BpaTa KOMaHab!:

0

[pyroe 3HayeHne

ycnex BbINO/IHEHUA onepaunn

owmbka

MpumeyaHus:

MapameTp buy_sell MOXET NPUHMMATL CeaytoLie 3HauYeHUs:
1 3aaBKuW Ha NOKYMKy
2 3asBKu Ha npojaxy

3 Bce 3asBku

MapameTp non_system MOXET NpuHMMaTh Cregytowme sHayeHua:

0 OO6blYHbIE 3aABKU
1 BHecuctemHble
2 Bce

MapameTp instrument_mask saBnsieTcs GUTOBON MaCKOW:

0x1 ®Pblovepcbl
0x2  OnumoHbI
0x4  VIHCTPYMEHTbI-CBA3KN

Ecnun napameTp code He 3agaH unv ero 3HavyeHvne paBHo ‘%%%’, TO NPOM3BOANTCA yAasleHMe 3a8BOK A1 BCEX KIIMEHTCKUX CHETOB.

Ecnvn napametp base_contract_code He 3afaH nny ero 3HadeHvne pasHoO ‘%’, TO NPOM3BOAUTCSA YAaNleHNe 3asBOK AJ151 BCEX KOHTpak-

TOB.

B cnyyae 3agaHua gna napameTtpa ext_id 3HayeHus, oTanyHoro ot O, npon3BoaANTCA yaasleHUA BCEX 3adBOK C COOTBETCTBYHOLUM
ext_id; 3HaueHus Apyrmx napamMmeTpoB Npu 3TOM UTHOPUPYHOTCA; NPU 3TOM UX 3HaYE€HUA A0J/DKHbI HAX0AUTCA B 40NYCTUMOM Agnanas3oHe.

C nomoLLbo JaHHO! KOMaHAb! YAANSTCS TOMbKO 3asBKU, HO He yfanstoTcs 3anpockl B HKL, Ha 3ak/toueHue CAenoK ¢ y4acTHUKOM

TOproB.

141



Lnto3 SPECTRA Plaza-2

31.07.2020

» KomaHfa HefjocTynHa 718 YYaCTHUKOB K/MPUHIA, He SBNSAIOLLMXCA OLHOBPEMEHHO M yYacTHUKamy TOpros. 15 MaccoBoro yaaieHus
3as1BOK y4aCTHUK KNIMPUHra MOXeT BOCMNOo/Ib30BaThes koMaHgol DelOrdersByBFLimit.

5.13. MeTog MoveOrder - U3ameHeHUe 3aABOK

Tun coobueHuns: 438
Tun OTBETHOrO CO06LLeHNs: 176
Vcnonb3ayeTcs AN USMEHEHMUs 3as1BOK MO hblovepcam 1 OnuyMoHaMm.

Ta6n. 111. Bxogsiwue napameTpbl

Nwmsa napameTtpa Tun 3HaueHune no | Onucaxune
YMO4aHUIo
broker_code c4 Kog, 6pokepckoii dovpmbl
regime i4 Pexunm paboTbl KOMaHab!
order_idl i8 Homep nepBoii yaansemoli 3asBku
amountl i4 HoBoe KONM4ecTBO eAMHULL MHCTPYMEHTA A1 NepBOii 3as9BKN
pricel cl7 HoBas ueHa a5 nepsoit 3as1BKK
ext_idl i4 HoBbIli BHELLHWIT HOMEP A1 NepBOi 3a1BKM
order_id2 i8 Homep BTOpOIi yaansemoli 3asBku
amount2 i4 HoBoe KONM4ecTBO eAMHUL, MHCTPYMEHTa A1 BTOPOI 3asiBKU
price2 cl7 HoBas ueHa ansi BTOPOI 3as1BKU
ext_id2 i4 HoBbIli BHELLHWIT HOMEp A1 BTOPOIi 3as1BKM
is_check_limit i4 Mpu3HaK NpoBepPKM NMMUTOB
ncc_request i1 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOproB.
client_code c3 Kog knneHTa
isin_id i4 YHVKa/bHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
Ta6n. 112. Pe3ynbraT BbINOMHEHUsA
Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
code i4 Koga Bo3Bparta
message c255 TekcT coobLieHns
order_idl i8 HoBbIli HOMEp NepBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3aABKM

Kofbl BO3BpaTa KoMaHfpl:
0 yCnex BbINOSIHEHUS onepauym

[pyroe 3HayeHne ombKa

MprMeyaHns (B HacTosiLeM MNpumMeYaHUn TEPMUH "06BbEM" 03HAUaET KOIMYECTBO eAVHUL, MHCTPYMEHTA):

* [NapameTp regime onpegenseT pexvum paﬁOTbI KOMaHbl 1 MOXET NpUHUMaTh crieayroume sHa4eHUA:

0 He MeHATb 06bEMBI 3a5BOK. OCTaeTcs TEKyLWI dhakTUUecknini 06beM 3asiBOK B cucteMe. MNpucnaHHble KonnyecTsa UrHopPUpYHTCS.

1 W3meHUTb 06bEMBI 3a59BOK. ECnun 3asBku HaVI,D.eHbI, BMECTO HUX BbICTaBMAKTCA 3a8BKM C NPUCIaHHbIMU Ll.eHOVI 1 06bemMom.

2 CHatb cTapble 3aaBku. Ecnn 06beM xoTs Obl O,D,HOVI 3 3a4BOK He coBnagaeT C NpucnaHHbIM, yaanaTca 06e 3asBKu. ViHaue - Bbl-

MNOJTHAETCA CABUI.

3 YcTaHOBWTb 06BEMbI 3asiBOK PABHbIMU MPUCIAHHBIM 3@ BbIYETOM CBELEHHON YacTy 3asaBkv (He MeHbLue 0). Ecav npucnaHHblli 06bem

MeHbLLE CBEAEHHON YacTu 3asBKY, yaansTcs obe 3asBKu.
* MNone is_check_limit MOXeT NpUHUMATL CreayoLme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

« [1Ns HOBbIX 3a1BOK NPOBOAMTCS NpoLeaypa ayKLyuoHa.
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 CABur 3as1BOK BO3MOXeH TO/IbKO B paMKax OfIHOro TOProBOro MHCTPYMeHTA. TOJIbKO N0 OAHOMY K/IMEHTCKOMY PerucTpy.

« Henb3s caBurath 3asiBKu MO CBSI3KaM.

 Henb3sa caBUratb agpecHble 3asiBKu.

« Tpw cABUre Henb3si MEHSATb HANpaBreHUe 3asiBKu.

* YpaneHHas (Wiv nepefBuHyTas, UM NOMHOCTLIO CBEeAieHHas) 3asiBKa He NepeBbICTaB/SAETCS; BblAaeTcs coobLieHne 06 owmnbke.

e Ecnu npu casvre napbl 3asBOK OAHA U3 HUX He HallfeHa UM He MOXET ObiTb NepeaBuHyTa, AeCTBUA CO BTOPO 3asiBKOIN Takke He
NpoV3BOAATCA C BblJayel coobLeHns 06 oLumnbke.

* Ecnun ase 3asABK1 NPOTUBOMNOIOXHOIO HaMpas/eHNA CABUTaloTCA Takum 06pa30M, 4YTO UeHbl 3aABOK NnepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUT HE BbINOJ/THAETCA, BblAaeTCA COO6LL|,eHI/|e 06 ownbKe.

« Ecnu npu casure napbl 3adBOK OfHa U3 HUX HaTKHY/lacb Ha KpoCC-CAENKY (CBe,EI,eHVIe C 3asBKoii oT Toro xe VIHH, nubo knneHTtckoro
perm:Tpa), OHa OTKaTbIlBaeTCAd, a Apyrad 3asBka caBuraeTca.

 [pu nepegsmxke 3asiBOK date_exp nepeHocsATCs B HOBble 3asiBKM.

« B pesynbratax 06paboTkm komaHabl nonst order_id1 v order_id2 3anonHATCA HOMEpaMM HOBbIX 3aBOK. B cnyyae, ecnu 3asiBka
He 6blna BbICTaB/IeHa, COOTBETCTBYHOLLEE Nosie 06HYNAeTCA.

* BbicTaBneHve npusHaka ncc_request o3Hadvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/iodeHne caenok ¢ y4acTHUKOM Topros”. U3-
MEHATb 3anpoCbl MOXET TOJIbKO YY4aCTHUK K/TMPUHIa, HE HBﬂHmmmﬁCH O0AHOBpPEMEHHO y4aCTHUKOM TOProBe, U TOJIbKO C JIOTHOB YPOBHA
PO n BO.

5.14. MeTtop, IcebergAddOrder - flo6aBneHne aiic6epr-saaBoK

Tun coobuenuns: 447
Tun oTBETHOroO coobLyeHns: 180
Mcnonb3yetca gns fobaeneHns aicbepr-3asBok.

Ta6n. 113. Bxogsauwue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Kopa knneHTa

dir i4 HanpaBneHus 3asBku

disclose_const_amount i4 KonnuectBo eanHUL, MHCTPYMEHTA B NMOCTOSIHHOW COCTaBsto-
el "BennbiBatowein” (BuaMMoii) yactu alicbepr-3asBku

iceberg_amount i4 O6LLEee KONMMYECTBO UHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNAMTYfa OTK/IOHEeHUs (B KOHTpakTax) c/y4aiiHol Haf6aBku
K BCM/IbIBAOLLE YacTu alicbepr-3asBku

price cl7 LleHa 3asBku

comment c20 Mone KommeHTapus. [lo6asnserca B 3asBKy, cAenky. Moxer
MCMoMb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LLNO3A.

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 0 Mpu3HaK NPOBEPKM NMMUTOB LiEHbI

date_exp c8 [ata ncteuenns 3anBkn. [LJo6aBNseTcsa B 3asBKy.

dont_check_money i4 0 MpuW3Hak pacyeTa pMCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asBKe

ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL| Ha 3akntoyeHne cAenok ¢ y4acTHUKOM
TOpros

Ta6n. 114. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIo
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
iceberg_order_id i8 MpeHTndmkaTop ancbepr-3asBku
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* Mone dir MOXeT NPUHMMATb CreaytoLme 3Ha4YeHNs:

1 3asBKa Ha MOKynKy

2 3asBKa Ha Npoaaxy
* B none price 3afaéTca LeHa 3as8BkM B CTPOKOBOM BMAe ‘nnnnnnnnnn.mmmmm’.
» Mone is_check_limit MOXET NPUHMMATb CliefytoLime 3HaUYeHUS:

0 He BbINOAHATL NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3agaétca gata uctedeHus 3asaskv B Buge 'YYYYMMDD'. Ecnv B KauecTBe AaHHOrO napamMeTpa nepeaaércsa nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpn 3a8aHHON AaTe 3asBka OyAeT aBToMaTUYeCcKy NepeBbICTaBIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Moslyyas nNpvi 3TOM HOBbLI HOMEP W HOBOE BpeMs. TakuM 06pa3om MosyvatoTCs «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — o
ncTeveHvsa Aatbl. 3asBKM C UCTEKLIER AaTol 6yayT aBTOMaTMYeckn CHUMaTbCA Moc/e 3aBeplueHnst BedepHel ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOubio. [pK NnepeBbICTaBNEHNN AeNaloTCA NPOBEPKN HA HAIMUYME VHCTPYMEHTA, KIMeHTa, AOCTaTOYHOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CErogHALWHEro AHsS, <= OfHOr0 roga snepes.

* MapameTp 3asBku dont_check_money npuHUMaeT cneayoLye 3HaUeHus:
o 0 - NpoBepsiTb 06ecneyeHne Ha ypoBHE KIMEHTCKOTo pasaena
o 1 - He NpoBepsiITb 06eCMNeYeHNe HA YPOBHE KIIMEHTCKOTO pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLMM CrieLmaibHoe paspeLleHve. B ciyyae, ecnv gaHHblii donar 6yaeT yCTaHoBNeH y
3as1BKy, NOAABaAEMON C /IOTMHA, Y KOTOPOro AaHHOE pa3peLueHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

« BbICTaB/eHVe Npr3HaKa Ncc_request o3HavaeT, YTo 3asiBKa AB/sieTcs 3anpocoM K HKLL Ha 3ak/oueHne CAenoK ¢ y4acTHUKOM TOProB.
Vcnonb3yeTcst AN yperyMpoBaHyisi HENCMOTHEHHbIX 06513aTe/NbCTB yYacTHUKA TOPTOB MEPes YYacTHUKOM K/IMPUHTE, B TOM 4ucrie, B
c/lyyae HefloCTaTOYHOCTM 0GECNeUEHMs yUacTHYKa TOProB. 3anpoc MOXET NOAABaTbCA TOMIbKO YYACTHUKOM K/IMPUHTA, He SBASOLWMUMCS
OAHOBPEMEHHO Y4YaCTHNKOM TOPFOB, U TOSIbKO C JIOTMHOB YPOBHSA P® 1 B®.

5.15. MeTtop IcebergDelOrder - YaaneHue aiic6epr-3aasBokK

Tun coobueHuns: 451
Tvn OTBETHOrO CO06LLEeHNA: 182

Vcnonb3yetca ansa yaaneHus aincbepr-3asBok. KomaHga MoxeT oTpabarbiBatb kak no public_order_id, Tak u no private_order_id. KomaHga
no public_order_id 6yayT paboTaTtb TO/IbKO, €C/IM BUAMMAs YacTb C TakKuM HOMEPOM elLlle ecTb B cucteme (He 6blna cBegeHa), B MPOTUBHOM
cnyyae 6yaeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3aBKM C TakuM HOMepPOoM. [oTOMy pekomeHayeM paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 115. Bxogswme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 Kog 3asBkn ons ypanexHus
isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
ncc_request i1 Mpu3sHak 3anpoca k HKL|, Ha 3akntioyeHne cAenok ¢ YYacTHUKOM
TOpProB.

Ta6n. 116. Pe3ynbraT BbINOMHEHUs

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTa B y4,aU1EHHOI 3asiBKe

Kogfbl BO3BpaTa KOMaHzpl:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HayeHune oLumbka
MpumeyaHus:

» Kop Bo3Bpata = 14 (He HaiifieHa 3asBKa 419 yAaneHus) 03HavaeT, YTo Takol 3asBkv B ouepeau (yxe) HeT. Bo3aMoxHo, Homep Henpa-
BU/bHBIV U ee ceroaHs BoobLle He 6b110. HET cMbic/ia NOBTOPHO (a TEM 60/1ee MHOTOKPATHO) NOChINaTh YAa/IEHUE C TEM e HOMEPOM.
OCO06€EHHO 3TO aKTyaslbHO AJ/151 aBTOMaTUYECKUX CUCTEM.

* BbicTaBneHue npusHaka ncc_request o3HavaeT, uTo yaansetcs 3anpoc B HKL, Ha 3ak/iioueHne CAenoK ¢ y4aCcTHUKOM TOProB. YaansTh
3anpocbl MOXET TO/IbKO YYACTHVK KAIMPUHTA, He SIBASIIOLLMIACA OAHOBPEMEHHO YYaCTHUKOM TOPrOB, M TOSIbKO C JIOTVHOB YPOBHS P® 1 BO.

5.16. Metop, IcebergMoveOrder - IameHeHune aiicoepr-3aaBoK

Tun coobueruns: 449
Tun OTBETHOrO CO06LLeHns: 181

Vcnonb3yeTtcs gns nsmeHeHns aicbepr-3anBok. KomaHga MoxeT oTpabatbiBaTh Kak no public_order_id, Tak n no private_order_id. KomaHga
no public_order_id 6yayT paboTaTb TO/IbKO, €C/IM BUAMMAas 4acTb C TakKuM HOMEPOM elLle ecTb B cuctemMe (He 6bina cBefeHa), B MPOTUBHOM
cnyvae 6ygert Bo3BpalleHa OWmnbKa 06 OTCYTCTBUM 3asiBKM C TakuM HOMepoMm. [oToMy pekomeHAyem paboTarb C aiicbepr-3asiBkaMm no
private_order_id.

Ta6n. 117. Bxogswue napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
broker_code c4 Kog, 6pokepckoii dovpmbl
order_id i8 MaeHTudmKaTop N3MEHSEMOI 3asBKM
isin_id i4 YHVKasIbHbIN YAC/TOBOW UAEHTUMUNKATOP NHCTPYMEHTa
price cl7 "o" HoBas LeHa 3aaBKn
ext_id i4 HoBbIii BHELUHUIF HOMEp 3asBKM
ncc_request i1 Mpu3Hak 3anpoca K HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB

Ta6n. 118. Pe3ynbraT BbINOMHEHUSA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMOYaHUIO
code i4 Kof Bo3ssparta
message c255 TekcT coobLieHus
order_id i8 HoBbIll ngeHTUdMKaTOp 3asBKK

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWSA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* MNone is_check_limit MOXeT NpYHUMATL CreayoLme 3HaueHNs:
0 He BbINONHATL NPOBEPKY JIMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

» BbicTaBneHve npusHaka ncc_request o3Havaert, 4To nsmeHsietcsa "3arnpoc k HKL| Ha 3aktoueHne cenok ¢ y4acTHUKOM Topros”. U3-
MEHATb 3anpoChl MOXET TOMIbKO YHACTHUK KIMPUHTA, HE ABNAILWMIACSA O4HOBPEMEHHO Y4aCTHUKOM TOProB, 1 TOMbKO C SIOTMHOB YPOBHS
P® n B®.

5.17. MeTtop, FutChangeClientMoney - UsmeHeHne KNNeHTCKUX NMMNTOB

Tun coobuenuns: 409
Tun OTBETHOrO co06LeHus: 104

BHyuMaHuve! HaumHas ¢ Bepcum 6.5 KomaHaa 06bABSeTCS ycTapeBLUed, BMECTO Hee crieyeT ncnons3osartb komaHgy ChangeClientMoney.
B Bepcum 6.6 KOMaHaa 6yaeT yganeHa.
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5.18. Metopg ChangeClientMoney - U3MeHeHne KJIMEHTCKUX JIMMUTOB

Tun coobuenus: 425
Tvn oTBETHOrO coo6LeHns: 104
Mpoueaypa No3BONSAET MEHATb AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CHETY.

Ta6n. 119. Bxogsawue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoii dovpmbl
mode i4 Pexu1m paboTbl KOMaHbI
code c3 Kop knneHTckoro cueta
limit_money cl7 JIMMUT fleHeXHbIX CpeacTs
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNUYECKON KOPPEKLMU IMMIUTA HA BEIMYMHY [,0-

XoAa npu 3aka4yke nocsrie KnmpuHra

check_limit i4 1 dnar NpoBepkn Ha JO0CTaTOYHOCTb CPEeACTB

Ta6n. 120. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHns

Koapbl Bo3Bparta KomaHzbl:

0 ycnex BbIMNOMIHEHNS onepaLun
[pyroe 3HayeHne ombka
MpumeyaHus:

* Pexum paboTbl komaHabl (Mone mode):
9  Ynanutb py6neBebiil 1 3an0roBblii IMMKTLI (€ Bepcun SPECTRA 3.10 ngeHtuueH pexvmy 11)
10 YpanuTb 3a10roBbIN TMMUT
11  YpanuTb pybneBblil u 3a10roBblii MMMUTLI (¢ Bepcn SPECTRA 3.10 ngeHTuyeH pexumy 9)
12 YcTaHOBUTb IMMUTBI AEHEXHbIX CPEACTB, 3a/1070BbIX CPEACTB
13 V3MEeHUTb IMMUTbI AEHEXHbIX CPELCTB, 3a/10T0BbIX CPEACTB

* MpusHak is_auto_update limit ycTaHOBNEHHbIN B 1 NO3BONSIET aBTOMATU3MPOBATbL NPOLLECC M3MEHEHUs! IMMUTOB MO pesy/ikTatam
npeabiaywero axs. (-1) — Npu onepaumsx B pexumax 12 unu 13, npu usmMeHeHU Apyrvx napameTpoB, 3HAYEHKe 3TOro napameTpa He
U3MEHSITb.

» [ins usmeHeHusi napameTpa is_auto_update_limit vcnoneayiite pexum 13 ¢ napametpom 1imit_money =0.
» B napamertpe check_limit MOXHO yKa3aTb CriefytoLime 3HauYeHus:

0 He BbINOMHATL NPOBEPKY, NPON3BECTM H6E3YC/TOBHOE M3MEHEHWE TMMUTA

1 BbINOHATL NPOBEPKY. VI3MEeHeHNs Npon3BoaATCS TO/IbKO NPU JOCTATOMHOCTM CPeAcTB

* [yctasa cTpoKa, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

+ 3HaueHue -1, 3aaHHoe B Mose Tuna i4, aeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSTL 3HaYeHMe napamMeTpa, KOTopoe NoJib-
30Barte/lb paHee yxe OTNPasu/ B TOPTOBYIO CUCTEMY.

5.19. Metop FutChangeBFMoney - U3ameHeHne numutoB b®P

Twun coobueHns: 440
Tun OTBETHOro coo6LLeHus: 107

BHumaHue! HaunHas ¢ Bepcum 6.5 KomaHaa 06bsIBNISIETCA ycTapeBLUeid, BMECTO Hee crieflyeT ucrnonb3oBaTe komaHay ChangeBFMoney.
B Bepcum 6.6 KOMaHAa 6yaeT yaaneHa.
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5.20. Metog ChangeBFMoney - U3smeHeHne numutoB B®P

Tun coobLeHuns: 426
Tun OTBETHOro co06LLeHus: 107

Mpoueaypa No3sBoNseT MeHATb AeHbrn no csoum b®. MNpu aTom, Npu yBenuueHun cyeta b®, HegocTaroLme AeHbIM CHAMAOTCA CO cyeTa
camoii P®, a npy yMeHbLUEHUW, AEHbIV BO3BpaLLalTCs Ha cyeT Po.

Ta6n. 121. Bxogsuue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl koMaHb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX cpescTB
Ta6n. 122. Pe3ynbTaT BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTHYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
Kogpl BO3Bpara KoMmaHfpl:
0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HaueHne owwmbka
Mpumeyanus:
* Pexum paboTtbl komaHabl (none mode):
12 YcTaHOBUTb IMMUT pasHblii 1imit_money

13  W3meHuTb numuT 1imit_money

« TMpoleaypa A0CTYNHA TO/IbKO TOMY /IOTUHY LL03a OT P®, KOTOPpOMY AAMUHUCTPATOP TOProB NPOCTaBWI HEO06X0AMMbIe Npasa.

5.21. MeTtop OptChangeExpiration - 3assBKM Ha 3Kcnupawuio onumMoHOB

Tun coobuyenus: 90

Tvn OTBETHOrO CO06LLEeHNA: 112

Mofaua 3asiBOK Ha OCPOUHYIO SKCMMPALMIO ONLMOHOB, HA OTMEHY aBTOMATMYeCKOol 3KCNUpaLyy ONLMOHOB.

Ta6n. 123. Bxogsawume napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMon4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKoMaHb!
order_id i4 Homep 3as1BkM Ha akcnupauuio
code c3 Kof knneHTa
isin c25 Kog, nHCTpymeHTa
amount i8 0 SKCnupupyemoe KoNm4ecTso
Ta6n. 124. Pe3ynbraT BbINOMHEHUS
Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_id i4 YHVKaNbHbIN NAEHTUMKATOP 3asBKY

Kogpl Bo3Bparta KomaH/bl:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HayeHue owmbKa
MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
11  Ypanutb
12 [do6aBuTb/O6HOBUTL

» [1ns 3as1BOK Ha 3KCNMpaLMio KNHoYeBbIMU NONSIMU SIBAISAOTCA isin v code. ns ogHON kom6GUHaummn "isin + code" Henb3s nogatb 60nee
O[IHO 3asABKM Ha 3KCnnpauuio.

 [Mpu go6aBneHnn HOBOW 3asBKM Ha akcnupaumio B none order_id Heobxoaymo 3agasatb "0". CnefyeT NOMHUTL, YTO €C/M B CUCTEME
yXXe CyLLEeCTBYeET 3asiBKa C Takumu xe "isin + code", To BMECTO faBfE€HNS HOBOW BbINO/THUTCA N3MEHEHNE CYLLECTBYIOLLEN 3asBKN.

» Onepauum "Delete" nnn "Update" 3assBOK MOXHO MPOM3BOANTL:
o Mo order_id (code v isin He 3afaHbl).
o lNo code + isin (order_id=0).

o Mo order_id n code + isin. B 3TOM crly4ae nocne HaxoxaeHus 3asBku no order_id, B Hell NnpoBepsieTcs cooTBeTCTBUE code 1 isin
NPVCAaHHBIM 3HAYEHUAM.

B TOproBoii cucTemMe ecTb BO3MOXHOCTb OTKa3aTbCsl OT aBTOMATUYECKOI 3KCMMpaLM OnuMoHoB. [ 3Toro B nocnefHuil AeHb obpa-
LLieHWs1 OMLMOHOB HEOBX0AMMO NoAATHL 3as1BKY HA SKCMMPaLWio, B KOTOPOiA ykasaTb B Nosie amount oTpuuaTesisHoe (CO 3HaKOM MUHYC)
KO/IMYEeCTBO KOHTPAKTOB.

5.22. Metopg FutChangeClientProhibit - ameHeHue KNNEeHTCKUX OrpaHnYeHuni
Ana obouepcos

Tun coobueHus: 15

Tun OTBETHOrO CO06LLeHNs: 115

Ta6n. 125. Bxogsue napameTpbl

Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexm paboTbl kKOMaHb!
code c3 Kopg, knneHTcKkoro cyeta nnm '%%%' - no scem
base_contract_code c25 Ko 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 ®bOYEPCHbI MIHCTPYMEHT UK ‘%' - No BCeM
state i4 0 OrpaHuyeHvie
state_mask i4 3 Macka gns napameTpa state

Ta6n. 126. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNS onepaLun
[pyroe 3HayeHne ombKa
MpumeyaHus:
* Mone mode onpepenseTt pexum paboTbl KOMaHAbI:
11  ypanutb
12 ycTtaHOBUTb

* Mone state MOXET NpvHMMAaTL CreayloLlme 3HaYeHns:

148



Lnto3 SPECTRA Plaza-2 31.07.2020

0 BCE paspelleHo (Mpy OTMeHe AeiCTBYIOLLEro 3anpeTa ¢ MEHbLUUM NPUOPUTETOM, MHAYE - NPOCTO YAANTL CTPOKY);
1 3anpeT OTKPLITUS NO3ULWIA;

2 3anpeT BCEX TOProBbIX ONepaumii;

3 3anpeT OTKPbITUS NO3ULMIA B NPOAAXY;

32 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTsepxaeHus (RFS);

64  3anpet Ha 3anpoc notoka nukeugHoctu (RFS);

128 3anpet Ha 3ak/l4eHNs CAEMKN NPY HEAOCTATOYHOM KOMMYecTBe KOTMPOBOK (RFS)

256 3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTMW C OrpaHUYeHNEM BPeMEHM XN3HN KOTMPOBOK (RFS).

» 3HauveHusl NnapameTpa state_mask onpeaenstoTcs 6UTOBOI Mackoii. Ha HacToSALLMI MOMEHT AaHHbI NapaMeTp AO/MKEH yCcTaHaBNBaTb-
ca=23.

* [pwn 3ag4aHnn KOHKPETHOTO NHCTPYMEHTA B NMosie isin cnefyeT ykasbiBaTb KO COOTBETCTBYyHOLErO BA B none base_contract_code.
5.23. Metopg OptChangeClientProhibit - ameHeHue KNMEeHTCKNX orpaHnvyeHun
ANA onuuoHOB

Tun coobLenus: 17

Tun oTBETHOrO coobLyeHus: 117

Ta6n. 127. Bxoasauwme napameTrpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTHYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexnm paboTbl kOMaHab!
code c3 Kopg, knneHTckoro cueta nnm '%%%' - no scem
base_contract_code c25 Ko 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 ®blOYEPCHbI MHCTPYMEHT UK ‘%' - No Bcem
state i4 0 OrpaHuyeHve
state_mask i4 8 Macka gns napameTpa state

Ta6n. 128. Pe3ynbTat BbINO/IHEHUA

Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoOyaHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobuieHus

Kogpl Bo3Bparta KomaHfbl:

0 yCrnex BbIMO/IHEHNS onepaLn
[pyroe 3HayeHue oLmbKa
MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):
11  ypanutb
12 ycTaHOBUTb

* [Mone state MOXET NpvHMMAaTL Ceaylowme 3HaYeHns:

0 BCE paspeLleHo (Mpy OTMEHe elCTBYIOLLErO 3anpeTa ¢ MEHbLUVM NMPUOPUTETOM, MHAYE - MPOCTO YAANTb CTPOKY);
1 3anpeT OTKPLITUS NO3ULWIA;

2 3anpeT Bcex TOProBbIX Onepauuii;

3 3anpeT OTKPLITUS NO3ULMIA B NPOAAXY;

149




Lnto3 SPECTRA Plaza-2 31.07.2020

8 3anpert 6pokepa Ha nofavy 3asBOK Ha KCMMPaLMIo.

16  3anpeT rnaBHoro Tpeligepa P® Ha nogady 3asBOK Ha 3KCnvpaumio. Ho emy camomy - MOXHO;

32 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);

64  3anpeT Ha 3anpoc notoka nnksugHoctn (RFS);

128 3anpeT Ha 3ak/l4eHNs CAENMKN NPY HEAOCTATOYHOM KOMMYecTBe KOTMPoBOK (RFS)

256 3anpeT Ha 3anpoc NOToKa SIMKBMAHOCTM C OrpaHNYEHNEM BPEMEHM XN3HN KOTMPOBOK (RFS).

 BuToBasi Macka cocTosiHuil. OnpeaensieT Te 6UThl NoNs state, 3HaYeHVsi KOTOPbIX ByyT M3MEHEHbI B pe3ysibTaTe BbIMOMHEHWS NpoLie-
Zypbl. Ha HaCTOSALWMIA MOMEHT AaHHbI NapameTp A0/MKEH ycTaHaBMBaTbest = OXOF.

. OFpaHVILIeHVIFI no d)bloqepcaM nonynoHam ,qe[/‘ICTByI'OT He3aBNCUMO.

5.24. Metop FutExchangeBFMoney - lNepeBoAa AeHEXHbIX CPeACTB MeXay

ABymsa B® ogHo PP
Tun coobLeHns: 439

Tun oTBETHOro coobLleHus: 130

BHumaHuve! HaunHas ¢ Bepcun 6.5 komaHa 06bABNSIETCS yCTapeBLUeid, BMECTO Hee cneayeT UCMob3oBaTh KoMaHay ExchangeBFMoney.

B Bepcum 6.6 koMaHAa 6yaeT yaaneHa.

5.25. Metog ExchangeBFMoney - NepeBoa, AeHEXHbIX CpeacTB Mexay ABYMSA

B® ogHon PP

Tvn coobLeHus: 427

Tvn oTBETHOro coobLleHns: 130

Mpoueaypa No3BossEeT BbINOMHATL NEPEBOALI CPEACTB MEXAY ABYMS pa3/IMUHbIMU B, NpuHaanexawyimm ogHoii PO.

Ta6n. 129. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKoMaHb!
code_from c2 Kog B® ansa cnucaHusa cpeacts
code_to c2 Kop, B® Ha3HauyeHus
amount_money cl7 Pasmep geHexHbIX CpefcTB A/1s nepesoja
Ta6n. 130. PesynbraT BbINONHEHUSA
Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMoO4yaHuio
code i4 Kop Bo3sBparta
message c255 TekcT coobuieHus
Kogpl BO3Bpata KoMmaHgbl:
0 ycnex BbIMOMHEHNS onepaLm
[pyroe 3HayeHne ombka
MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
1 TlepeBog TONbLKO B TOPrax

3 TepeBog B TOprax v KIIMpUHre

5.26. MeTtop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpanka

Tun coobueHus: 422
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Tun OTBETHOrO CO06LLEeHNs: 132

MpoLeaypa no3BoNseT NPOM3BECTV NEPECUET LEHTPANILHOTO CTpaiika, No TeM 06si3aTenlbcTBaM MapKeT-melikepa, /18 KOTopbiX BblGpaH
BapuaHT nepecyeta LIC «CMeLleHre no 3anpocy». MNpefHasHaueHa s MapKeT-MeikepoB.

Ta6n. 131. Bxoasauwme napameTpbl

ma napameTtpa Tun 3HaueHune no | OnucaxHve

YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 MaeHTndmkaTop ONuUMOHHOR cepun

Ta6n. 132. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kog Bo3Bpata

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KoMaHAbl:
0 ycrnex BbIMOIHEHUS onepaLmm

[Opyroe 3HaueHne oLnbKa

5.27. Metop, FutTransferClientPosition - NMepeHoc hblouepcHot No3nLMKN Me-
xay bP

Tun coobLyeHus: 92
Tvn oTBETHOro coobLeHns: 137

BHumMaHne! HauvHasi ¢ Bepcum 6.5 KOMaHAa O0O6bABASETCS yCTapeBlUE, BMECTO Hee cfiefyeT WCMnonb30BaTb KOMaHay
TransferClientPosition. B Bepcuu 6.6 komaHga 6yaer yganeHa.

5.28. MeTtop OptTransferClientPosition - MepeHOC ONUMOHHOW NO3ULUN Me-
xay b

Tun coobueHuns: 93
Tvn OTBETHOrO co06LLeHNs: 138

BHumanve! HauvHasi ¢ Bepcuum 6.5 KomaHfa o06bsBnseTcs ycTapeBlleil, BMeCTO Hee criedyeT WCnonb30BaTb KOMaHay
TransferClientPosition. B Bepcuu 6.6 komaHfa 6yaet yaaneHa.

5.29. MeTtop TransferClientPosition - MepeHoc no3uyunt mexay b®

Tun coobuenus: 430
Tun OTBETHOro Co06LLeHus: 173
Mpoueaypa no3BoSET NEPEHOCUTL MO3NLIUN MeXy cueTamu cBonx b®.

Ta6n. 133. Bxoasaume napameTpbl

Nmsa napameTpa Tun 3HaueHune no | OnucaHue
ymMonuaHuio
broker_code c4 Koga 6pokepckoit oupmbl
code_from c7 Koga foHopa
code_to c7 Kopg, peunnueHTa
isin c25 Kof HCTpymeHTa
amount i8 Pa3mep nepeHocVMOii No3nuum

Ta6n. 134. Pe3ynbTat BbINOJIHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4yaHuio

code i4 Kog Bo3sBparta

message c255 TekcT coobLieHus
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Koppl BO3BpaTa KoMaHfbl:

0 ycnex BbINO/IHEHNSA onepaLun
[pyroe 3HayeHne ombKa

MpumeyaHwe:

MpoueAaypa A0oCTyrNHA TONbKO TOMY fIOTVHY L/To3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus Heo6xoauMbIe Npasa.

5.30. Metopg OptChangeRiskParameters - YnpaBsieHne puck-napamerpamMmu
ONuUUOHOB

Twun coobLleHns: 434
Tun oTBETHOro coobLeHns: 140
Mpoueaypa No3BoNSAET U3MEHUTb PUCK-NapamMeTpbl ONUUOHOB.

Ta6n. 135. Bxoagsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
client_code c3 Koga knneHTa
num_clr_2delivery i4 0 KonmyectBo KAMPUHIOB, 3a KOTOPOE BK/IOYAIOTCA CLEeHapuu

3KCNMpauuy Af1s pacyeTa pUcKoB No BVKHEN HekBapTa/lbHOM
cepumn onuMOoHOB A5 AaHHOTO pasgena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ucnonb3osaHus 3HadeHns num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii kKoaghhrumeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnonb3oBaHUs 3HaYeHns exp_weight, 3agaHHoOM Ha

ypOBHe 6pokepa

short_option_minimum_charge_ratio | c6 NHanBmAayanbHbIi Ko3dhduumeHT Beca cueHapus SOMC

Ta6n. 136. Pe3ynbraT BbINONMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

Koapl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HaueHune oLumbka
MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HeO6XoAUMbIe NpaBa.

5.31. MeTop FutTransferRisk - NepeHoC pucka

Tun coobLeHuns: 68
Tun OTBETHOro coo6LeHus: 139
Mpoueaypa No3BONSET MEPEHOCUTbL PUCK MEXY TOProBbIMU CUCTEMAMMU.

Ta6n. 137. Bxogsawme napaMmeTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
ymMonyaHuio
broker_code c4 Kof 6pokepckoit oupmbl
code_from c7 Kop Toprosoro pasgena
isin c25 Kof nHCTpymeHTa
amount i4 Pa3mep nepeHocVMOoii No3nuum
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Ta6n. 138. Pe3synbrar BbINONHEHUSA

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
deal_idl i8 Homep caenkm Ha CpoYHOM pblHKe
deal_id2 i8 Homep caenkun Ha BastoTHOM pbiHKe

Kogfbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHve owmbka
MpumeyaHue:

Mpoueaypa AOCTYMHA TO/IbKO TOMY JIOTWHY LW/to3a 0T P®, KOTOpoMy AAMUHWCTPATOP TOProB NPefoCTaBu HEOOX0AMMbIE NPaBa.

5.32. MeTtog ChangeBFParametersNextSession - UsmeHeHue napaveTpoB b®P
Y4YaCTHMKOM KJ/IMPUHra

Tun coobueHus: 442
Tun OTBETHOro CO06LLEeHNs: 162

Mpoueaypa ucnonbayetcs A/t M3MeHeHUsl napaMeTpoB B® YuacTHUKoM knupuHra. Mpouesypa AOCTYNHA UCKKUATENBHO AJ1S /IOTMHA
YpOBHs1 P®. MpUMeEHeHVe 3aiaHHbIX MapaMeTPOB NMPOUCXOAUT B BEUEPHWIA KITMPUHT.

Ta6n. 139. Bxoasaume napameTrpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

broker_code c4 Kof 6pokepckoit hupmbl

code_bf c2 Kog B®.

margin_type i4 -1 Pexum mapxvposaHua no pasgenam b®. 3 - nonyHetro, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tun MapXvpoBaHusl KaneHOapHbIX CnpefoB AnA nopTdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonmuecTBO KAMPUHIOB A0 3KCNupauum 418 Havana pacyera
cLeHapues akcnmpauun no 6.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b&® s nrorosom MO.

go_ratio cl7 KoadhdmumeHT utorosoro N0 ansa 6.

check_limit_on_withdrawal i4 -1 lMpoBepka focTtato4HOCTM 06ecneveHusi no B® npu BBoAe/BbI-

BoZe cpefcTB. 1 - npoBepsiTh, O - HeT.

limit_tied_to_money i4 -1 CoOTBETCTBME TOProBOro nMnmuta b® cymme cpefcts Ha pas-
nenax b®. 1- nogaepxmBatb cootseTcTBre, O - HE3aBUCKUMBIIA
(BUPTYanbHbIA) IMMWT.

check_limit_for_orders i4 -1 MpoBepka focrtatoyHoCcTn obecneveHuns no B® npu noctaHos-
Ke 3asB0OK . 1 - npoBepsThb, O - HeT.

no_fut_discount i4 -1 3anpert ncnonb3oBaHUs CKUAKM Mo dibrovepcam Ans noprdens
B®. 1-3anper, O - HeT.

ics_margin_type il -1 Tun MapX1MpoBaHnst MEXKOHTPaKTHLIX CNpeAoB. 3 - MOSYHETTO,
4 - HeTTO.

Ta6n. 140. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMon4yaHuto

code i4 Kop Bo3Bparta

message c255 TekcT coobuieHus

Kogfbl BO3BpaTa KOMaHgpl:

0 ycrnex BbIMOIHEHMS onepaLum
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[pyroe 3HaueHue oLmbka
MpumeyaHus:

* [lycTasa cTpoKa, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nosib3oBartesib paHee yXxe 0TnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3aaHHOE B NONSX TvNa i4 1 il, 4aeT BO3MOXHOCTb NPW MOCbI/IKE KOMaHAbl He U3MEHATL 3HaUYeHue napameTpa, KoTopoe
No/nb30BaTe b PAHEE YXe OTNPaBuU/I B TOPTOBYD CUCTEMY.

5.33. Metog ChangeClientParameters - U3mMeHeH/e napamMeTpoB Ha K/INEHT-
CKNX pasgenax

Tun coobuenuns: 443
Tun OTBETHOrO CO06LLEeHNs: 178

Mpoueaypa ncnonb3yeTca A1 USMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KnvpuHra. MNpouedypa AoCTynHa ormHam
ypoBHA PO 1 B®.

Ta6n. 141. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
yMo4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code c3 Koga knneHTa
coeff_go c17 KoadpchuumeHT knmeHTckoro MO
no_fut_discount i4 -1 dnar 3anpeTa MCnosb30BaHWsA CKMAKM NO dobloyepcam

Ta6n. 142. Pe3ynbTtat BbINOJIHEHUA

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMO4YaHuto

code i4 Kof Bo3sspata

message c255 TekcT coobuieHus

Kogpl BO3BpaTa koMaHfbl:

0 ycnex BbINO/IHEHNS onepauun
[pyroe 3HayeHune owmbka

MpumeyaHus:

» [lyctasa cTpoKa, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHve -1, 3agaHHoe B nose Tuna i4, faet BO3MOXHOCTb npn Nocbl/Ike KOMaHAbl HE U3MEHATL 3Ha4YeHne napamMeTpa, KoTopoe NoJib-
30Barte/ib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

5.34. Metop ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha KNIMEeHTCKUX paspeniax B KNNPUHT

Tun coobueHus: 441
Tvn OTBETHOrO CO06LLeHNs: 163

Mpoueaypa nucnonb3yeTcs A1 U3IMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KnvpuHra. Mpouedypa [oCTynHa normHam
YPOBHA PP 1 B®.

Ta6n. 143. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

broker_code c4 Kof 6pokepckoit hupmbl

code c3 Kog, knneHTa

calendar_spread_margin_type i1 -1 Tvn MapXnpoBaHusa KasleHAapHbIX cnpefoB ANns kKaveHTa. 3 -
NONYHeTTO, 4 - HETTO

ics_margin_type il -1 Tun MapXnpoBaHns MEXKOHTPAKTHbIX CPeaoB. 3 - NOMYHETTO,
4 - HeTTO.
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Ta6n. 144. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHve
yMol4aHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* 3HaueHve -1, 3alaHHOe B Mnosie Tmna i1, AaeT BOSMOXHOCTb NPU NOCbIJIKE KOMaHbl HE USMEHATbL 3Ha4YeHUe napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xe oTnpaBu1 B TOProByrd CUCTEMY.

5.35. Metog ChangeBFClientDefaultParametersNextSession - I3meHeHue Ha
KNMEHTCKUX pasgenax napamMmeTpoB N0 YMOJSTYAHUIO B KTUPUHT

Tun coobuieHus: 402
Tvn OTBETHOrO co06LLEeHNs: 602

MpoLeaypa UcnonbayeTcs A1t U3MEHEeHUs! MapaMeTpPoB MO YMOJYaHWIo /151 BCEX KIIMEHTCKMX pa3fesnos ogHoli B®. Mpoueaypa focTynHa
JIOTVIHaM YpOBHS P® 1 B®. MpuMeHeHWe 334aHHbIX MapaMeTpoB NPOUCXOAUT B BEUEPHUI KITMPUH.

Ta6n. 145. Bxogswue napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne

YMO/THaHUIO
broker_code c4 Kof 6pokepckoit hupmbl
code_bf c2 Koa B®.
num_clr_2delivery_client_default i4 -1 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Hadana pacyera

CLeHapueB aKCnmpauum no KaneHTam.

exp_weight_client_default cl7 Bec cueHapveB akcnupauuu ans knveHTa B utorosom 0.
no_fut_discount_client_default i4 -1 3anpeTt Mcnonb3oBaHWA CKUAKM Mo dblovepcam A5 noptde-

nen no KNMeHTCKUM pasgenam. 1-3anper, O-HeT.

Ta6n. 146. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kog, Bo3Bpara

message c255 TekcT coobLleHus

Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHne owmbKa

MpumeyaHus:

 MycTaa cTpoka, 3agaHHas B nose Tuna cl7, AaeT BO3MOXHOCTb NpY NOCbINIKE KOMaH/bl HE M3MEHsITb 3HaYeHne napameTpa, KoTopoe
No/nb30BaTe/lb PaHee yxe OTNPaBuUsI B TOPTrOBYH CUCTEMY.

 3HaueHue -1, 3a4aHHOe B Nosie Tvna i4, AaeT BO3MOXHOCTb NPU MOChIIKE KOMaH/bl He U3MEHATL 3HaUYEHWe napameTpa, KoTopoe Moslb-
30Bareflb paHee yxe OTNpaBu/ B TOProByto CUCTEMY.

5.36. Metopg FutChangeBFLimit - ameHeHue TOProBbIX IMMUTOB B®

Tun coobLeHns: 94
Tvn OTBETHOrO CO06LLeHNs: 161

BHumaHue! HaunHas c Bepcun 6.5 komaHaa 06bABNSIETCS yCTapeBLUeli, BMECTO Hee c/eflyeT Ucnosib3oBaTb koMaHay ChangeBFLimit. B
Bepcun 6.6 komaHza byaeT ynaneHa.

5.37. Metog ChangeBFLimit - sameHeHue TOProBbIX IMMUTOB B®

Tun coobLueHns: 428
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Tun OTBETHOrO Co06LLeHNs: 161
Mpouenypa No3BonsAeT MEHATbL TOProBble NMMMUTBLI N0 BP.

Ta6n. 147. Bxogsauwume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c2 Kopg, B®
limit_money cl7 JIMMUT feHeXHbIX CPeacTB
check_limit i4 dnar NpoBepKn Ha [OCTaTOYHOCTb CPeAcTB no b

Ta6n. 148. Pe3ynbraT BbINONMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINO/IHEHWSA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
12 YcTaHOBWTb IMMUTBI paBHble 3HaveHuto 1imit_money
13 V3MeHWTb NMMUTLI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yka3aTb criefytoLime 3HauYeHus:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.38. Metog CODHeartbheat - CoobweHune-xapTout gna cepsuca Cancel on
Disconnect

Tun coobueHuns: 10000

Co006LLeHne-xapTbunT coobLLaeT cepBUCY MOHUTOPUHIA NOAK/THUYEHMS NO/Ib30BaTe1eli 0 TOM, UTO AaHHbIV NTOTVH aKTUBEH.

Ta6n. 149. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | OnucaHue
yMonuaHuio
seq_number i4 0 Homep coobLueHns-xapTonTa (B TEKYLLEA BEPCUN HE UCMOSb-
3yeTcs)

Monb3oBaTesb, UCMO/b3YIOLLIMI CEPBUC CHATUSA 3asiBOK NPY OTK/IIOYEHNI OT TOProBOii cUCTeMbl 06513aH NOChINaTh Ha BXOAHOI reiiT Toprosoit
CUCTEMbI COOBLLEHUS-TPAH3aKLUMN UM XapT6UTbl He pexe ofHoro pasa B 10 cekyH. B cryyae HeakTUBHOCTW, TO €CTb OTCYTCTBUSI OT
nosnb3oBatesneil coobLLeHuit Nto6oro Tna B TedeHne 20 CeKyHZ, 3asiBKV 3TOTO No/b3oBaTesNs ByayT CHAThI.

MpumeyaHue:
Tpe6oBaHue nocblnaTh XapToWThI PAaCNpPOCTPAHSIETCS TOLKO Ha Nosib3oBaTesneit, ucnonb3yowmx cepemc Cancel on Disconnect

CepBUC MOHUTOPUWHIA He OTMpaB/SET OTBETHbIX COOBOLLEHNI Ha XapTouTbl. Mo3aToMy B nose cnaros npu Bbi30oBe (DYHKLMW OTNpaBku
€o06LLeHNA TpebyeTcsa ykasaTb HO/Mb (He oxugaTb oTeeTa): cg_pub_post(pub, msgptr, 0);

BbI30B doyHKUMK cg_pub_post ¢ hiarom CG_PUB_NEEDREPLY npu oTnpaBke xapTouta NpyMBEAET K NOSTyYEHUIO yBEAOM/IEHNSA-0LLINOKN
CG_MSG_P2MQ_TIMEOUT.

5.39. Metop SetSmaPreTradeCheck - YcTaHOBKa npegBapuTesibHON NPOBEPKU
ans 3asBok SMA-normHa

Tun coobLeHns: 406
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Tun OTBETHOrO CO06LLEeHNs: 166

KomaHaa ycTaHaBMMBaeT PexviM npeaBapuTesibHoOl NpoBepky Ans 3asiBok SMA-NormHa.

Ta6n. 150. 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. 151. 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. 152. 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.

5.40. MeTtop DelSmaPreTradeCheck - YaaneHne npeaBaputenibHOW NPOBEPKU
Ans 3aasBok SMA-normHa

Tun coobLeHns: 407

Tvn OTBETHOrO CO06LLEeHNs: 167

KomaHaa 0TMEHsIET PexumM NpeABapuTeNibHON NPOBEPKY A5 3asiBOK SMA-N0rMHa.

Ta6n. 153. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

check_id i8 Id npegBapuTensLHOI MpoBEPKU

Ta6n. 154. 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.

5.41. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa noruHa

Tun coobueHuns: 408

Tun oTBETHOroO coobLeHns: 168

KomaHga Bk/ItoHaeT 3anpeT TOProBbIX onepauuin Ans norvHa.

Ta6n. 155. 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. 156. Pe3ynbTat BbINOSIHEHUA

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.

5.42. MeTtop, SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB AN
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. 157. Bxogsawme 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. 158. 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:

5.43
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 Ecnun y KNMeHTa ecTb TOMbKO Tekylme (MpUMEHsIEMbIE ceitvac) napameTpbl, TO OHM B Tabnuue broker_fee params nomevatoTcs gnsi
yAaneHus, Ans atoro B Tabnvuy A06aBsieTCs HOBasi 3anucb C TEKYLUMMK napameTpamMu, y KOTopoii sess_id=-2. Camo yaaneHue
NPOVCXOAMT NPU CMEHE TOProBOil CECCUu.

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. 159. Bxogsauwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuo

broker_code c4 Kog, 6pokepckoit dovpmbl

Ta6n. 160. Pe3ynbTrat 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.

5.44. Metopg 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. 161. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
old_pwd c65 TekyLumin naposnb Nonb3oBarens
new_pwd c65 HoBbIii naponb nonb3osarens
Ta6n. 162. Pe3ynbraT BbINONMHEHUS
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.
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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.

166



Lnto3 SPECTRA Plaza-2 31.07.2020

Kop Bo3Bparta

OnucaHue

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 noaTeepxeHo. MNpeBbileHa MakcUMasibHas paspeLlleHHas no3nLma B KOHTPaKTax Ha npogavky.

4208 MopyyeHne He noaTeepxaeHo. 1A ykazaHHoro SMA normHa npesbILEeHO KONMYeCTBO OfHOBPEMEHHO 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.

4258 AfpecHble alicbepr-3asBku 3anpeLyeHbl.

4259 MepemelleHre aiicbepr-3asiBOk napamu 3anpeLyeHo.

4260 Pa3smep BnaMMOIi yactu aricbepr-3asBkv MeHbLLIE MUHUMaUTbHO AOMYCTUMOrO 3HaUYeHUS.

4261 Pa3smep BuamMmoii yactu alicbepr-3asBky 60/bLUE pasmepa alicoepr-3asiBku.

4262 Pa3mep cnyuaiiHoli Haab6aBkM 60/bLUE MAKCMMasIbHO AOMYCTUMOIO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Han6aBKM MEHbLLE HYNS.

4266 Ha PK ycTtaHOBNEeH pexum 610K1npoBkuM AgMUHUCTPATOpa TOProBoi CUCTEMBI.

4268 MepemelleHne aincbepr-3asiBOK BO3MOXHO TOJSIbKO MO LieHeE.

4269 B asfpecHoii 3asiBKe Henb3s yKasblBaTb AaTy MCTEYEHUS 3asiBKU.

9999 MpeBbILLEH MMMUT OTNPABKU TPaH3aKUuii AN AaHHOTO JIoTMHA.

10000 CucTeMHast owwnbka npu 06paboTke coobLLEHUS.

10001 HeunsBecTHbI TN COOOLLEHMS.

10004 HeponycTuMbIii TMN coobLLeHus.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owwmbka npu napcuHre coo6LLEeHMS.
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