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NUctopusa

N3MeHeHUn

fata

N3meHeHus

14.04.2021

BHeCEHHble N3MEHEHUS:

B pasgen "2.4.3. Tunbl caenok, hopmypyemblie Npy UCNOSTHEHUN U UCTEYEHUM (DbIOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aros:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHWA WTpada 3a cAenkn yperynmpoBaHums.

YpnaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo H1X cnefyeT Ucnonb30BaTb
notok FORTS_TRADE_REPL.

YpaneHsl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo HuX cnegyet
ncnons3osarb NoTok FORTS_USERORDERBOOK_REPL.

YpaneHbl notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BmecTo HUX cnegyeT ucnosb-
30Barb NoTok FORTS_COMMON_REPL.

YpnaneHbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUx cnefyet Ucnosb30Bartb NOTOK
FORTS_REFDATA_REPL.

YpaneHbl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGRS50_REPL,
FORTS_OPTAGGR5_REP, FORTS_OPTAGGR20_REP n FORTS_OPTAGGR50_REPL. BmecTo Hux cnegyert uc-
nonb3osark Notokn FORTS_TAGGR5_REP, FORTS_AGGR20_REP n FORTS_AGGR50_REPL.

MoTtok FORTS_TRADE_REPL:

o W3 tabnuy orders_log n multileg_orders_log yaaenexo none local_stamp.

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.

o B Tabnuubl user_deal n user_multileg_deal go6asneHbl nons reason_buy u reason_sell.
MNotok FORTS_FEE_REPL:

o [lobasneHa Tabnuua penalty.

MoTtok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders fo6aBneHo none reason.

MNotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo nosne penalty.

o B Tabnuuy part_sa go6asneHo nosne blocked_tax.

MNotok FORTS_REFDATA_REPL:

o N3 Tabnuy fut_sess_contents, fut_instruments n opt_sess_contents ygasneHo nose d_start.
o B Ttabnuuy prohibition no6asneHo none xprohibition_id.

o Haumnnas c sBepcun 6.9 B Tabnuue prohibition none prohib_id o6basnseTca yctapeswmm n 6yaet yaaneHo B
Bepcun 6.15.

o HaumHas c Bepcum 6.9 Tabnuua usd_online 06baBAseTCS ycTapeBLein n 6yaeT yaaneHa B Bepcum 6.15. Bmecto
3TOW Tabnmubl HaZOo ncnonb3oBaTk Tabnuuy curr_online notoka MOEX_RATES_REPL.

Motok FORTS_CLR_REPL:
o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.
[o6aBneHbl HOBblE koAbl own60ok: 3001.

i3MeHeHbI TeKCTbl KOAoB owwn6ok: 4017.

25.02.2021

BHecCéHHble N3MEHEHUS:

MoTtok FORTS_PART_REPL:

o Haunnas c Bepcun 6.8 B Tabnuue part none balance_money o6baBnsieTcs yctapeswm n 6yaeT yaaneHo B
Bepcun 6.12.

12.01.2021

BHeCEHHbIe N3MEHEHUS:
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* lNMotok FORTS_REFDATA_REPL:

o B Tabnuuy dealer go6asneHo none order_allowed_in_morning_session.
e Motok FORTS_INFO_REPL:

o B Ttabnuuy dealer fo6aBneHo none order_allowed_in_morning_session.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:

o Hauunas c Bepcum 6.7 npoueaypa FutTransferRisk o6baBnsieTcsa yctapesLueli u 6yaeT yaaneHa B nocneayoLwmx
BEPCUAX.

» [lo6aBneHbl HOBbIE KOAbI OLLNGOK: 4226.

19.10.2020

BHeCEHHble 3MeHeHusA:

* V3meHeH pa3pgen "2.5. PacnncaHue TOpros v KAvpuHra'.

e W3meHeH pasgen "2.4.3. Tunbl caenok, hopmmupyemble npu UCAOSHEHUN N UCTEYEHUN (DbIOYEPCOB M OMLMOHOB".
* MNotok FORTS_TRADE_REPL:

o B tabnuuax orders_log n multileg_orders_log none local_stamp o6baBnsieTcst yctapesLUnM 1 6yaeT yaasieHo B
Bepcun 6.9.

e lMotok FORTS_DEALS_REPL:
o B Ttabnuuy deal gobaBneHbl nons xstatus_buy u xstatus_sell.
o B tabnuuy multileg_deal fo6aBneHbl nons xstatus_buy u xstatus_sell.
e Motok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy info go6aBneHo none publication_state.
* lMotok FORTS_ORDBOOK_REPL:
o B Ttabnuuy info go6asneHo none publication_state.
* Motok FORTS_REFDATA_REPL:
o B tabnuuy user gobasneHo none password_expiration_date.
* VI3MeHeHus B peno3utopumn cxemM nogadn KoMaHz;:
o O6HOBIEHHasA KOMaHAa yCTaHOoBKM kKnmeHTckux immmTtoB ChangeClientMoney (msgid=458).

o YpaneHobl cnegywouwme yctapeslune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepenmeroBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsiBNsieTca yctapeswvm 1 6yaeT yaaneHo B Bepcun 6.9.
» [o6asneHbl HOBble KoAbl owmnb0k: 300-307, 4175.

* I3mMeHeHbI TEKCTbI kOA0B owmn60kK 4006-4011, 4017.

17.08.2020

BHeCEHHbIe N3MEHEHUS:
» [ob6aBneH pasgen "2.3.5. Aiicbepr-3asiBku”.

* Bpasgen "2.4.3. Tunbl caenok, oopmupyeMble Npy UCNOSIHEHUN U UCTEYEHMI (DbHOYEPCOB 1 OMLMOHOB" f06aBNeHO
onvcaHune HoBbIX (h/1aroB:

o elceberg (0x800000000000) - npu3Hak alicbepr-3asiBku, CAENKM MO aiicbepr-3asBke
o eSynthetic (0x200000000000) - Np13HaK CUHTETUYECKO 3as1BKM
o eOperatorlnputSA (0x1000000000000) - 6nokupoBka nNo PacyeTHOMyY Kogy

* V3meHeH pa3gen "2.6.9. MNMopaepxka oTpuuarensHblx LeH B SPECTRA".

» [o6asneH pasgen "2.9. CUHTETUYECKNI MaTUNHT".
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e Nlo6aBneH HoBbli notok FORTS _TRADE_REPL - o6beguHeHne FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

» Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMEKTPA 6.5 06basnstotcs ycra-
peBLUMMU, U3MEHEHUA cnefyeT CMOTpeTb B onucaHun FORTS_TRADE_REPL.

» Motok FORTS_TRADE_REPL:

o B Tabnuuy orders_log pgo6aeneHbl 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 T1abnuuy multileg_orders_log po6asneHbl 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 pgo6asneHbl 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.

+ [lo6asneH HoBbIll noTok FORTS_USERORDERBOOK_REPL - 06beavHerne FORTS_FUTORDERBOOK_REPL
1n FORTS_OPTORDERBOOK_REPL.

* Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CMNEKTPA 6.5 06b-
AB/IAOTCA YCTApEBLUNMU, U3MEHEHUSA C/liefyeT CMOTPETL B onucaHn FORTS_USERORDERBOOK_REPL.

* lMotok FORTS_USERORDERBOOK_REPL:
oB Tabnuuy orders pgo6asneHbl 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, public_init_moment, public_init_amount, private_init_moment, private_init_amount.
» B Ttabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o lMone id_ord nepenmMeHoBaHo B public_order_id.
o [Mone xamount nepenmeHosaHo B public_amount.
o Mone xamount_rest nepemmeHoBaHo B public_amount_rest.
o lMone action nepemmeHoBaHo B public_action.
* B tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL:
o Mone id_ord_buy nepeumeHoBaHo B public_order_id_buy.
o Mone id_ord_sell nepermeHoBaHo B public_order_id_sell.
* B tabnuue orders notoka FORTS_ORDBOOK_REPL:
o Mone id_ord nepenmeHoBaHo B public_order_id.
o lMone xamount nepemmeHoBaHo B public_amount.
o None xamount_rest neperMeHoBaHo B public_amount_rest.
o lMone action nepemmeHoBaHo B public_action.
o lMone init_moment nepenmeHoBaHO B public_init_moment.
o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

e [lo6aBneH HoBbIi notok FORTS_COMMON_REPL - o6beguHeHne FORTS_FUTCOMMON_REPL wn
FORTS_OPTCOMMON_REPL.

e Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CIMNEKTPA 6.5 o6basnstoTcs
ycTapeBLMU, U3MEHEeHUs cneayeT cMoTpeTh B onucaHun FORTS_COMMON_REPL.

» Motok FORTS_COMMON_REPL:

o B Tabnuue common n3MeHeHo onvcaHue nonei best_buy, xamount_buy, orders_buy_qty, xorders_buy_amount,
best_sell, xamount_sell, orders_sell_qty, xorders_sell_amount.
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o B Ttabnuuy common pob6aeneHbl nons best buy native, xamount_buy native, xorders_buy amount_native,
best_sell_native, xamount_sell_native, xorders_sell_amount_native.

o W3 Tabnuubl common yaaneHsl nons old_kotir u cur_kotir.
[MoTOKM arpermpoBaHHbIX CTakaHOB:

o [lo6aBneHbl HoBble NoTokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL - 06b-
efIMHeHVe COOTBETCTBYIOLLMX (PbIOYEPCHBIX U OMLMOHHBIX arperMpoBaHHbIX NOTOKOB.

o B Tabnuue orders_aggr usmMmeHeHo onucaHue nons volume u gobasneHo none synth_volume.
Motok FORTS_CLR_REPL:

o W3 Tabnuubl money_clearing yaaneHo none share.

o N3 Tabnuubl fut_pos yganeHo nose account.

o A3 Tabnuubl Opt_pos yaasneHo nose account.

[o6aeneH HoBbii notok FORTS_REFDATA_REPL - o6beguHeHne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL B Bepcuu CMEKTPA 6.5 06b9B1510TCA yCTapeBsLUm-
MU, U3IMEHeHNs cnefyet cMoTpeThb B onucaHun FORTS_REFDATA_REPL.

Motok FORTS_REFDATA_REPL:

o N3 Tabnuubl fut_sess_contents yaaneHsl nonsa code_vcb, old_kotir, d_pg v last_cl_quote.

o N3 Tabnuubl fut_vcb yaaneHsl nons code_vcb u is_foreign.

o W3 tabnuupl fut_instruments yaaneHsl nons code_vch, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o N3 Tabnuubl dealer yaaneHo none go_ratio.

o W3 Tabnuubl prohibition yaaneHo none code_vch.

o B Ttabnuuy fut_margin_type go6asneHo none operator_input.

o N3 Tabnuupl opt_sess_contents yaaneHbl nons code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.

o N3 Tabnuubl opt_vcb yaanexno none code_vch.

o B Tabnuuy option_series go6asneHo none m_bach.

MNotok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo none code_vcb.

o W3 tabnuupl futures_params yganeHbl nons code_vch, settl_price u settl_price_real.

o W3 Tabnuubl investor yaaneHo none go_ratio.

o N3 Tabnuubl dealer yganeHo none go_ratio.

o B Tabnuuy option_series_params go6asneHo nosne m_bach.

MNotok FORTS_PART_REPL:

o N3 Tabnuubl part yganeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.

Motok FORTS_RISKINFOBACH_REPL:

o B Tabnuuy volat_coeff no6asneHo none m.

M3mMeHeHNs B penosutopumn cxem nogadn KoMaHz:

o Jlo6aBneHa HoBast komaHaa AddOrder - 06beauHsieT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o Jlo6aBneHa HoBast komaHaa DelUserOrders - o6beauHsaet FutDelUserOrders u OptDelUserOrders.

o [lo6aBneHbl HOBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHAbl 415 ynpasne-
Hus alicbepr-3asBKkamu.

10
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o KomaHga ChangeBFParameters nepenMmeHoBaHa B ChangeBFParametersNextSession.

o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.

» [lo6aBneHbl HOBble KOAbl OLIMOOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.

19.06.2020

BHECEHHblE N3MEHEHUA:
» [o6asneH pa3gen "2.6.9. NMopaepxka oTpuuarenbHbix LeH B SPECTRA".
e [o6asneH HoBbIli NoToK FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenun bnaka-Lloyn3sa.

» [No6asneH HoBblli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl 4ns mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnmpyertcs 0.

* lMotok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common go6asneHo none price_assigned_by admin.
e MNotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb no6asneHsbl 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 fo6aBneHbl 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 o6baBNSA-
10TCA yCTapeBLW MU 1 ByayT yaaneHbl B Bepcun 6.6.

o B Tabnuuy futures_params go6asneHsbl 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 Tabnuuy volat no6asneHo none option_model.

15.01.2020

BHeCEéHHble 3MeHeHuA:
» [Nlo6aBneH pasgen "2.6.8. BnokmpoBka 6POKEPCKOIi YacTu KIMEHTCKOro cbopa”.
» [No6asneH HoBbIn noTok FORTS_BROKER_FEE_REPL - Bpokepckue Kommuccuu.

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

* lMotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo none broker_fee.
* MNotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6asneHo none total_premium_volume.
* VI3MeHeHus B peno3uTopumn cxemM nogadn KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o [lo6aBneHa HoBas koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB A1a pacueta 6pokep-
CKOWA Kommceuu.

» [lo6aBneHbl HOBble KOoAbl OLN60K: 3000.

10.12.2019

BHeCEHHbIe N3MEHEHUS:

* BHeceHbl n3meHeHus B pasgen "3.1.3. YctaHoka O B cpege Windows".

12.09.2019

BHeCEHHbIe N3MEHEHNS:

» Nob6asneH pasgen “3.3.10. Tunbl NOTOKOB AaHHbIX". B onncaHns NoTokoB fo6aBneH TUM, K KOTOPOMY OHW OTHOCATCS.

31.08.2019

BHeCEHHbIe N3MEHEHUS:

11
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» [No6asneH pasgen “3.3.9. MapTULMOHNPOBaHKe MaTymHra".

» Bpasgen "2.4.3. Tunbl caenok, opmupyemMble Npy UCNOMHEHUN U UCTEYEHWI (DbIOYEPCOB ¥ ONLMOHOB" f06aBNeHO
onucaHue AByX HOBbIX (b/1aroB, KOTOpble MPOCTABASATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e MNotok FORTS_FUTINFO_REPL:
o [lob6aBneHa Tabnuua instr2matching_map.

e Motok RTS_INDEX_REPL:
o W3 Tabnuupl rts_index yaaneHsl yctapesLwe nons prev_close_value, open_value, max_value, min_value.

* VI3MeHeHus B peno3nTopumn cxemM Nogadn KoMaHs;
o [lo6aBneHbl HoBble KoMaHAbl DelOrder, MoveOrder, ChangeClientParameters.
oB KoMaHgax ChangeBFParameters " ChangeClientParametersNextSession y none

calendar_spread_margin_type u ics_margin_type Tvn nons i4 n3ameHeH Ha il.
» [lo6aBneHbl HOBble KOAbI OLLINGOK 78, 79, 4269.
20.06.2019 BHeCcéHHble nsmeHeHus:

MNotok FORTS_FUTTRADE_REPL:

o W3 tabnuupbl orders_log yaanexsl nons hedge u trust.

o W3 tabnuubl multileg_orders_log yaaneHsl nons hedge u trust.

o W3 Tabnuubl user_deal ynaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

o N3 Tabnuupl user_multileg_deal yganeHnsl nons isin_id_repo, buyback _amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

Motok FORTS_OPTTRADE_REPL:

o W3 Tabnuubl orders_log yaaneHsl nons hedge u trust.

o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

M3 Tabnuubl multileg_deal notoka FORTS_DEALS_REPL yganeHo none buyback_amount.
M3 Tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.

Motok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:

o W3 tabnuupl orders yaaneHsl nons hedge u trust.

MNotok FORTS_FUTCOMMON_REPL:

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

Motok FORTS_OPTCOMMON_REPL:

o B tabnuuy common go6aBneHo nosne settlement_price_open.
MNotok FORTS_FUTINFO_REPL:

o JlobaBneHa Tabnuua clearing_members.

o 3 Tabnuubl fut_sess_contents yganeHbl nona d_exp u price_dir, n pgo6aBneHsl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

o B tabnuuy fut_vcb go6asneHbl nons base_contract_code, signs.

o W3 Ttabnuupbl 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 go6aBneHo 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.

12
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¢ lMotok 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 Tabnuuy 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 go6asneHo nose account_type.
o W3 tabnuupbl pledge_details yganeHo none com_ensure.
e lMotok FORTS_VM_REPL:
o N3 Tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa ygasneHo none vm_real.
¢ 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.
o B Ttabnuuy futures_params go6asneHbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor go6asneHsbl 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 nogadmn 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 FutA_ddMuItiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenMeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepevmeHoBaHo B base_contract_code.
o [lo6aBneHbl HoBble KomaHabl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmeHoBaHa B ChangeBFClientDefaultParameters.
o B komaHay OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HauBuayans-
HbI KO3dhpULMEHT Beca cueHapust SOMC".
» [lo6aBneHbl HOBblE KOAbI OLIMGOK 77, 4225.
14.01.2019 BHeCEHHble n3MeHeHuA:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.
» B Tabnuuy opt_vchb notoka FORTS_OPTINFO_REPL go6asneHo none base_contract_id.
05.12.2018 BHeCE&HHble n3MeHeHuA:
» [No6aBneHbl pasgensl "2.7. PazgeneHne ctaTtycoB y4aCcTHVMKOB TOProB M y4acTHWKOB knupuHra" u "3.3.8. CmeHa
napons focTyna B TOProByto cuctemy”.
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* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder gob6aBneHo none ncc_request - npusHak "3anpoc k HKLL Ha 3aknoueHne cenok ¢ y4acTHUKOM
TOproB". A Takxe N3MeHeHbl MAEHTUNKATOPbI 3TUX KOMaHA,
» [No6asneHbl komaHAbl DelOrdersByBFLimit 1 ChangePassword.
» B komaHgae OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke UsMeHeH naeHTugnKkaTop KoMaHbl.
» [lo6aBneHbl HOBbIE KOAbI OLLNGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
» MoTtok FORTS_OPTINFO_REPL:
o JlobaBneHa Tabnuua option_series.
o B Tabnuue opt_sess_contents yaaneHbl nons is_limited, limit_up, limit_down, exch_pay n no6asneHo none
option_series_id.
» Motok FORTS_FUTINFO_REPL:
o YpaneHol Tabnuubl diler n investr.
o B Ttabnuuy dealer fo6aBneHsl nons firm_id u tm_name.
o N3 Tabnuupl fut_sess_contents yganeHsl nons is_limited n exch_pay, n no6asneHsl B Tabnvuy 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 v apply_adm_limit.
e lMotok FORTS_MM_REPL:
o B tabnuue cs_mm_rule none isin_id nepevmeHoBaHo B option_series_id.
* Motok FORTS_MISCINFO_REPL:
o B Tabnuue volat_coeff none isin_id nepenmeHoBaHo B option_series_id.
» Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHoBaHo B small_name, none exp_date nepenMeHoOBaHO B
expiration_date, n go6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [o6aBneH HoBbIl Kog, owmnbkn 4208.
25.09.2018 [o6asneH pasgen "3.3.7. KnneHtckme SMA-0rMHbI (CMOHCMPYEMbIA focTyn)".
03.08.2018 M3 Tabnuubl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ynaneHbl Tabnuubl 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 yaganeHo none coeff_out.
27.07.2018 BHeCEHHble 3MeHeHusA:
* 3meHeHbl onucaHus nonei is_cupon B Tabnmuyax fut_bond_nkd v fut_bond_nominal
 [NepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [o6aBneH HoBbIl Kog, owmnbkn 4220.
26.07.2018 BHeCEHHbIE N3MeHeHuA:
e Motok FORTS_CLR_REPL:
o N3 Tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yaaneHsl nons pos_beg, pos_end
o n3 Tabnuubl pledge_details yganeHbl nmons amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.
e Motok FORTS_DEALS_REPL:
o 13 Tabnuupl deal yaaneHsl nons pos, amount.
o u3 Tabnuupl multileg_deal yganeHo none amount.
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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 yaaneHsl 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 Tabnuupl opt_rejected_orders yganeHo nosne amount
o 13 Tabnuubl opt_exp_orders yaaneHsl nons amount, amount_apply

Motok FORTS_ORDLOG_REPL: wu3 Tabnuy orders_log u multileg_orders_log yaaneHbl nons amount,
amount_rest, status.

Motok FORTS_POS_REPL: 13 Tabnuy, position 1 position_sa yganeHsl 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 fo6asneHo none type

O U3MeHeHbI onucaHus nonein UCP_type u prohibit_coeff.

Motok FORTS_INFO_REPL:

o yaaneHa Tabnuua opt_sess_settl

o pob6asneHbl Tabnuubl sma_master, sma_pre_trade_check

o u3 Tabnuubl opt_vcb yganerno none min_vol.

MNotok FORTS_FUTTRADE_REPL:

o B Tabnuupl orders_log n multileg_orders_log no6asneHo none aspref

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

o u3 Tabnuupl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
Motok FORTS_OPTTRADE_REPL:

o B Tabnuuy orders_log fo6aBneHo none aspref

o u3 Tabnuubl orders_log yaaneHsl nons amount, amount_rest, status

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

o B Tabnuuy orders fo6asneHo none aspref

o W3 Tabnuupl orders yaaneHsl nons status, amount, amount_rest, init_amount.
MoTtokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:

o B Tabnuuy orders fo6asneHo none aspref

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

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

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

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

21.06.2018

[ob6asneH pasgen "3.3.6. [oToOKK, NonyyaeMble IOMTMHAMU pasHbIX NOLTUNOB".
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19.06.2018 Y komaHgbl FutChangeClientMoney yganeHbl Hencnonb3yemble nons limit_pledge u coeff_liquidity.
21.05.2018 B ta6nuuy diler notoka FORTS_FUTINFO_REPL po6asneHo nosne signs.
11.04.2018 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLe-
HVSA 1 TUM Nons amount.
30.03.2018 B Tabnumuy part_sa notoka FORTS_PART_REPL go6aeneHo none money_old.
22.03.2018 BHeCEHHbIe 3MeHeHuA:
» B Ttabnuuy dealer notoka FORTS_FUTINFO_REPL pgo6asneHo nosne signs.
« B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL no6asneHbl nons strike_step, exp_clearings_bf n
exp_clearings_cc.
» B tabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.
* B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6aeneHbl nons has_options, msp_type u
currency_id.
» B notok FORTS_INFO_REPL go6aBneHbl Tabnuupl currency_params 1 common_params.
28.02.2018 M3 notoka FORTS_FORECASTIM_REPL ynaneHa tTabnuua part_forecast.
26.02.2018 BHeCE&HHblIe n3MeHeHusA:
* 13 Tabnuubl fut_vch 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 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yaaneHbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, is_spec, spec_spread, sell_fee n buy_fee.
21.02.2018 [lo6aBneHbl HOBble KoAbl OlWnbok: 4148, 4149.
M3meHeHo onucaHue kofos ownbok: 4127, 4138
20.02.2018 BHeCE&HHble N3MeHeHUsA:
» [No6asneHo onucaHune komaHAabl FutChangeBFLimit.
* B Tabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHbl nons money_blocked n vm_reserve.
31.01.2018 BHeCEHHbIE N3MeHeHuA:

* 13 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

W3 Tabnu fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL ynaneHo none coeff.
* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nons bond_type Ha i4.

* 3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupl deal n multileg_deal.

* /3 notoka FORTS_OPTTRADE_REPL ynaneHa ta6nuvua deal.

* 3 Tabnumupl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B 3Ty xe Tabnuuy
nob6asnexbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

* W13 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHbl nons limit u spot_signs. B 3Ty xe tabnuuy
[ob6aeneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 13 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared M max_addrisk. B a3ty e Tabnuuy pob6asneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

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

* 3 Tabnuupl part notoka FORTS_PART_REPL ynaneHbl nons pledge_free, pledge_blocked, coeff_liquidity,
pledge_old, pledge_amount.

* 3 Tabnuupl part_sa notoka FORTS_PART_REPL yganensl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nuLy aobasneHsl nons vm_intercl u fee.

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

» [ob6asneHo onvcaHve KOMaHf, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.
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» B Tabnuuy diler notoka FORTS_FUTINFO_REPL po6aBneHbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.
* B Tabnuuy investr notoka FORTS_FUTINFO_REPL pgo6asneHo none calendar_spread_margin_type.
* B notok FORTS_FUTINFO_REPL go6asneHbl Tabnmupl dealer u investor.
» B notok FORTS_INFO_REPL pno6aBneHsl Tabnuupbl dealer u investor.
26.12.2017 BHeCE&HHbIe n3MeHeHus:
* B tabnuuy position notoka FORTS_POS_REPL go6asneHo nose account_type
* B notok FORTS_POS_REPL pgob6asneHa Tabnuua position_sa.
21.12.2017 [o6asneHbl HOBble KOAbl OLIM60K (4160 - 4166).
16.11.2017 M3meHeHo onncaHune napametpa code_vch metoga FutDelUserOrders.
25.10.2017 BHeCE&HHbIe n3MeHeHus:
* M3 notoka FORTS_FUTINFO_REPL ynaneHa tabnuua delivery report
» B Ttabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL po6asneHo none xamount
» B Ttabnuupbl opt_rejected_orders un opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount
* B tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.
24.10.2017 BHeCE&HHbIe n3MeHeHus:
« B T1abnuuy fut_ MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount
« B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nonsa xamount_sells, xamount_buys,
Xxmm_amount
28.08.2017 B coob6ueHunsx OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHbl TUn coobLLe-
HWS 1 TN Nons amount.
23.06.2017 Ypanéx notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble n3meHeHus:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.
B T1abnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asneHbl 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 noss xpos_beg
1 xpos_end.
* B T1abnuuy pledge_details notoka FORTS_CLR_REPL po6aBneHbl nons xamount beg, xpay, xamount,
xamount_beg_money, Xpay_money, xamount_money.
15.05.2017 BHeceHHble n3mMeHeHusA:
¢ 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 Tabnuubl orders NOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL "
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons xamount, xamount_rest, xinit_amount.
» B Ttabnuuy position notoka FORTS_POS_REPL go6asneHbl nons xpos, xbuys_qty, xsells_qty, xopen_qty.
05.05.2017 BHeceHHble n3mMeHeHus:
* B tabnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Noss Xpos 1 xamount.
» B Ttabnuuy multileg_deal notoka FORTS_DEALS_REPL go6aeneHo nose xamount.
» B 1abnuuy orders_log notoka FORTS_FUTTRADE_REPL po6asneHbl nons xamount n xamount_rest.
* B Tabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6aBneHbl nons xamount n xamount_rest.
» B Tabnuuy deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl Noss Xpos 1 xamount.
» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none xamount.
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» B Tabnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl nons xpos 1 xamount.
» B Ttabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.
» B Tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B tabnuuy deal notoka FORTS_OPTTRADE_REPL go6asneHbl Nons Xpos 1 xamount.
» B 1tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl nons xpos 1 xamount.
» B 1abnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount u xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL po6aBneHbl Nons xamount 1 xamount_rest.
24.03.2017 BHeceHHble n3mMeHeHus:
« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nona exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anonHsaTCS 3HaYeHu-
SIMU MO YMO/YaHUO (HyNn, NycTble CTPOKM).
« B T1abnuue opt vcb notoka FORTS_OPTINFO_REPL nona exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHaTCA 3HAYEHUAMN NO yMON4a-
HUIO (HYNK, NYCTbIE CTPOKM).
28.12.2016 BHeceHHble N3MeHeHus:
» [o6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocie BO3MOXHOWN pasaBuiKKn'.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none exp_weight.
21.12.2016 B COOTBETCTBMU C NOSINTUKOIN JEKOMUCCUM NPOrpamMmmMHOro obecnedenusi ¢ 5 gekabps 2016 npekpaiieHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnagwe nam paBHbix 198. 9T0 U3MEHEHME OTMEHSIET N 06paTHYHo
COBMECTMMOCTb: LLU/IO3bI C 61bMoTekamMn Bepcuii MnagLle unv pasHbiMmn 198, a Takke HanvMcaHHble C NCNOb30Ba-
Huem API P2ClientGate, He cMOryT Npogos/hkaTk CBOKH paboTy.
30.08.2016 M3MeHEH cnmncok CMHXpoeBeHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble N3MeHeHUsA:

* YpaaneHo onvcaHue MeToAoB A1 paboTbl co Cnotamu:
o "FutChangeBrokerVcb - /3meHeHne napametpoB B® no BA";
o "FutChangeClientVcb - 3meHeHne KNMeHTCKMX napameTpos no BA™;

o "FutChangeMoney - Vi3meHeHve numnta Ha nokynky cnotos no 6",

B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL po6aBneHo none exec_name (Mpun3Hak CpoYHOCTH
OnuMoHa).

» [o6asneHo onucaHne metoga "OptChangeRiskParameters - YnpasneHue puck-napameTpamMm onuuoHoB".

* U3 coobueHus "FutChangeClientMoney - /I3mMeHeHve KNneHTCkMX NMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix BepcUil cCOO6LLEHNIA 3TO none 6yaeT MrHOPMPOBATLCA B C/lyvae 3anoiHEHUS.

» [No6asneHo onucaHne metoga "FutTransferRisk - MepeHoc pucka”.

» [o6asneHbl Koabl Bo3Bparta: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL po6asnexbl Tabnumupl fut_settlement_account n fut_margin_type.

» B notok FORTS_PART_REPL go6aBneHa Tabnuua part_sa.

* B notok FORTS_CLR_REPL po6asneHbl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.

* B notok FORTS_VM_REPL go6asneHbl Tabnvupl fut_ vm_sa n opt_vm_sa.

B tabnuuy part notoka FORTS_PART_REPL go6asneHbl nons num_clr_2delivery n exp_weight.
* 3 Tabnuupl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.

e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nonsi exp_clearings_bf wn
exp_clearings_cc.

* 3 Tabnuupbl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons allow_use_extra_exp_risk u
calc_extra_exp_risk.

18



14.04.2021

Lino3 SPECTRA Plaza-2 Bepcus 6.9

Aata N3meHeHus

14.10.2015 [lo6asneHo onncaHne CODHeartbeat.

14.10.2015 B tabnuuy fut_sess_contents go6asneHo 2 HoBbIx nons: petyield_coeff n petyield_total.

12.08.2015 [lo6aBneHbl HoBble KoAbl oLwmnbok (200 - 208).

23.01.2015 B "OnucaHune Toproeoro wt3a" gobasseH pasgen "O6paboTka HewTaTHbIX CUTyaumin®.

22.01.2015 [o6asneH pasgen "ABTOMaTUYECKOE CHATUE 3asiBOK MPU OTK/IOYEHMUM NONb30BaTesNs OT TOPros".

16.12.2014 OTpefaKkTMpOBaH CNUCOK KOAOB OLUNOOK.

29.09.2014 [Job6asneHa pacwmdpoka Tabnuubl prohibition notoka FUTINFO.

18.08.2014 [o6asneHbl kogbl owmnbok ASTS.

24.07.2014 B Ttabnuuax fut. MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHcupyoTcs obs3aTtenscTea Map-

KeT-MelikepoB C AeTasm3aumeil 40 CeMU3HAYHOTO KNIMEHTCKOTo Koaa.

dopmartbl coobeHnii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb MgeHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.

17.07.2014 M3 Tabnuupl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
25.04.2014 B notok FORTS_MM_REPL gob6aBneHa HoBast Tabnvua mm_agreement: Tabavua c Homepamu 1 TunaMy 40roBopoB
Ha oKasaHue MapKeT-MelikepcKux yCnyr.
15.04.2014 [lo6aBneHbl HOBblE KOMaHAbI:
* [epeHoc (hblovepcHO nosmuun Mexay 6@
MepeHoc onuyoHHOM No3numn Mexay b
14.01.2014 [o6aBneHbl HOBblE NONSA:
« fulfil_min - npoyeHT MUHUMaNIbHOTO UCMOJTHEHNS 06S13aTe/IbCTB 3a TOProBYH CECCUID
fulfil_partial - npoLeHT YaCTUYHOTo NCNOMHEHNSA 06A3aTENbCTB 3a TOProBY CECCUIO
fulfil_total - npoLeHT NOHOro NCNOMHEeHWS 06a3aTeNbLCTB 3a TOProBY CECCUIO
is_fulfil_min - npu3Hak MMHUMaNbLHOrO NCNOMHEHUSI 0653aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npu3Hak 4acT4YHOrO NCNONHEHUSI 06A3aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npu3Hak No/IHOro NCNOMHeHWA 0653aTeNbCTB B TEKYLLUA MOMEHT
B Tabnuubl fut_ MM_info, opt_MM_info notoka FORTS_MM_REPL
31.05.2013 [o6aBneHo HoBoe none:

* rate_id - ViaeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [lo6aBneH aHOHUMHbI noTok orderbook:
¢ FORTS_ORDBOOK_REPL
[Lo6asneHo none:
* ext_reserve - [lonofHATENbHLIN pe3eps
B Tabnuuy money_clearing notoka FORTS_CLR_REPL
YpaneH notok FORTS_CLMONEY_REPL
12.04.2013 [o6asneHo HoBoe none:

» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL
10.04.2013 [o6asneHo HoBOe none:

» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6/sx

B Tabnmuy opt_sess_contents notoka FORTS_OPTINFO_REPL
26.03.2013 [o6asneHo HoBOe none:

* rate_id - geHTudpmkatop Kypca
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B Tabnuubl fut_vcb v opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[lobaBneH NOTOK pennvkauum:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

[Jo6aBneHa HoBas Tabnumua:

e rates - CnpaBoYHUK KypcOB BaU/TlOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3meHeHune onncaHnsa Tabnuupl user_deal.

01.11.2012

[Jo6aBneHo onucaHue AByX COBbITUI AN1st TaBnuULbl Sys_events.

30.10.2012

O6HOBMEHVE [JOKYMEHTALMN:

» B pasgene "Metog FutChangeMoney - VI3MeHeHve numMmuta Ha nokyrnky crnotos no 6®" gononHeHo onucadune na-
pameTtpa limit_spot_buy.

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

22.10.2012

O6HOBNEHNE AOKYMEHTALMN:

* BHeceHbl UsmMeHeHus B pasgensl: "Monb3osartenu. MNpueaska nonb3osarens K y4acTtHuKy Topros”, "CocTas, ycra-
HoBKa u HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy no BKIOYEHWIO paHTaimos PTC B npuioxe-
HVe nonb3oBaTesnisi NPy pacnpoCcTpaHeHnn Nonb30BaTenbLCKoro MO CTOPOHHUM KoMnaHuaM", "BoccTaHoBneHne 1
no3aHuin Bxoa'".

* YnaneH pasgen “NHTtepdeiic TeXHMYECKoro LeHTpa ".

10.02.12

OG6HOBNEHNA [OKYMEHTALMUN:

* B pa3gen "Oco6eHHOCTU 1CMosb30BaHus Wiio3a" fobasneH NyHKT "KoMaHabl".

» [o6asneH pasgen "MNpurocTaHOBKa TOProB A1 paclUMpeHUst immnTa konebaHuin LeH caenok”.
* VicnpasneHa owwnbka B onucaHuy hopmyribl pacyeTa LieHbl hbrouepca.

* OGHOB/EHO OnucaHue NHCTaINATOopa Wk3a.

09.02.2012

[lo6aeneHo HoBoe none:

* login_from - J/loruH nonb3oBarens, NOCTaBMBLLETO 3as1BKY

B Tabnmubl:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BK/

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumMoHbl: cnpaBoyHas U ceCCUOHHas nHopmMaums

24.01.2012

B Ta6nuuy orders NoToOKOB:

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

* init_moment - Bpems nossneHuns 3assku

* init_amount - HayanbHOe KONMMYECTBO B 3as1BKe

23.01.2012

[Jlob6aBneHa Tabnuua cobbITUiA Sys_events B NOTOKW:
* FORTS_CLMONEY_REPL - leHbrvt B KNIMPUHT

* FORTS_CLR_REPL - KnupuHrosast HcopmaLus

17.01.2012

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

12.01.2012

[lo6aBneH NOTOK pennmkaumm:
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* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NnepefarTcsl Bce AeicTBUS C 3asBKamyi B aHOHUMHOM Buae
02.11.2011 [o6aBneHbl HOBblE NONSA:

» TMone comment - KomMeHTapwuii Tpeligepa

» [one ext_id - BHewHuii Homep

B Tab/MLblI:

« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BKN

25.11.2011 [ob6asneH pa3gen "Vcnonb3oBaHye TECTOBbIX NPYMEPOB".
7.11.2011 PeBusus gokymeHTa. lopabotaHbl paszensl "BeegeHne" n "OnncaHve Toprosoro wio3sa”. JobasneH pasgen "Kpart-

Knin 0630p cnctembl SPECTRA".

20.10.2011 [lobaBneHbl cnegyowye nons:

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

» Mone vm_real, cogepxaliee Tekyuyo BM no onuuoHam, paccunTaHHy UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. Mpun 3TMM, 3HaYeHWe B CTApOM MO/E VM PacCcUUTbIBAETCA UCXOASA U3 OrPaHUYEeHHON KOTUPOBKY
onuunoHa theor_price_limit.

[lo6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchbl: 3a8BKU U CAEMKM

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3aBK/ U CAENKU

* FORTS_POS_REPL - ViHthopmaums o no3nuusx

* FORTS_PART_REPL - ViH(hopmaums o cpefctsax n niMMmTax

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHas U CeCCUOHHas nHgopmaums

¢ FORTS_OPTINFO_REPL - OnumoHbl: cpaBoyHas U CeCCMOHHasA uHgopmauys

* FORTS_INFO_REPL - lononHuTensHas cnpasovHas uHgopmMauns

4.10.2011 [lo6aBnieHbl NOTOKM peniukaumu:

* FORTS_CLR_REPL - noToK, TpaHCNVPYIOLLMIA KIMPUHTOBYH MHpopMaLmMio, B TOM YKc/ie nHopmaumsi o cbopax
1 BM Ha MOMEHT KNupuHra, 3apukcMpoBaHHble 3Ha4YeHnsl KypCcoB BaJTIOT, UCNOJb3yeMble [J1 PACYETOB, a Takke
pacyeTHble LieHbl KTMpUHra

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

V3MeHeHbl HOMepa KoMaH/A TOProBbIX onepauuii 415 NOAAEPXKN BO3MOXHOCTU MOHUTOPMHIa BPEMEeH NOMHo o6pa-

60Tk, BKtOYAA KaHa [0 Nosb3oBaTens.

14.09.2011 VicnpaBneHbl OWMGKM B 3HAYEHUAX MO YMOMYaHMI0 HEKOTOPbIX KOMaH4: Ecnv napameTp SABNSETCS CTPOKOBbIM - €70
3HauYeHne No ymonyaHuio 6epeTtcs B KaBblukn
15.04.2011 [lo6asneHsbl cnegytowue nons:

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

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

» none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asskam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3MeHeHns B cucTeMe KOMaH/bl:

* BaxHo: nsmenuncsa copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto U3 KOMaH[,
pob6asneH napametp dont_check_money. M3ameHunuce naeHtudmkaropsl komaHg. Komangsl ctaporo gopmara
noAAepXnBatoTCa Co CTapbiMy nAeHTUnKkaTopamu.

« [o6aBneHa komaHga FutExchangeBFMoney, npegHasHayeHHas 4718 BbINMOMIHEHNSI NepeBoAoB Mexay bd pasge-
namu
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28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL po6asneHo none buyback_amount, cogepxatiee cym-
My 06paTHOro Bbikyna Ans caenok Peno

24.03.2011

[Lo6asneH notok RTS_INDEXLOG_REPL, TpaHcnupyloLwuii UICTOpUO 3MeHeHUst niaekcos PTC

01.02.2011

[nsa komangbl FutChangeClientVcb n3ameHéH Tun napametpa code_vcb c c4 Ha ¢25. HoBblIli hopmaTt KoMmaHabl uMeeT
ko coobuieHuns 33. Kof 0TBETHOTO COOBLLEHNS A1 KOMaHAbI HE U3MEHUIICS.

B f0KyMeHTaumio fo6aB/eH CNpaBoYHMK KOA0B BO3BpaTa KOMaHa,.

27.01.2011

VcnpaBneHa own6ka B fokyMmeHTauum - napameTp check_limit komang OptAddOrder u OptMoveOrder 6bin onucaH
HeKkoppeKTHO. MNpasusbHble 3HaveHna napameTpa: 0 - He BbINOHATL NPOBEPKY, 1 - BbINOHATL NPOBEPKY.

24.12.2010

VcnpasneH pag owmb0oK B MIMEHOBaHWUN NOMEN KOMaHS, a Takke 3HaYeHUs M0 YMOMYaHNI0 HEKOTOPbIX KOMaH,;:
* 3HauyeHvie No ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHosneHo B 0.

e 3HaueHuMs no ymonyaHuto napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp Ans komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B 0 Un NyCTyHO CTPOKY B 3aBUCMMOCTH OT TUMNa COOOLLEHUS.

* 3HayeHne No ymonyaHuio napameTpos pricel v price2 gna komarabl OptMoveOrder yctaHosneHbl B 0.
* 3HauyeHvie no ymonyaHuto napametpa no_fut_discount ana komaHabl FutChangeClientMoney yctaHosneHo B 0.
* 3HauyeHve nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHOBMEHO B -1.

» B otBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message ucnpae/neHo Ha message 415 JOCTMXKEHNS eAnHO06pasus C OCTa/IbHbIMU KOMaHAaMu.

26.11.2010

M3meHeH chopmar arperpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price NPUHUMAET Pas/iMyHbIN
CMbIC/1 B 3aBUCUMOCTY OT 3HaYeHusA npu3Haka 0x1000 nHcTpymeHTa (none signs Tabnuuel fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBKV NpU3Haka nose price COAEPXUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

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

* 0x1000 - npr3HaK OCHOBHOW LieHbI fi/11 COCTaBHbIX MHCTPYMEHTOB (O - KOTUPYETCS B CBOMN-LiEHe, 1 - KOTMpyeTCs
B CTaBKe)

HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPyMeHTOB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa ceonoB RTS Money npvHMMaeT 3HaueHne 2.

HoBoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTca A4 CBOMOB - B AaHHOE NoJe 3anunchbl-
BaeTCA cBon-ueHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl 3Ha4eHUs1 LeH OTKPbITUA U
3akpbITUs (nonst open_price u close_price).

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

07.07.2010

B Tabnuuy c nHdopmauuein o ceccum session notoka FORTS_FUTINFO_REPL pgo6asneHa uHdopmauuys 06 nHrep-
Basie nepeHoca no3uuuii (nons pos_transfer_begin n pos_transfer_end)

[o6asneHbl Tabmupl:
« fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIMM LieHaMu 3a NpoLueALLmniA KIMpUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHnsIM1 BONIaTUIbHOCTW U TEOPETUYECKON LiEHbI ONLMOHA
Ha MOMEHT KNpuHra

15.06.2010

McnpasneHa owwnbka B onncaHumn komanabl FutAddMultiLegOrder: Tun napameTtpa isin_id n3meHéH c25->i4

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

31.05.2010

B Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6aBneHo none step_price_curr.

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Tabnuiy common go6as/neHbl nosns s
COBOKYMNHOro cnpoca v npegnoxenus: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[o6aeneHa nHopmaumsi o napameTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params

[Jlo6aBneHa nHdyopmaLys 0 CTOMMOCTY Lara LieHbl MHCTPYMEHTa B BEYEPHWIA KNIMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoM. KNVMPWHT — nose step_price_interclr Toin xe
Tabnmupl.
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19.04.2010

I3MeHeHbI TUNbl MHOTVX NONEN, B YACTHOCTU:

* 06bEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8

* Hanpas/ieHue 3asBoK i4 -> il

* MNPU3HaKN MHCTPYMEHTOB (signs) il -> i4

Tabnuua money_clearing nepeHeceHa 13 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MeperMeHOBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

* Tabnuua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

[o6aBneHbl:

* Tabnuua multileg_dict — cnpaBoYHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuupl fut_sess_contents
* MNONS C NAEHTUNKATOPOM U LigHON caenku B Tabnuupl orders_log hbo4epCHYHO 1 OMUMOHHYHO

» nons fee_sell, fee_buy Ta6nuupl deal notoka FORTS_OPTTRADE_REPL

notokm FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauuei o TekyLem co-
CTOAAHUK CTaKaHoB

* Tabnuua broker_params notoka FORTS_INFO_REPL

e Tabnmupl fut_instruments notoka FORTS_FUTINFO_REPL
» Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:

* nosne state Ta6J'IVILI,bI opt_sess_contents

16.03.2010

M3ameHeH onucaHve koMaHabl FutAddRepo: ¢ BMecTo mapamerpa swap_price, Tenepb MCNosb3yeTcs napamerp
repo_rate

24.02.2010

[o6asneHo:

* onucaHue Tabnuy repo_orders_log, repo_deals
* OfucaHue CTaTycoB 3asBOK 1 caenok Peno

* OMUCaHWe HOBbIX CTaTyCOB 3asiBOK U CAEMOK

e onucaHune komaHgpl FutAddRepo

» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

e [lobaBneHo onucaHve komaHg: FutChangeBrokerVch, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

McnpasneH psig oMGOK B ONUCaHUN KOMaHL,

15.01.2010

* 3MeHeHb! TUMNbl nAEHTUNKATOPOB 3a8BOK U caenok (i4 -> i8)
* lI3MeHeHbI TVMNbl CTATYCOB 3asBOK U cAenok (i2 -> i4)

* VicnpaBneH pag OLWKNBOK B OMMcaHnm KOMaH[

25.11.2009

VicnpaeneH psg owmGoK B ONMCaHN KOMaHA,

03.11.2009

[Jo6aBneHa nogaepxka 3afjaHus KoAoB GPOKEPOB NPU OTNpaBKe CO06LLeHN

30.10.2009

,ﬂ06aBﬂeHbl KOMaHAbl ynpasneHna NMMMmnTamMmmn KNMeHToBs

10.08.2009

ﬂ,OGaBI’IeHbI CNpaBOYHNKN NHCTPYMEHTOB MO onunoHam

15.07.2009

[06aB/eHo onvcaHne CrnpaBoYHbIX NOTOKOB pernsiMkaLmm

17.06.2009

[o6aBneHo onucaHne KOMaHz ynpasneHus 3asiBkamm /1t (obHoUepcoB 1 OMNLOHOB
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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 (y4aCTHUKM) TOProB 3T0:

* YyacTHUKM knupuHra (PacyeTHble chpmbl)

* YyacTHuKu Topros (Bpokepckue apMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

OB6bIYHO YYACTHUK TOPrOB M YHACTHUK KNMPYHFA - 3TO OHO U TO Xe NNL0, OH 3aK/oyaeT CAeNkv U ABNSETCA CTOPOHOW NO 3ak/1H04eHHbIM
cAenkam, HUxe peyb NOoNAeT MMEHHO O TakMX y4YacTHMKaX, OfjHakKo, HaunHasa ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbiHKE peann3oBaH
NPOEKT NO pasfeneHnto CTaTycoB YH4aCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, ae (PyHKLMM YyYACTHUKOB MOTyT ObITb BblAeNEeHbl B ABHOM
Buae. bonee nogpo6bHO 0 pasfeneHnn CTaTtycoB YYaCTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. PasfeneHve cTarycoB y4aCTHWKOB
TOProB 1 Y4aCTHUKOB KpuHra. O6pallaem BHUMaHue, YTo peanin3oBaHHblli SPECTRA 6.2 NpoekT no pasgeneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 0OpasoM He 3aTparvBaeT CYLECTBYIOLMX YYACTHUKOB TOProB, A1 HUX NOPSALOK OpraHunsauum
TOProB OCTaETCH MPEXHUM.

2.1.1. PacueTHble (hupMbl

PacueTHble (hMpMbl — 3TO OpraHM3aLmm, HenocpPeACTBEHHO HECYLLIE OTBETCTBEHHOCTL U NOKPbLIBAIOLLIME PUCKU CBOUX K/IMEHTOB 1 cy66po-
KepoB.

PacueTHble hupMbl UMET BO3MOXHOCTK:

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

+ CoBepLuath CAeNKN 0T CBOEr0 UMEHU 1 3a CHET 0BC/YXUBAEMbIX KNINEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpamyto.

» O6CcnyXnBaTh KIMEHTOB, B TOM UnC/ie U Bpokepckne mpmbl.

» KoHTponupoBaTb paboTy KIMeHTOB 1 BpoKepckux rpM B XOAe TOProB.
PacueTHble chupMbl HecyT obs3aTenbcTBa:

e UneHcTBo B CeKumM CPOYHOTO PbIHKA.

* B3HoC B MapaHTUliHbIii hoHS,.

. rapaHTI/IVIHOE obecneyeHne coOH6CTBEHHbIX CAEeNnoK n caenok CBOUX K/IMEHTOB.

2.1.2. bpokepckue pupmbl

B oT/IMume OT pacyeTHbIX hmpM, 6pokepckme hMpMbl HE PACCHUTBLIBAKOTCA MO OnepauysM HanpsMyto ¢ GUPXed, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN 6POKepOB HET TPeHOBaHWI N0 HA/TMYMIO NIMLEH3UIA U MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHA,.

Bpokepckre hvpMbl UMEOT BO3MOXHOCTM:

 CoBepLuaTb CAesnku 3a CBOIA CueT.

 CoBepLuaTb cAenku 3a CYET 06CYXMBAEMbIX K/TUEHTOB.

* BbICTaBNATH 3asiBKv B TOProBOii CUCTEME C KJIMEHTCKOTO TEPMMHAMA.
 KoHTponupoBatb paboTy CBOWX K/IMEHTOB B XO4€e TOProB.
Bpokepckre thupMbl HecyT o6si3aTenbCTBa:

» [apaHTuiiHOEe 06ecneyeHne COBCTBEHHbIX CAEMOK U CAETOK CBOVX K/IMEHTOB.

2.1.3. KnueHThbl
JNo60oe opunanyeckoe 1 hrusnyeckoe MU0 MOXET NPUHMMATL yYacTue B TOprax Ha pbiHKe dobtouepcos 1 onumnoHoB SPECTRA B kayecTBe

KNneHTa. [1na 3Toro HEOGXOAMMO 3aK/IOUNTL AOrOBOP Ha TOProBoe 06CYyXMBaHNE C BPOKEPCKOW hMpMOoli UM HEMOCPEACTBEHHO C pac-
yeTHol conpMmoli. BaxkHbiM atpmbyTom knveHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogupoBka B cucreme
Y4acTHVKV TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBOBHOM CTPOKM BUAa:XXYYZZZ, rae

* XX — Kop, pacyeTHOW hmpMbl
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* YY — Kkop, 6poKepcKoit orpmbl

o 777 — KOf KNeHTa

Kog 6pokepckoin oupmbl 00 NpeaHa3HauveH /15 OTPaXXEHMA COCTOSIHMS CaMOi pacyeTHOW dorpMbl.
Mpumep 1.

Q100 — koA Ans NpefcTaB/eHUs pacyeTHon copmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kog, KnuenTa 000 npefHa3HauveH aJ1si OTpakeHus COCTOSHUSI BPOKePCKOi onpMmbl.

Mpumep 2.

Q1DU000 - ko 4/1a NpeacTaBneHnss COCTOSTHUST AEHEXHbIX CpefcTB cyb6pokepa DU pacueTHoi chupmbl Q1

2.1.5. PackpbiTue nHcpopmayum o6 yyactHUKax B cucteme

CnmncoK pacyeTHbIX 1 6pokepckmx compm gocTyneH B Tabnmue dealer notoka FORTS _REFDATA _REPL. CnvcOK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHchopmaummn 0 KiveHTax 1 bpokepax orpaHuyeHo npasamm nosib3oBartens,
3anpaLumBaroLLEero nHopMaumio.

Kpome TOro, B pas/inyHbIxX NoTokax v Tabnmuax ecTb CCbIKM HA CEMUCUMMBOJIbHbBIE KOAbl YHACTHUKOB W/IN HA YETbIPEXCUMBOJIbHbIE KOAbI
6poKepoB.

2.1.6. NMNonb3oBarenu. NMNpuBA3Ka Nosib3oBartesif K yHaCTHUKY TOpros

Monb3oBaTenb WK SIOTUH B CUCTEME MOXET ObITb npmBA3aH K pasHbiIM YPOBHAM nepapxmnmn yHaCTHUKOB:

* JlorvH pacyeTHoi hUpMbI. VIMEeT BO3MOXHOCTb MPOCMATPMBaTh MHGHOPMAaLIMio 1 (MY HAUTMYMY TPaH3aKLUMOHHBIX NpaB) CoBepLUuaTh Top-
roBble onepauuy oT UMeHU /Il06oro 6pokepa UM KIMEHTA AaHHOM pacyeTHO iMpMbl, @ Takke Bbi3blBaTb Onepauyy s yCTaHOBKY
PasnMyHbIX IMMUTOB, KaK [/151 K/IMEHTOB, Tak U A4/1si Cy66pOKEPOB.

* JloruH 6pokepckoit hMpMbl. ViMeeT BO3MOXHOCTb MPOCMAaTpMBaTh MHGIOPMALIMI0 U CoBepLUaTh TOProBble onepalum oT UMeHU BCex Kiu-
€HTOB 6poKepa BHYTPW pacyeTHol (hrpMbl, a TakKe yCTaHaBMBATh IMMUTBI K/IMEHTaM 3TOro Gpokepa.

* JIOrUH KNMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBble onepauuy OT UMEHU KOHKPETHOTO KMeHTa BHYTPU 6pokepckoii doupMbl 1
npocMaTpuBaTh MHDOPMALMIO MO ITOMY K/IMEHTY.

B cxeme coobLueHuii-komaHg (cM. pasgen OnucaHue koMaHa) ectb nose ‘broker_code'. MpunoxeHne, Ncnonb3ytoLLee OrMH YPOBHS pac-
YeTHOW MpMbl, 0683aHO NPW OTNPaBKe COOOBLLEHNS 3aN0/THATL 3TO NOJE YETLIPEXCUMBO/IbHLIM KOLOM Bpokepa SPECTRA. Mpunoxenus,
MCNOMb3YHOLLME NOTUHBI YPOBHSA BpoKepa WK KIMEeHTa, 3ano/HATL 3T0 nosie He 06a3aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cucTemMe SPECTRA UMEIOT Mepapxmyeckyro CTRYKTYpY. [anee npyBeAeHo on1caHne MHCTPYMEHTOB, HAUMHasH C KOPHEBOTO
YPOBHS1 epapxuu.

2.2.1. ba3oBble aKTUBbI

BazoBbIii akTUB NpeacTaBsieT co6oii CYLLHOCTb, K KOTOPOi NPUBSA3LIBAETCS! KOHKPETHBI KOHTPAKT — akLuio, KOTOpYo Heo6xoaymo GyaeT
nepefarb UK NoyYuTb A5 MHCTPYMEHTOB (DOHZOBO CEKLWW, TOBap — A/t UHCTPYMEHTOB TOBAPHOW CEKLMW U MHAEKC/KYpC Basto-
ThI/MHAVKATOP A/17 PacYETHbIX (hbloYepcoB. Bas3oBblil aKTVB COAEPXMT aTpubyThl, 06LLME A/1St BCEX MHCTPYMEHTOB, MPUBSI3aHHbIX K HEMY,
a MeHHO:

+ HaumMeHoBaHWe TOpProBoil CeKLUum.

. PaSH006Pa3HbIe CTaBKU KOMUCCUA 1 NPU3HaKN NCNosib30BaHNA CKasibNnMpoBaHUA Npn pacyete Komwuccuii. Ecnn ONnA akTuBa yCTaHOBJ/1EH
NpuU3HaK CKasibnnpoBaHns, TO KOMUCCUA 6epeTc;| TONbKO MO caenkam B OTKPbITUE I'IOSI/ILJ.VII7I.

» Twun nocTaskn NO KOHTpakTaMm (nogpobHee — cM. pasgen, MNMocTaska akTUBOB U 3KCNMPaLWsA OMNLMOHOB):
O MocTaBKa COOGCTBEHHO aKTUBa,

] paCLIeTHbIVI T™™Mn — no utoram 06paLIJ,eHVIF| nepevncnAalTCa TOIbKO AEHEeXHble CpeacTBa B pasmMepe pasHulbl Mexay CTOMMOCTbH
OTKPbITUA NO3NLMN U pacquHoﬁ LleHOVI akTmBea.

* Basntota f/1a pacyeta CTOMMOCTU Liara LieHsl. B HaCTOFILU,VIVI MOMEHT MOXET NPUHUMaTb 3Ha4YEeHUSA:
o RUR — cTomMMOCTb LWara LeHbl yKasblBaeTcs B py6}'IF|X 1, KaK npaBnio, He MEHAETCA B TeYeHne BCEro Cpoka ,El,el‘/JICTBI/IFI KOHTpaKTa.

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

CTOMMOCTb LUara LieHbl U3MEHSIETCA [iBa pasa B AeHb — NPU KIIMPUHTE 1 NPW NPOMEXYTOUHOM K/TMPUHTE.
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+ ®opma TOproB — ¢ 3a/10r0M WM 6e3. MNpy TOProB/e ¢ 3a/10T0M YacTb Aeno3uTa nog no3uLmio MOXHO BHOCUTbL NyTem nepegaun HKL, B
3a/10T aKUMiA 1 APYrux LeHHbIX Gymar U3 yTBEPXAEHHOro cnmcka.

Ba3zoBblii aktne HE ABAETCHA TOPIOBbIM MHCTpyMEHTOM.

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

2.2.2. dbloyepchbl
®bloYEepCHbIe KOHTPaKTbl — OCHOBHOW TVN TOPrOBbIX MHCTPYMEHTOB B cucteme SPECTRA.

®bloyepchbl NprBs3aHbl K KOHKPETHOMY 6a30BOMY akTMBY. Kaablii pblouepc MMEET YHUKaNbHble aTpubyTbl CPOYHOCTY (AaTbl MOCTaBKY),
N0Ta, Wwara LieHbl U CTOUMOCTM LUuara LeHb.

[Jatbl nocTaBkn hbIOHEPCOB B TOPrOBOI CUCTEME Ha3HAYATCS C TPEXMECAYHbIM MHTEPBa/IOM — CepefnHbl MapTa, MIoHS, CEeHTAOPS, de-
kabps (http://moex.com/a4034?show=se). [1ns kaxa0ro 6a30BOro akTnBa MOXET ObITb CO34aHO HECKO/IbKO TOPryeMbIixX obloUepcoB ¢ pas-
HbIMW JaTammn UCMOSTHEHUS.

dbloyepchl € pasHbIMKU JaTaMun UCMOTHEHNS HA O4MH U TOT Xe akTVB MOTYT BXOAWTb B TaK Ha3biBaeMblli MEXMECAYHbIN NN KasleHAapHbIN
cnpeg. B aTom cnyyae, npy pacyeTe pUCKOB YUUTLIBAETCA KOPPENSALMS LieH Ha Takme hblovepchl Mexay coboli n rapaHTuiiHoe obecneveHme
noZ No3numio, COCTOSALLYIO N3 HECKO/IbKMX (hbHUYEPCOB, BXOAALLMX B CNPeS MOXET ObiTb 3aTpe60BaHO MeHbLUE, YEM CyMMa 06ecneyeHuin
noA, Kaxayto OTAENbHYO NO3MLMIO.

®bloyepchbl KOTUPYHOTCS B MyHKTaX LieHbl. LieHa B py6sx 3a KOHTPAKT BblUMC/SAETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

, roe

* PricePoints — LeHa B NyHKTax;

* step_price — CTOMMOCTb MUHUM&JTILHOTO LUara LeHbl;

e mMin_step — MWHUMASIbHBIIA Lar LEeHbl B NyHKTaxX.

[nsa dobroyepcos ¢ BasoTON cToMMocTy wara USR, 3anonHATCS elle Tpy AONOMHUTENbHbIX NONS:
» CTOMMOCTb LUara LieHbl B UCXOAHOI BauTioTe (T.e. B gonnapax CLUA);

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

» CTOMMOCTb LWara LeHbl B py6:isx, 3advKkcMpoBaHHas Ans KNvpuHra.

Kaxablii TOProBblIii MIHCTPYMEHT MPW MOSIBNIEHUM B CUCTEME HEAOCTYNEH A5l TOProB B 6vKaiilume [0N0SHWUTEbHbIE TOProBble CECCUN
(BEYEPHIOIO 1 YTPEHHIOK), Y HAYMHAET BbITb AOCTYMHLIM /151 TOPrOB TO/IbKO B OCHOBHYHO TOProOBYHO CECCUIO (NOAPOGHEE O TOProBbIX CECCUSIX
cM. pasgen PacnucaHue TOproB v kKnvMpuHra). O JOCTYMHOCTU UHCTPYMEHTA A/151 TOPTOB/IM B OCHOBHYHO UM AOMNOSTHUTESIbHbIE TOProBble
CecCcumn MOXHO y3HaTb M3 nons signs (NpusHakm) Tabnuuel fut_sess_contents.

MHhopmMaLys 0 dibloyepcax CoepXuTcs B Tpex Tabnmnuax ToproBoro nHtepdeiica:

» Motok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnmua. CofepXuT CNMCOK KOHTPAKTOB, Ha3HA4YeHHbIX B
TOPr1 B laHHOI TOProBOii ceccuu.

* MNotok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cogepxXuT ypesaHHyo nHopMaLmio 060 Bcex boUepCHbIX KOHTpakKTax
B TOProBoli cMcTeMe, B TOM YUC/IE HETOPTyEeMbIX.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofepxut nHcopmaLmio o chbtodepcax B hopmare, He06XoAMMOM 419 3arpys-
K1 ee B K/IMEHTCKWIA Moay b pacyeTa puckoB (SpectralM).

2.2.3. ONuyunoHsbI

B HacToswmiA MOMeHT cuctema SPECTRA nogaepXxnBaeT aMepuKaHCK1e onumoHbl Ha dhbtodepchkl. ONUMOHbI MOTYT 6bITb MapXUpPyeMoro
TMNa, C yNNaToi BapuaLMOHHON MapXmn Mexay y4acTHUKaM1 TOProB Ha OCHOBAHWM PacHeTHOM LieHbl, onpeaensemMoit ABax bl B TOProByio
CEeccuio, M NPeMUanbHOro TNa, ¢ ynaaToi npemun NoANUCYNKY ONUMOHA B MOMEHT COBEPLLEHUS CAESKN.

MpU UCNONHEHU/AKCTIMPALIMM OMLMOHA, MO3MLMA NO ONUMOHY NpeBpallaeTcsi B NO3uLMI0 N0 (bloyepcy, K KOTOPOMY MPUBSA3aH AaHHbI
OMUMOH.

OnNUMOHbI TaKke Kak 1 bloYepcbl MMET pasHble JaTbl UCMOMHEHUS. B oTinumne oT dhbloyepcoB, CyLLEeCcTBYIOT "KOPOTKME" OMNUMOHbI, C
MCMOSIHEHNEM B CepeauHe bnmxaiiluero KaneHgapHoro mecaua. Mosmumm Ha KopoTKue OMuMOHbI NP UCNOMHEHUN NEPEXOAAT B NO3ULUN
Ha TpexmecsyHbIl broyepc.

[N ONUMOHOB B TOPTM HA3HAYaeTCsl HEKOTOPOe NOAMHOXECTBO CTPAKOB, KOTOPOE /IEXMT B OKPECTHOCTM TEKYLLIel pacUeTHOM LeHb! (ibio-
uepca, K KOTOPOMY NMPUBSA3aH OMLMOH, NO3TOMY, CMIMCOK OMLMOHOB, HA3HAYEHHbIX B TOPru, B 06LLEM C/lyyae Kaxaplii AeHb MOXeT 6biTb
pasHbIM.
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MHpopmMaLms 06 onuuoHax CoAepXnTcs B ABYX Tabnmuax ToproBoro UHTepdeiica:

» MNotok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnvua. CoaepXuT CMUCOK KOHTPaKTOB, Ha3HaYeHHbIX B
TOPr1 B laHHOI TOProBOii ceccuu.

* MNotok FORTS_INFO_REPL, Tabnuua options_params — COAepX1T nHdhopmaLimio 06 onumoHax B hopmare, HE06X0AMMOM AJ151 3arpy3kum
ee B K/IMEeHTCKuIA Moy b pacyeTa puckoB (SpectralM).

2.2.4. CocTaBHble€ UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noagepxunsaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKMX B3aUMOCBSA3aH-
HbIX YacTeil (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PeasIM30BbIBaTh LLUMPOKO MUCMOb3YEMYIO CTPaTervio TOProBv Ha pbiHKe, Korga
Npu BbINO/THEHUW CAEMKM NO CBA3KE Y KNMEHTa MOSBATCA NO3ULMK No ABYM v 6osee MHCTpymeHTam. B HacTosLWwmin MOMeHT B Buae
COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasleH4apHble cnpeabl Ha dbloyepcbl.

CrnncoK MMEILMUXCA B  CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nonyudTb 13  Tabnuubl fut_sess_contents noTtoka
FORTS_REFDATA_REPL, nposepsis none multileg_type. 3anucu, co 3Ha4eHWeM 3TOro Nons He pasHbIM O, ONMCLIBAIOT COCTaBHbIE WH-
CTPYMEHTBI.

[lna nonyyeHnsa cocTaBHbIX YacTell MHCTPYMeHTa crieflyeT nonb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA_REPL, B ko-
TOPOW AN1A K&XKA0ro COCTABHOTO MHCTPYMEHTa CyLLecTBYeT ABe uav 6onee 3anunceil, onvcbiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuubl multileg_dict ccbinatotea obpatHo B fut_sess_contents, T.K. COCTaBHblE YaCTU MHCTPYMEHTOB ABAAIOTCS 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cUCTeMbI. 415 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTca KOo3ahuLMeHT, Ha KOTOpbI YMHOXaeTcs
06BbEM MCXOAHON 3asBKM 415 nofyyeHus obbEmMa 3asBKM N0 COCTABHOM YacTu. 3Hak 3Toro KoadduumeHTa ykasbiBaeT Ha Hanpas/ieHue
3asBKM N0 COCTaBNAOLLEN — MOMIOXUTENbHOE 3HAYEHVE 03HAYAET, YTO cocTaBnAlLWan 6yaeT HanpasieHa B Ty e CTOPOHY, YTO U 3aABKa
1o COCTaBHOMY UHCTPYMEHTY, OTpULaTe/lbHOe — B NPOTUBOMO/IOXHYHO CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 -1 M

—>{ 1200 515 1
1201 510 -1 M

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. UpeHTudUuKauma MHCTPYMEHTOB
B cncteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHMKasIbHbIA YACNOBO NAEHTUNKATOP NHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KopoTkuii CUMBOJIbHBI KO MHCTPYMEHTA A/18 MH(DOPMALIMOHHBIX CUCTEM.
4. Tone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEeHOBaHNE MHCTPYMEHTA.
Mpumep 3. dbrovepc Ha uHaekc PTC ¢ ucnonHeHnem B gekaépe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPaKT Ha uHaekc PTC c ncnonHeHvem 15 aekabps 2010 .

3HaueHue isin_id — nepBuYHbIi YHUKaNbHbIA AEHTU(UKATOP UHCTPYMEHTA B cucTeme. Bo BCex CTPYKTypax AaHHbIX, COAEPXKALLMX CChIKY
Ha UHCTPYMEHT, UCMO/b3YEeTCs UMEHHO 3TO 3HAUYeHMe.
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Mone isin — OCHOBHOIi CUMBOJIbHBIN KOf, KOHTPaKTa. VIMEHHO 3TOT KOZ yKasblBaeTcs B KOMaHAe Ha NoCTaHOBKY 3asiBKW. FapaHTupyeTcs
YHUKA/IbHOCTb 1 HEU3MEHHOCTbL BO BPEMEHU 3HAUEHMs isin.

Mone short_isin — anbTepHaTVBHLIN CUMBOSILHbIV KOO KOHTPakKTa. Bblno BBEAEHO A1 ynpoLleHns pa6oTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
MNHhOpMareHTCTBaM.

2.3. Toproeble onepauuu

2.3.1. 3aABKU — 06LUME BO3MOXHOCTU

3asBKa — 3TO MNpuKa3 y4yacTHMKa TOPros B TOPrOBYIO CUCTEMY Ha COBEPLUEHWNE CAE/KM MOKYMKN U NPOAAKM UHCTPYMEHTA Mo Onpeaenéx-
HOI LieHe. 3asiBka MOXeT 6bITb afpecHoi nin 6esagpecHoi.

BesagpecHble 3asiBKM — 3T0 06bIYHbIV B, 3a51BOK, KOTOPbIE BCTAKOT B 04epesb ¥ BUAHbLI BCEM MO/Ib30BaTeNsIM, OHU 06513aTe/NbHO y4acTBy-
10T B @yKLMOHE 1 CBOAATCS CO BCTPEUHbIMYU 3asiBKamun. ECnv y 3as1BKv eCTb KOHTPNPeA/1I0KeHUE C LIEHOM NyyLlei nnmn paBHOM LieHe 3asBKu,
TO Takve 3asiBKv CBOAATCSI B CAE/KY C LEHON paBHOW LieHe 3asBKM B KOHTPMPEATOXEHNN. YacTb 3asBKM, KOTOpasi He CBefach B CAeSKY
0CTaeTCs B BUAE 3as1BKW, C MEHBLUUM KOIMYECTBOM MHCTPYMEHTA.

3anBku 6bIBAOT KOTUPOBOYHbIE, BCTPeYHble 1 3asBku Fill-or-Kill. KoTuposouHas 3asBka ocTaeTcs B ouepen He3aBUCKUMO OT TOro, CBeNlach
I OHa YaCTUYHO, UM He CBeNackb COBCEM. BCTpeyHas 3asBKa, eC/in OHa He CBeNnach B CAENKY, YAAIAETCA U3 CUCTEMbI NOC/E NPOBeAEHNSA
aykumoHa. Mpy YacTUYHOM CBELleHMN BCTPEYHOI 3asiBKM, HECBEAEHHAs ee yacTb Takxe yaansetcs. 3assku Fill-or-Kill — 310 BcTpeyHble
3a5BKW, KOTOPbIE NpeanonararT TOIbKO NO/IHOE UCNOMIHEHNE (CBefEHNE B CAENKY).

C TOUKM 3pEeHUsi BPEMEHM XU3HU 3asBKM NOAPA3AeNnstoTcs Ha 00blUHbIE U MHOTOAHEBHbIE. Y 0ObIUHbIX 3asiBOK AaTa UCTeUYeHUs 3asiBKU
He 3aflaHa, Takue 3asBku (HEUCMNOSHEHHBIE) "XUBYT" [0 KOHLLA TEKYyLLel TOProBoi ceccun. 15 MHOTOAHEBHbBIX 3asiBOK yKa3blBaeTcs gaTta
ncTeyeHns (avanasoH aat — [o roga). Takme 3asBKM aBTOMaTUUECKU NePeBbLICTABASAIOTCA B C/IeAyOLLY0 TOProBY CECCUto, Nosyyas npu
3TOM HOBBbI HOMEP U CCbIIKY HA HOMEp caMoii NepBOVi BbICTABMEHHOW 3asiBKU. [pu NepeBbICTaBNEHNN AeNalTCsA NPOBEPKM Ha Halmume
MHCTPYMEHTA, K/IMEHTA, AOCTATOMHOCTU CPEACTB. 3asBKM C UCTEKLLEW AATO aBTOMATUYECKM CHUMAIOTCSA NOC/e 3aBepLUEHUs BEYepHel
ceccum (ecnm oHa ecTb B 3TOT AEHb).

[ns Hyx[, pa3paboTurKoB B 3asiBKaxX NpefyCMOTPEHbI [iBa AOMNOMHUTENbHbIX aTpubyTa:

* none comment — cTpoka B 20 CMMBO/OB;

* none ext_id — yeTbipexbaliToBoe 4YMcno, Kyaa npeanonaraeTcs BCTaBAAaTb MAEHTUMKATOP 3asBKM B N0/Ib30BATE/NLCKON cucTeme.
MpumeyaHune: YHUKaNIbHOCTb 3HA4YEHWI [OMOSTHUTENbHBLIX aTpUbyTOB 3asBKM TOProeoit cuctemoii SPECTRA He aHanmsmpyeTcs.
MHdhopmanms o 3asBkax cogepxutcs B Tabnmuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 MCTOpPUS M3MEHEHW 3asBOK, Ha KaXA0e U3MEeHeHue 3asBKM [06aBnseTca oTgenbHas 3anncb. B Ttabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums Tosibko no “cBomM" 3asiBkam. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
erca:

* [1na norvHa KNneHTa — 3TO 3asiBKM TONbKO 3TOMO K/IMEeHTa.

» [nsa norvHa b® nam P® — 310 BCce 3asBKM KIMEHTOB 3Tol B® nnun P.

JaHHble N0 CBOUM 3asBKaM pacKpbIBAOTCA NOIHOCTLIO, BK/HOYas C]'Iy)KeﬁHbIe 1 Nonb3oBaTesibCkme nons.

Mpu xxenaHny nonb3oBaresib MOXET NoANMcaTbLCA Ha NosyyeHune Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B aTOM cny4yae OH
6yaeT nonyyaTtb BCH NCTOPUIO N3MEHEHUIH N0 BCEM 3asiBKaM B CUCTEME B aHOHVMHOM Bue.

B03MOXHbI cefytoLive onepauymn Hag 3asaBkamu:

» [lo6aBneHve 3asBKu.

* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

» NMepepsnxka 3anskn (onepauns MoveOrder). Mepefsukka 3asBKM peanv3oBaHa Kak napa onepauuini — yaasieHvne cTtapoli 3asBku 1

fobaeneHne HOBOW 3asBKM (C HOBbIM HOMepoMm). COOTBETCTBEHHO MO/b30BATE/I0 B OTBETHOM COOOLLEHNM Ha onepaumio MoveOrder
BCerja Bo3BpallaeTca Homep HOBOW 3aaBku. Onepaunn MoveOrder B Tabnuue orders_|log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anvcy — yaaneHve n gobasneHve.
OpHoit onepauyeit MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTh [ABe 3asBku (MONE3HO A/19 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napameTtpos (order_id1, order_id2) ans asyx 3asBokK. [1py aTOM cam MeTo/ ABNSETCA YHUBEPCA/IbHbIM
— eCc/n [BUraeTcs ogHa 3asBka, 3ano/HATCA napameTpbl TobKo Ans order_idl.

» MaccoBoe ygasneHvie CBOVX 3asBOK N0 3afaHHbIM M0/1b30BaTesIeM YC10BUAM. B KauecTse ycnoBuii MOTyT 6bITb 3a4aHbl:

o HanpasneHve onepauum — Nokynka, Npojaxa.

o Tun 3asBKM — agpecHasi, 6esagpecHas.

o Kopg kiveHTa.
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o Kog, 6a30B0ro aktuBa.
o ext_id — ngeHTudrKaTop 3as8BKM B NONb30BATENLCKOV CUCTEME.
o Kopf VHCTpyMeHTa.

o 'pynna MHCTPYMEHTOB — (PbHOUYEPChI, ONLUOHBI, COCTABHbIE UHCTPYMEHTbI.

2.3.2. AapecHble 3asBKU

AfpecHas 3aaBKa — 3TO 3asBKa, agpecoBaHHass KOHKPETHOMY Mnosib3oBartento. Mo cpaBHeEHUIO C 6e3a,£l,peCHblMVI 3TN 3aABKN NMEKT HEKO-
TOpble orpaHn4YeHna B BOSMOXHOCTU ynpaBeHnsa 3asdBKkaMmu 1 B Bbl60pe KOHTpareHTa:

 BbicTaBneHne afipecHoi 3asiBKM BO3MOXHO TOJIbKO OT SlorMHa GPOKEPCKON hrpMbl. Mpu BLICTABNEHWM aAPECHOI 3asiBKM B KauecTse
KOHTpareHTa MOXHO YKas3aTb TO/IbKO GPOKEPCKYHD hUpMYy.

« [ns onpefeneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi kog PTC komnaHum-koHTpareHTa (none broker_to). He Bce 6pokepckue thupMbl
MMEIOT TaKoii Kofl, COOTBETCTBEHHO, 3TVM (PUPMaM Heslb3sl BbICTABUTL afpEeCcHYH 3asiBKy.

 [ns agpecHbix 3asiBOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TO/TbKO BPYUHYHO YA/UTb U BbICTABUTH HOBYIO 3asiBKY.

» AApecHbIe 3asIBKM CBOAATCS B CAE/KY MPY YC/IOBUM TOYHOTO COBMAAEHWSI B HUX LEHbI 3as1BKW, U 3HAYEHWSI Nonis match_ref B 3asiBkax.
B03MOXHO YacTWYHOE CBEAEHME afIPECHBIX 3asIBOK.

2.3.3. Coenku

Cpenku B TOProBoii CUCTEME 3aK/io4atoTCs Noc/ie NOCTaHOBKYM 3as1BOK B C/lyyae, ec/v LieHa B 3asiBKe OfIHOT0 Hanpas/ieHUst Mo UHCTPYMEHTY
YOOBNETBOPSET LieHe 3asBKM APYroro Hanpas/ieHWsi Mo TOMY Xe UHCTPYMEHTY. LleHoli caenkn cunTaeTcs LeHa 3asBKv, BbICTaBMEHHOW
paHbLue. Caenku 6biBatoT afpecHble 1 6e3agpecHble. MHorve aTpubyTbl CAEMOK 3KBUBAIEHTHbI aTpubyTam 3asBok. CAenkv He N3MeHSTCS
1 He yfansTcs U3 CUCTEMBI.

MHbopmaLmsi o cCo6CTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. [laHHble
B Tabnmuax npefcrasneHbl B OTUILTPOBAHHOM BUAE: MO/b30BaTeNb BUAUT NPUBATHYIO MH(OPMALMIO TOMbKO MO CBOEN 4acTu cAenku
(nokynatens nnv npogasua). Ecnv nonb3osartenem ssnsetca 6® nnn PO 1 caenka coseplueHa ee kMeHTamu, To Nofb3osartesb BUAUT
npuBaTHyto nHopmaumio no obenm yacTam caenkun. MHopmaums 060 Bcex caenkax B cUCTeMe pasfaeTcs BCeM Nob30BaTeNsam B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeacras/ieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOPrOBbIX CAENOK B TabNMLaxX CAENOK COAePXaTcs AOMNOMHNUTENbHbIE 3anUCK, KOTOpbIE B OPUANYECKOM CMbIC/E caenKamu
He SIBNISILOTCA, HO OTPaXatoT HEKOTOPbIE onepaLuy B CUCTEME, MEHSIIOLLME NO3NLMK yYaCTHUKA. [laHHbIe CAEKV Ha3bIBAOTCS TEXHUYECKUMMU.
OTANYNTbL TOProBbIE CAEMKM OT TEXHUUYECKMX MOXHO NO 3Ha4YeHM0 noneii xstatus_sell n xstatus_buy Ta6nuy user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unn no npusHaky nosystem B Tabnumuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
— CM. pasgen Tunbl cAenokK, opmMrpyemMble NPU UCMOMHEHUN Y NCTEYEHUN (PbIOYEPCOB M OMLMOHOB).

2.3.4. OCOGEHHOCT!N TOProB/N CBA3KaMu

Toprosas cuctema SPECTRA nogaepxvBaeT COCTaBHble MHCTPYMEHTbI (CBA3KM) — MHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKUX B3au-
MOCBS13aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PEA/IM30BbIBATb LUMPOKO UCMOMb3yEMYO CTPaTErio TOProB/IN Ha PbIHKE,
Korga npu BbINOMHEHWUN CAENKWN MO CBSA3KE Y KNMeHTa NOABASTCA NO3ULMKN Mo ABYM Wan 60nee MHCTpyMeHTam. B HacToALWmMA MOMEHT B
BWAE COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasleHaapHble crpeabl Ha (obloyvepcsl.

OCHOBHble 0CO6EeHHOCTH TOPros/InN CBA3KaMu:

 [NopagoK COPTUPOBKM LieH B CTakaHax MOXET 6bITb pasnnyHbIM (MPSMOIA Uy obpaTHbIi).

Mpu BLICTAB/IEHWN 3a51BKM MO CBA3KE Y KIMEHTA BO3HMKAIOT 06A3aTeNbCTBa No ABYM UK 60/1ee aToMapHbIM MHCTPYMEHTaM, Criefosa-
TeslbHO, pacyeT o6ecneyeHr st Nog Takyo No3uumio 6yAeT NPOU3BOANTLCS COOTBETCTBYIOLLMM 06pa30M.

[Nns cBA30K HEBO3MOXHA OnepaLs NepesBKKA 3asiBOK.

2.3.5. Aiic6epr-3asBKu

HaunHas c Bepcumn 6.5 B cucteme SPECTRA noagepxuBatoTcs alicbepr-3asBku. Alicbepr-3asiBka - 3T0 pasHOBUAHOCTb KOTMPOBOYHONA
3asBKK, Y KOTOPOV onpeeneHHasn YacTb 06bema CKpbiTa OT pbiHKa (T.€. B CTakaHe), YUTOObl MHUMW3MPOBATL B/IMSIHWE HA PbIHOYHYIO LieHY
KPYMHbIX OTHOCUTESIbHO pbiHKa 3asBOK. Aic6epr-3asBkin NOABAAIOTCA B CTakaHe nopuysamMu (Buammas Yactb). Koraa Buavnmas yacTb 3asiBKu
MOMIHOCTLIO CBOAMUTCA B CAESKW, TOraa “"BCM/bIBAET" ovepegHas nopums. Tak MOXET MOBTOPATLCA [0 TeX Mop, Nnoka BCA CKpbITas YacTb
3a0BkKM He BydeT ncuepnaHa.

OcHOBHble 0CO6eHHOCTU aicbepr-3asBok:

* Alic6epr-3asiBk/ MOTyT GbITb TONIbKO 6e3a4pecHbiMU. C TOUKM 3PEHNsI BPEMEHU XM3HU aiicGepr-3asiBKu MOryT GbiTb 06bIYHLIMU U MHO-
roAHEBHbIMU.

* Mpw go6aBneHun aicbepr-3asBky B Heli 4OMOMHATENBHO YKa3biBalOTCA NapaMeTpbl 415 pacyeta pasmepa BCnsblBaroLlei yacTu. Bennbl-
BatLLlas yacTb COCTOUT M3 MOCTOSIHHOW cocTasnstLlei (disclose_const_amount) n ciyyaiHbiM 06pa3oM paccunTbiBaemoin HagoaBKu.
3HaueHve HagbaBku - 3TO ClyyaliHas BenuMyvMHa C paBHOMEPHBLIM pacnpedeneHnem v3 gmanasoHa [-Round(disclose_const_amount *
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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 ykasblBaloTCcs ABa napameTpa:

o disclose_const_amount - 06bem NOCTOSHHOI BCM/bIBaKOLLE YacTu. [aHHblii napameTp He MOXeT ObiTb 60/bLie 06bema Bcero aiic-
6epra, N MeHbLLE HEKOTO MUHUMAaSILHOTO 3HAYEHWs1, ONpeaensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa U TuMna MHCTPyMeHTa (3Have-
HMSA Ny6/IVKYHOTCS Ha caiite 6rpxu).

o variance_amount - BENIMYMHA C/lyYaiiHOro OTKIOHEHMsT 06bEMA BCM/IbIBAKOLLEN YacTu alicGepr-3asBku (ONLMOHAIbHO). 3HAUEHME na-
pameTpa TaKkKe OrpaHUYeHO CHU3Y HyneM, CBEpXY - YMC/IOM, Ny6MKyeMbIM Ha caiiTe. Mo yMonyaHuio napameTp He 3afaH.

Bce ykasblBaeMble napameTpbl MOryT NMPUHUMATb TOMBKO Liesible U NOMOXUTESIbHbI 3HAYEHNS.
» [apaHTUiiHOE 06ecneyeHne Npy fo6aBNeHNn 3asiBKM 6/10KMPYETCS Nog BeECb 06bEM aiichepr-3asiBku.
* Mpwn N3MEHEHNMN BbICTABNEHHOI aiic6epr-3asaBKM MEHSITLCS MOXET TO/bKO LieHa, 06beM He JOCTYNEeH AN U3MEHeHUs.
* Mpw yganeHnm nnm n3MeHeHnn aiicbepr-3asBku yaanseTcs U MeHsIETCA BCA alicGepr-3asiBka Lie/IMKOM, BK/I0Yas BUAVMYHO YacTb.

» B Tabnuuax cBoux 3asiBOK U CAENOK alicbepr-3asiBK1 U cAesKU Mo HAM B NoNsx xstatus v xstatus_sell / xstatus_buy nomeuatotcsa cneym-
abHbIM Npr3Hakom "eiceberg” (0x800000000000).

2.3.5.1. Aiic6epr-3asaBK1 B MH(POPMALMOHHbIX NOTOKaX CUCTEMbI
Aiicbepr obpasyeT fBa npeacTaB/eHns 3asBku: Ny6/MyHoe - 3TO BUAMMAs YacTb alicbepr-3asiBku, U NpuBaTHOe - BCA aicbepr-3asBka

Le/IMKoM, BK/ItoHas BUAYMYH0 YacTb. COOTBETCTBEHHO, B TabnMLax CBOMX 3a8BOK U CAEMOK NpeAycMOTpeHbl ABa Habopa noneli (ID 3asBky,
KONNYeCTBO B Onepauumn, ocTaTok, AeicTBre 1 ap.):

1. My6nnyHbIe faHHbIe TPaHCANPYHOTCA B NOMsAX ¢ npedukcom “"public_":
» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Bugnmoii yactu alicbepr-3asBku.
o public_amount - KonnuecTBo KOHTPaKTOB B OMepaLyn ¢ BUAMMOI YacTbio alicbepr-3asBKu.
o public_amount_rest - OcTaBLueecs KOIMYECTBO KOHTPaKTOB B BUAMMOL YacTu ancbepr-3asBKu.
o public_action - [ielicTBue c BUAMMOI YacTbio aiicbepr-3asBKu.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactu alicbepr-3asBku nokynatensi.
o public_order_id_sell - Homep Brgumoii Yactu aiicbepr-3asiBku npogasLia.
2. MpuBaTHble AaHHbIe TPaHCAMPYOTCA B NONAsX ¢ npedhmkcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - MiaeHTUMKaLMOHHbI HOMEp BCell aicbepr-3asBKu.
o private_amount - KofiM4ecTBO KOHTPAKTOB B ONepaLym co Bceli ancbepr-3asaBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPaKTOB BO BCeil aiicbepr-3asBke.
o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asBku.
» Tabnuupl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTudmkaTtop Bceit alicbepr-3asBku nokynatens.
o private_order_id_sell - aeHTuchukaTop BCeii aiicbepr-3asBku npogasLa.

BHumaHume! B cyLiecTByHOLMX NONSAX TabnuL, CBOUX 3asBOK 1 caenok: id_ord, xamount, xamount_rest, action, id_ord_buy v id_ord_sell
- ANs aiicbeproB Takke TPaHCMPYOTCA AaHHbIe MO BCeil aiicbepr-3asBke.

Hwxe npvBefeH Npumep 3anucu B NOTOKE BbICTaB/IEHUSI U MaT4uHra aicoepr-3asBku ¢ amount=1000 1 BMAMMOIA YacTbio, paBHoli 100
(6e3 chunbrpaumn):

public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private_ | private_ |private_| comment
order_id| amount |amount_| action code |order_id | amount |amount_| action
rest rest
101 100 100 1 312 (2019-01-11f 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58
102 1 1 1 312 [2019-01-11| 1 | PJ99888 102 1 1 1 Add standard
14:56:58 Order
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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

103 250 250 1 310 [2019-01-11| 2 |FS01020 103 250 250 1 Add standard
16:58:58 Order

101 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 900 2 Match Iceberg
16:58:58

103 100 150 2 310 |2019-01-11| 2 |FS01020 103 100 150 2 Match
16:58:58 standard Order

102 1 0 2 312 |2019-01-11| 1 | PJ99888 102 1 0 2 Match
16:58:58 standard Order

103 1 149 2 310 (2019-01-11| 2 FS01020 103 1 149 2 Match
16:58:58 standard Order

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 |2019-01-11| 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

MosicHeHWsI K Tabnnue:

KnneHt ODO01123 BbicTaBnsieT alicbepr-saseky o6bemom 1000 u Bugumon uactbto 100. B cuctemy pobasnsercs 3ass-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 n BuAMMOI 4YacCTbio
public_amount=100.

[anee knneHTbl PJ99888 1 FS01020 nocnefoBaTenbHO A06ABASIOT B CUCTEMY CBOM O6bIYHbIE 3a5BKW, NpUYeM 3asBka knneHta FS01020
- 3TO 3as1BKa BCTPEYHOr0 Harnpas/ieHus, yA0BNETBOPAIOLLAsA NO LEHE ABYM NMpeblayLLum 3asaBKaM.

Mpoucxogut ceefeHne BUAMMOIA YacTu aiicbepra (private_action=2) c 3asiBKoii BCTpEYHOro HanpasneHus knneHta FS01020, pasmep
ocTaBLuerocs alicbepra private_amount_rest=900.

[anee cBoasTcs 06bIYHbIE 3aABKM KNneHToB PJ99888 n FS01020.

BcnnbiBaeT cnepytoLwas nopuums aincbepr-3assku (private_action=3), kotopas TyT e cBoauTcs (private_action=2) ¢ ocTtaBLUelics YacTbio
3asBkuM knveHTa FS01020, pasmep ocTaBLuerocs aicéepra private_amount_rest=800.

BcnnbiTe ouepegHoii nopuum aiicbepra (private_action=3) 1 cBegeHue ee ¢ octaTkamu 3asBku knneHTa FS01020, pasmep ocTaBLUuerocs
aiicbepra private_amount_rest=751.

[Lanee knueHT OD01123 cHan aiicbepr.

O6patnTe BHMaHWe, YTO NpuW BCM/IbITUM OYepeaHO nopuumn aricbepra, ero BuayMas yactb nmeeT Homep (public_order_id), oTnyHbIi
oT ugeHTudukaropa camoli aicbepr-sasasku (private_order_id).

L1151 06bIYHBIX 3a5IBOK NPUBATHBIE W NMYG/IMYHBIE MOJIS 3aNO0/HAIOTCH OAMHAKOBLIMU 3HAUEHUSMI U COAEPXaT NPUBbIYHbIE ID, KONMYECTBO B
orepawum, OCTaToK 1 Kog, onepauuu no 3aseke. MancTpaums 3anoHeHus noseii 4as npumepa, NpuBeLeHHOro 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
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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
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 aHOHVMMHbIX MOTOKaX 3asABOK 1 CAEMNOK NPUCYTCTBYIOT TOMIbKO MyG/NYHbIE MOAA, TaM BCErga TOMbKO BUAMMAsA YacTb aincbepros.
BHumaHue! O6patyaem BHUMaHMe, YTo cTapble nons id_ord, xamount, xamount_rest, action, id_ord_buy v id_ord_sell octaBneHbl B noto-

Kax CBOMX 3asIBOK U CLEMOK A/1si COXpaHeHWsl 06paTHOW COBMECTUMOCTH, U Yepe3 ABa penusa 6yayT yaaneHsl. B aHOHUMHbIX NOTOKaxX 3Ty
e NoJisi 3aMeHeHbl Ha BapuaHT ¢ npedkcom "public_" yxe B Bepcun 6.5 6e3 coxpaHeHUst 06paTHoii COBMECTUMOCTY.

2.3.5.2. Onepauun Hap, alic6epr-sasaBKkamu
Bo3MOXHbI cnegytoLive onepauumn Hag aincepr-3asBkamm
» [o6aBneHne 3asBku (komaHaa IcebergAddOrder).
* YpaneHue 3asBku (komaHga IcebergDelOrder). KomaHaa MoxeT oTpabatbiBaTh Kak o public_order_id, Tak u no private_order_id.
* l13meHeHue 3asBkM (komaHaa IcebergMoveOrder). KomaHaa MoxeT oTpabatkiBaTh Kak no public_order_id, Tak u no private_order_id.
BHumaHue! KomaHgb! IcebergMoveOrder u IcebergDelOrder no public_order_id 6yayT paéotaTtb TO/bKO, €C/M BUAUMAsA YacTb C Takum
HOMEpPOM elle ecTb B cUCTeMe (He 6blna cBefeHa), B NPOTUBHOM cryyae GyaeT BO3BpalleHa owmbka 06 OTCYTCTBUW 3aiBKV C TakuM
HoMepoM. [oToMy pekomeHAyem paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

2.3.5.3. CmeHa naeHTU(huKaTopoB 3asiBOK Npu onepauusax Hap aicéepr-sasaBKoi
Mpw BbICTaBNEHUN alicGepr-3asBKku y Hee naeHTUudmkaTop Bugumoit yactu (public_order_id) n Bceit aiic6epr-3asnBku (private_order_id) co-
Bnagaet. Mpwy BCN/bITUM HOBOI YacTy eli NpucBanBaeTCcs HOBbIM naeHTudmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku

He MeHsieTcsl. Mpu n3MeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTaB/ISETCS HOBBIN private_order_id.

[ina mHorogHeBHbIX (GTD) alicbepr-3asiBok Npy NepeBbICTaBeHUN B BEYEPHUIA KNIMPUHT BbICTaBNSAETCA HOBasA aiicbepr-3asiBka C HOBbIM
private_order_id, y KOTOpoii B ka4ecTBe ucxogHoii 3asBku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3asBku.

MprMep M3MEHeHWst MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Hag aiic6epr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private action id_ordl
[Lo6aBneHve 100 1 100 1
CsefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MNepesbicTaBneHve B BK 1106 1 1106 1 100
Mepensuxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus1 K TabnuLe:

» Do6aBneHue - fobaBnseTcs aiicbepr-3asBka (private_action=1) ¢ uaeHTudmkaTopom private_order_id=100 1 HOMEpPOM BUAUMOIA YacTn
public_order_id=100.

« CBefeHue B cAeNKy - CBEAeHVe BUAMMOI yacTu alic6epra (private_action=2) ¢ 3asBKOii BCTPEYHOTO HanpasneHus.

* BcnnbiTne HOBOW 4acTn - npyu BCM/bITUM HOBOW 4actu (private_action=3) el npuceBavBaeTCA HOBbI WUAEHTUMKATOP
public_order_id=105, ngeHTndmkaTop Bceit aiicbepr-3asBkm He MEHSIETCS.

* MNepeBbicTaBneHne B BK - npu nepesbICTaBfeH B BEHEPHWUI KNVPYHT BbICTaBNseTCA HoBas aiicbepr-sasska (private_action=1) c
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxogHoii 3assku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
aiicbepr-3asBku.

» MepepBxka (Move) - Npy nepeaBuxKe aicbepr-3asiBkvM NPONCXOAMT yaaneHne ctapoli 3asBku (private_action=0) n fob6aeneHne HoBo
(private_action=1) ¢ HoBbIM private_order_id=1200.
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3HaueHus "public_action™:

* 0 - 3aaBKa yganeHa

» 1 - 3asBka gobasneHa

» 2 - 3asBKa cBefieHa B cAenky
3HaueHus "private_action":

¢ 0 - 3anBka yganeHa

» 1 - 3asBka fgobasneHa

* 2 - 3anBKa cBefieHa B caenky

3 - BcnbiTve HOBOW BMAMMOW Yactu

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onumMoHoB

2.4.1. NocTtaBka no pbrouepcam

B paspese noctaBku (obloUePChbl GbIBAKOT TPEX TUMOB:

» PacueTHble thbtoyepchl (hblovepcbl HA MHAMKATOPbI) — MO UTOramM 06paLLeHUs MEPEUNCIAIOTCSA TONbKO AeHeXHble CpefcTBa B pasmepe
pasHuLbl MeXAY CTOMMOCTbIO OTKPbITUS NO3MLUM 1 TeKyLLEen pacHETHOM LeHOW akTuBa. MocTaBka ohopmaseTcs TEXHNYECKON CAenkom
3aKpbITUS NO3ULMK, KOTOpasi B Tabnuue cAenok moMmeyaeTcs cneymasibHbiM NpU3HakoM B nonsx xstatus_sell n xstatus_buy (nogpo6Hee
— cM. pasgen Tvnbl caenok, opMmpyemble Npu UCNOMHEHUN N UCTEYEHUN (PbIOYEPCOB 1 OMLUMOHOB).

» ToBapHble (hboUepChl (PbHOYEPCHI HA peasibHble akTVBbl) — MO UTOram obpaLleHns NepeduncnsoTcs CO6CTBEHHO akTVBbl U AEeHEXHble
cpeacTBa. MocTaBka 0POPMIISIETCS TEXHUUYECKOIN CAENKOWN 3aKpbITUA NO3ULMKM, KOTopasi B TabnuLe CAENOK NOMeYaeTcs cneumasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.

* ®bloyepcbl Ha akuuM — Npu NocTaBke NO3uLUMA Mo blouepcy nNpeBpalLaeTcs B NO3ULMI0 Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBckoi 6upxu. MocTaBka 0DOPMISETCA TEXHNYECKON CAENKONM 3aKPbITUA NO3NLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITASA NO3K-
Lun Ha pblHKe T+. Caenka 3aKkpbiTUsA No3uLMK Ha CPOYHOM pbiHKE B Tabnuvue cAenok nomevyaeTcs cneuuasibHbIM NPU3HAKoOM B MOSAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUSA NO3ULMKN Ha pbiHke T+ co3gaétcs B cucteme ASTS hoHAOBOroO pbiHKa. bonee nogpo6bHo
cM. nofpasgen "Peanusaunsa noctaBkm hboYEPCHBLIX KOHTPAKTOB CPOYHOIO pPblHKA Ha DOHAOBOM PbIHKE (pexum T+2)".

2.4.1.1. Peannsayus NnoctaBKu (pbHOYEPCHBbIX KOHTPAKTOB CPOYHOIO pPbiHKA Ha (pOHA0BOM pbliHKe (pexum T+2)

VcnonHeHne Bcex NOCTaBOYHbLIX (PbIOYEPCHBIX KOHTPAKTOB NPOU3BOAMTCA MYTEM aBTOMaTUYECKOro 3ak/loyeHnsa caenok T+2 B cektope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupwuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii (onpMoii, KoTopast XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 Y4YacTHUKA,
3aKpennseTcs Kog thMpMbl ¥ TOProBO-K/IMPUHIOBBIV CHET (Aanee — TKC), 3apernctpmpoBaHHble B TOProBo-k/IMPUHIOBO cucteme groHA0-
BOrO pbliHKa (ganee — ASTS ®P), ¢ ykazaHMeM KOTOPOro A0/MKHbI ObITb 3aK/I04eHbl CAENKN T+2 B LIeNIAX NCNOSTHEHUs 06a3aTeNbCTB No
hbloYepCHBIM KOHTPakTaM. 3a K/IMEeHTCKM pasfesiom pernctpa yyeta nosuuuii MoXeT ObiTb 3aKpennéH otgenbHblii TKC 1 Kof, knveHTa,
3aperncTpmpoBaHHoro B ASTS ®P.

3apaHee no 3asBneHnto YuactHrka pernctpupytotrcs B SPECTRA Tpu TKC ®P (T.H. "niobumblie” TKC): oavH Ans yuyeta co6CTBEHHbIX 0651-
3aTenbCTB, OAUH A5 yueTa 0653aTeNbCTB KMEHTOB, OAVH A1 yyeTa obsAsarenscTts AY. "/llob6umblie” TKC npukpennstotces kK b® cootseT-
CTBYIOLLLETO TUMa rno yMO/IHaHUto.

Cpenkn T+2 3akntovatotca B ASTS OP Ha otaensHoM pexume ToproB (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHVUKOM TOProB q)OHAO0BOrO pbiHKa. HMKakoro A0NoMHUTEIbHOTO NOATBEPXAEHMS OT yYacTHVKa TOProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/o4eHa No NpuyMHe OTCYTCTBUSA UM HEBEPHbIX PEKBU3UTOB NpuBA3kM K chupme n TKC,
YuactHukom go 15:00 MCK TekyLiero AHS AO/MKEH ObiTh 3aKpenséH 3a COOTBETCTBYHOLLEl 6pokepckoii oupmoli aeictayrowmii TKC OP.
Ecnvn go 15:00 MCK YuacTHuK He 3akpennsieT geictayrowmii TKC, To B 15:00 MCK caenkun T+2 6yayT 3ak/oueHbl ¢ ykasaHuem "niobumoro”
TKC cooTBeTcTBYHOLWEro TMna (COBCTBEHHBIV, KNneHTCcknid, [1Y). Ecnn caenkn T+2 He MoryT 6bITb 3ak/lo4eHbl C ykasaHnem "nobnmoro”
TKC (OH Takke He ykasaH Wan yKasaH HeBEepHO), TO 06513aTeNbCTBa yYaCcTHUKA KIMPUHIa No nocTaBke Mo dibloyepcy Ha akuumu B Yactu
no3vuuii AaHHon B® cumTatoTcs HEBbINOMIHEHHbIMU, U B3MMaeTcs WwTpad B pasmepe MO no HEMCMNOMHEHHBIM dblodepcam.

Mocne 3ak/oyueHns cAenok NocTaBky No akuusam B cucteme (OOHL0BOIO PbIHKA, B C/lyvae [A0CTaTO4HOCTU 06ecrneyeHns nog COBOKYMHYO
no3uumio Ha pbiHke T+2, chbloyepcHas nosuums B cucteme SPECTRA 3akpbiBaeTcs, u obecneveHune nog Ty nosuumio ocsoboxgaetcs. B
Cny4ae HeoCTaTOYHOCTM 06ecrneyeHns Nog COBOKYMHYO MO3ULMIO Ha PbiHKe T+2, hblouepcHas no3uumsa n obecrnedeHmne nog Heé octarotcs
3a6n0knpoBaHHbIMK B ccteMe SPECTRA [0 MOMEHTa UCMNOSTHEHNA MapXXUHa/IbHOTO Tpe6oBaHNA Ha pbiHke T+2.

Mocne ncnonHeHus bioYEPCOB Ha akLMU TEXHUYECKME CAEMKN 3aKpbITUS NO3ULMIA NO hbloyepcaM Ha akuum TpaHcmpyloTesa B Tabnuue
caenok. insa aTux caenok B nonsax xstatus_sell n xstatus_buy 6yayT BbicTas/eHbl 3Ha4eHuns "Chenka ncnonHeHus gtovepca” (nogpobHee
— cM. pasgen Tunbl caenok, opMupyemble NPu UCNOMHEHUN U UCTEYEHNMN (hbHOUYEePCOB 1 OMLMOHOB). TEXHUYECKME CAENKM, 3aKpblBatoLLme
(hbHOYEPCHYIO NO3KLMI0, BYAYT Takke 0ToGpaxaTbCs B 0TUETax CpoUHOro poiHka f04.csv u fut_deal.csv B feHb Ux hopMUPOBaHUS.

Bonee nNogpo6Hy0 MHOpMAaLMIO N0 MEXaHW3MY peanu3alyy NOCTaBKY Bbl MOXeTe HaliTu Ha caiite — http://moex.com/s1262
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2.4.2. kcnupauyusa onynoHoB

B HacTosiwmii MoMeHT ccTema SPECTRA noagepkvBaeT aMepyKaHCKue OnuyoHbl Ha dblodepchl. Mpur akcnvpaLmy onuyoHa nos3uuysi no
OMNUVOHY MpeBpaLLiaeTcsi B NO3MLMIO MO (ObIOYEPCY C LieHOM, paBHOI CTpaiiky 3KCMMPUPYEMOro ONLyOHA. SKCMMPaLMs OMLMOHOB OCyLLe-
CTB/ISIETCS B K/IMPUHTOBYHO CECCHI0. TEXHUYECKM IKCMMPaLUs 0tDOPMIISIETCS CAEMKO 3aKPbITUS MO3ULMN MO OMLMOHY U CAE/KO OTKPbITUS
no3vLum No hbloyepcy, KOTopble B TabiLe CAEM0K MOMeYatoTCs cneLasbHbIM MPU3HAKOM B Nnosisix xstatus_sell v xstatus_buy (nogpo6Hee
cM. pasgen Tunbl cAenoK, (QopMUPYEMbIE MPU UCTOMHEHWW Y UCTEUYEHUN (hbIOYEPCOB U OMLMOHOB).

2.4.2.1. JocpoyHO€E NCNOJ/THEHME N aBTOIKCNUpauus
3Kcnupaymsa ornuMoHOB BO3MOXHA B [IBYX peXxumax:

» [ocpouHas, BbiNoHAEMas No 3asBKe yyacTHuKa. [okynaTenb MOXET B 110601/ MOMEHT NpeAbsBUTL NpoAasLy TpebosaHve 06 ncnonHe-
HWM ONUMOHA, NocNaB C CUCTEMY 3asiBKy 06 akcnupauum (nogpobHee cm. pasgen Metog OptChangeExpiration — 3asiBku Ha akcnvpawuio
OMUMOHOB). 3asBK/ Ha 3KCNMpaLmMio CobMpatoTca B TEUEHME BCEli TOProBOW CECCUM, HO UCNOMHAKTCA ABa pasa B fieHb — B NMPOMEeXy-
TOUHbIV K/TMPUHT Y B BEYEPHWIA KNIVIPYIHT.

+ ABTOMaTMyeckas, B ieHb 3aBepLUEeHVs 06paLleHus onumoHa. B nocneaHnii aeHb o6palleHns onumoHbl, Haxoaaiwmecs "B feHbrax” (kon-
Nbl, CTpalik KOTOPbIX CTPOrO MeHbLLE pacyeTHOl LieHbI (hbtouepca, U NyThl, CTpaiik KOTOPbIX CTPOro 60s1bLUe pacyeTHON LieHbl hbloyepca),
SKCMMPUPYIOTCA aBTOMAaTUYECKN.

[ns onumoHoB "Ha AeHbrax” (KoM/bl 1 NyTbl, CTPAK KOTOPbIX CTPOTO PaBEH LieHe UCMOMHEHUA dbloyepca) aBTOMAaTUYEeCKOe UCMNOMHEHNe
OCYLLECTBASIETCA AN NOMOBUHbI OTKPbLITON OMUMOHHOW NO3MLMK C AaHHbIM CTpaiikoM. Eciv BenmunHa OTKPbITOM No3vummn ABnsetcs
HEUYETHBLIM YNC/IOM, TO NPU PacyéTe BENNYUHbBI UCNIOMHAEMON NO3ULMKN 4151 KONIOB NPUMEHSIETCS okpyrieHune Beepx (0.5=1), ans nyTtos
— okpyrneHwve BHu3 (0.5=0).

ABTOMaTMUeCKas aKCnMpaLys MOXET OCYLLECTBAATLCS KaK B MPOMEXYTOUHbIN, Tak U B BEUEPHUIA KIUPWHT (3aaeTcs Ha YPOBHE OnLm-
OHHOI cepun).

B TOproBoii crcTemMe ecTb BO3MOXHOCTb OTKa3aTbCA OT aBTOMATMUECKOol aKCnMpauumn — 4f1s 3Toro B CYLLECTBYHOLLEA KoMaHae "3asBKu
Ha akcnupauuio onuuoHoB" (OptChangeExpiration, none amount) HEO6X0AMMO BBECTM KOMIMYECTBO KOHTPAKTOB, SKCMMUPALMs KOTOPbIX
HeXenaTenbHa, Kak oTpuLaTesibHoe (CO 3HAKOM MUHYC).

2.4.2.2. PacueT OMNUUOHHbIX PUCKOB nepes akcnupauueii

CyLLEeCTBYIOLLMIA anNropuTM pacyeta o6ecneyeHus nepes akcnmpaumeli MoXeT co3aaBaTtb pe3kuii ckauyok o6ecneyeHuns y KMeHToB. [Ans
60/1ee rMGKoro ynpasneHus anropuTMoM B TOProBoii CUCTEME BBOAATCS [OMO/THATE/bHbIE NAapaMeTpbl, KOTOPbIE NO3BOIAT GPOKepY camo-
CTOSITENbHO 3a/1aBaTb aNTOPUTM pacyeTa 06ecneyeHunst NPU AKCNMpaLmMm no ero KMeHTaMm.

MapameTpbl cLeHapus aKcnupauum:

+ exp_clearings_bf - gaHHbIii napametp yctaHaBnueaetca HKL, Ha Becb pbIHOK 1 onpeaensieT (419 ONuMOHHO Cepym) KOIMUYeCTBO K-
PUHTOBbIX CECCuWiA Nnepes aKcnupauyei, B TEYEHUN KOTOPbIX MO Gpokepckoli dimpme HauHeTcs 6/10KMpoBaTbCA obecneyeHne, NocunTaH-
Hoe A/1a Bceil 6pokepockoii chvpMbl MO MoAenM akcnnpaumn. o aaTtsl akcnupaumu muHyc (exp_clearings_bf/2), npumeHsietcs mogens
BOMATULHOCTW. HOBOE 3HaYeHVe napameTpa NPUMEHSIETCSA TONbKO B BEHEPHIOK UIM MPOMEXYTOUHYHO K/TMPUHIOBYHO CECCUI0.

« exp_clearings_sa - onpefensieT KONMYeCTBO KIIMPUHIOBLIX CECCUIi Nepes, aKcnupauueid, B KOTOPbIX GYAET NPUMEHEH CLEeHapuii aKkcnu-
pauuu Ans pacyeTHOro kKoAa. YcTaHaBuBaeTcsi v n3aMeHsieTcst HKL, Ha Becb pbIHOK. MPpYMEHSIETCS TONbKO B BEUYEPHIOK WM MPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.

 exp_weight - BeC prck-npoghuns ¢ y4eToM cLeHapreB aKCvpaumy.

o exp_weight (client): MoxeT wMeHATbCA 6pokepckoi upmoli MNyTeM Mojayn HETOProOBOW  LUIHO30BOM  TpaH3akumu
OptChangeRiskParametersNextSession no kaxaoMy K/IMEHTY, MPUMEHSETCS B GAVKANLLYHO K/TMPUHTOBYIO CECCUIO.

o exp_weight (broker): MoxeT ycTaHaBiMBaTbCA pacyeTHOV (MPMOI uyepe3 [OKYMEHTOO60POT C OGuMpXeid n KomaHAoi
ChangeBFParametersNextSession. B Takom ciyyae napametp exp_weight (broker) npumeHsieTca gns pacyera rapaHTUnHOro obec-
neyeHusi 6pokepa, y KOTOPOro BK/IIOYEH PEXVM MapXMPOBAHWSA HETTO.

o exp_weight_client_default: MoxeT ycTtaHaBnuBaTbCA pacuyeTHON (hMpMOli Yepe3 [OKYMEHTOOG0POT C 6GUpPXeid u KoMaHZoW
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napametp exp_weight_client_default npumeHsetca Ha Bcex knen-
TOB 6pokepa, Y KOTOpbIX HE yCTaHOBMEH exp_weight (client), To ecTb paboTaeT 4151 TakUX K/IMEHTOB Kak 3HaYeHMe No YMOYaHuHo.

B cnyyae, ecnv yyacTHUK He nofan COOTBETCTBYIOLLME PACMOPSXKEHNA HA YCTAHOBKY BeECa pUCK-NPOMus, KO BCEM ero kneHTam 6yayT
NpUMeHeHbl NapameTpbl, yCTaHOB/IeHHbIE NO ymMonyaHuio HKLL.

 exp_clearings_cc - onpefenseT KoNM4YecTBO KIMPUHIOBLIX CECCUIA Nepes aKcnmpaLmeii, B KOTopbIX 6yAeT NpUMeHeH BEC PUCK-NPOuns
exp_weight 4ns knneHToB B®. YcTaHaBnuBaeTcs U uaMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCSA TO/LKO B BEUEPHIO UM NPOMEXKY-
TOUHYIO K/IMPUHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaEeT Gpokepckasn chrvpma nyTeM nofayn HETOProBol LLH30BOW TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KoNM4ecTBO KIMPUHTOBbIX CECCUIA Nepes aKcnvpaumeli, B KOTOpbIX ByAeT npuMeHeH
Bec puck-npocgunsa exp_weight (broker) ana pacueta rapaHTuiiHOro ob6ecneyeHns 6pokepa B c/iyyae Bbibopa pexnMa MapXnpoBaHus
HeTTOo. VIMeeT npruopuTeTHOE 3HaYeHne Haj npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery
(broker) meHbLLe exp_clearings_bf.
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* num_clr_2delivery_client_default - moxeT yctaHaBn1BaTbCcsi pacyeTHOW (MPMOI Yepe3 AOKYMEHTOO60POT C GUpXel 1 KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cniydae napametp num_clr_2delivery_client_default npumeHseTcs gnsa scex
KTMEeHTOB 6pOoKepa, Y KOTOPbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB KakK 3HauYeHWe Mo yMon4YaHuio.

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

lMpu3Haku, BbICTaB/AEMbIE Y 3a59BOK U CAEMNOK:

HanmeHoBaHue npusHaka ‘ ButoBas macka ‘ OnucaHve

Tunbl PbIHOYHBbIX 3asiBOK

eAuctionStatus Ox1 KoTnpoBouHas 3asBska.

eOppositeStatus 0x2 BcTpeuHas 3asnBka (I0C).

eFOKStatus 0x80000 3asska Fill-or-Kill.

Tunbl KTUPUHTOBbIX CAENOK

eNonQuoteStatus 0x4 Mpu3Hak BbICTaBNAETCA B apECHbIX 3adBKax
N cAenKax, TeXHUYECKUX caenkax, KNMpuHro-
BbIX CAefIKax, cenkax no Horam Mynstuse-
roBs v cgenkax 1QsS.

eExecStatus 0x20 Cpaenka UcnonHeHus onumoHa.

eExpirationStatus 0x80 VicTeyeHne BpeMEHWN XM3HW WMHCTPYMEHTA,
dhbtoyepca nnm onuuoHa.

eDUFlowStatus 0x800 Cpaenka nepeHoca [y mexay P®.

eOptionLapse 0x800000 Cpoenka ncrteyeHns onumoHa.

eClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caernka, chopmu-
poBaHHasi BHe TOpros. BbicTaBnsieTcs y Bcex
K/IMPVHIOBLIX CAEMOK.

eFuturesExecution 0x40000000 Cpaenka ucnosiHeHus dbloyepca.

eChangecCollateral 0x400000000 Cgaenka no KkonnarepanbHOMY UHCTPYMEHTY.

elgsOrder 0x800000000 3asBka unu caenka cuctemsl 1QS.

eRfsOrder 0x400000000000 3asBska unu caenka cuctemsl RFS.

AppecHble 3a8BKU U CAENKN

eTransferClientPosition 0x8 Mpu3Hak nepeHoca nosuumin mexay bo.

eAddressStatus 0x4000000 Mpu3HaK aapecHoii 3asBKK, aapecHoi caen-
Kn, caenku 1QS nnu 3asBkn, hopmmrpyemoii
no pesy/niLTartam NpoBepPKU KOTUPOBOK 1QS.

eTransferSource 0x200000000 Mpu3HaK NCTOYHMKA NepeHoca No3numnii Me-
xay Bo.

Onepauun Haf CBA3KaMu

eREPOBackStatus 0x4000 Mpu3Hak onepauun Haj BTOPOI HOMOW CBA3-
KW

eStrategy 0x8000000 Mpu3Hak 3asBku UK caenku no ceaske. Cra-
BUTCSA Y Onepauuii Haf Horamun CBA3KM.

Apyroe

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

eStatusExternalUseEveningExecution 0x100 Mpu3Hak 3asaBKM WK CLENKN B BEYEPHIO
ceccuio.

eDontCheckLimits 0x200 He npoBepsTb MMMUTLI NO OMNLMOHAM.

elLastRecStatus 0x1000 BuUT KoHUa TpaH3akumu.

eOppositeOrderTailDeleteDueToCrossTrade | 0x20000000 YnaneHue 3asBKu Npy Kpocc-caeske.

eCODBulkDeleteOperationStatus 0x100000000 YpaneHve sasnsetcs pesynsratom COD.

eFineOperationStatus 0x1000000000 [MpocTaBngercsa npu CHATUM 3asiBKN B pe-
3ynbrate wrpadga B 1QS.

eUKSBulkDeleteOperationStatus 0x2000000000 Mpu3Hak CHATUSA 3as8BOK MO KOMaHze
UserKillSwitch

eNCCRequest 0x4000000000 [Mpu3Hak Toro, 4TO ONepauus ABNSAETCA Cnesa-
cTBuem nogayu nopyveHunsa HKL,
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

eNCCBulkDeleteOperationStatus 0x8000000000 Mpu3Hak cHATMSA 3a8BOK MO KOMaHAe
DelOrdersByBFLimit

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

eActiveSide 0x20000000000 AKTVBHasa CTOpoHa B cAesike. 3asBka, npu-
BefLuas K caenke npun Ao6asneHnn B CTakaH.

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

eSynthetic 0x200000000000 MpW3HaK CUHTETUYECKON 3asiBKU.

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

eOperatorinputSA 0x1000000000000 Mpu3Hak 3a8BKM NN CAEeNKN, CPOPMUPOBAaH-
HOW Npu 6N10KVPOBKe Mo PacyeHoMy Kogy.

eDontFineRF 0x80000000000000 MpusHak HeB3WMaHusi wTpada 3a CAenkn
yperynmpoBaHus.

eMorningSession 0x100000000000000 lMpu3Hak TOro, 4To CcAenka coseplUeHa B
YTPEHHIO TOProBYO CECCUIO.

[na oTnumna agpecHsiX CAENOK OT CAEMOK, (hopMUPyEMbIX NO pe3ynsTaTtamM NPoBePKN KOTUPOBOK |QS, cnefyeT NPoBepATb He TONbKO 6UT
eAddressStatus, HO 1 npu3sHak elqsOrder. B 3asBkax W cAenkax, 3ak/loueHHbIX B pesysibTate cBefleHNst KOTUPOBOK U3 cuctemsl 1QS, 6ut
elgsOrder nogHAT, Torga Kak B afpecHblX cAenkax aToT 6UT CHAT.

[na ynobcTea paboThl 63k-0mcoB nHgopmauyms B Plaza-2 winto3ax n oT4éTax CMHXpoHu3MpoBaHa. [nsa atoro B otuétax f04_XXYY.csy,
f04cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yeTcs nosne signs. 3To rnosie NOCTPOEHO Ha OCHOBe GUTOBOI Macku B

Plaza-2.

Tunbl cAeNoK, (popMMpyemMble Npu UCTIOSIHEHUU 1 UCTEYEHNI (DbIOYEepPCOB 1 OMNLMOHOB, NepeyncieHbl B cieayoLeii Taénuue:

Tun onepayuum

Cpaenka 3akpbITUsi No3uuum

Cpaenka oTKpbITUS No3uuun

Aata n Bpemsi, Korga caenku
NoABATCA B OTHYETE U Luo3e

VcnonHeHre NocTaBoOYHOIO ObHO- |
yepca

B wno3ax 6yaeT HeHyneBoii id,
aBoTuyétax id bygert pasHbiM 0.

LleHa caenku okpyrnisieTca C
TOYHOCTBI A0 MUHMMAaJILHOMO
wara LeHbl.

TexHuueckas caenka ropuay-
UECKU He SIBNSIeTCA CAEMKOIA.

B LL03ax ] oT-
YéTax B 6GUTOBOl  Macke:
npusHakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

YTpOM B A€Hb NCMO/THEHNS

VicronHeHne pacyeTHoro bio- |e
uepca

B wn3ax 6yaeT HeHyneBsoii id,
a B oTyétax id 6yaeT paBHbIM O.

LleHa cpenkn okpyrnserca c
TOYHOCTbLIO 0 5 3Haka nocne
3ansToi.

TexHunyeckas cpaenka ropugu-
YeCKM He ABNAeTcA C,Cl,el'IKOVI.

B LIo3ax n oT-
yétax B OWTOBOW Macke:
npusHakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

Beyepom B fAeHb MCNOMHEHWA
hblovepca

VicnonHeHwne onuuoHa .

B wno3ax 6yaeT HeHyneBoii id.
B otuéTax id 6yget paBHbiM O
(caenka B BeYepHEM K/IMPUH-
re), HeHyneBoili id (cpenka B
NMPOMK/IVIPUHTE).

* B wnto3ax byget HeHyneBoii id,
a B oT4éTax id 6yget pasHbiM 0.

e LleHa cpaenku OKpyrnsietca ¢
TOYHOCTbIO 0 5 3Haka nocne
3anaToi.

CLenkv UCMOSHEHVsSI OMLUVOHOB
reHepupytoTCs:

¢ B NpoMKvpuHre

* B BeuepHem KnnpuHre
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Tun onepayum

CpAenka 3akpbITUsi No3uuum

CpAenka oTKpbITUS No3nuun

Aata n Bpems, Korga caenku
NoABATCH B OTHYETE U Lu/It03e

LieHa caenkun pasHa 0.

TexHnyeckasa caenka opuau-
Yecku He ABNAETCA CAENKON.

B Ln3ax n oT-
yétax B 6GUTOBOIM Macke:
npu3Hakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

« lOpuanueckn ABNseTcs caen-
KOIA.

* B Ln03ax " oT-
yéTax B OWTOBOI  Macke:
npusHakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

B 3aBMCUMOCTV OT BpemeHu no-
Jauv 3a8BKU Ha UCMOTHEHWE On-
LMoHa (reHepauus B 6nmxaiiuem
KNUpUHre)

VicTeyeHuve onunoHa

B wnto3ax 6yaeT HeHyneBsol id,
aBoTuétaxid 6ygert pasHbiM 0.

LieHa caenkn pasHa 0.

TexHudeckass caenka Lopuay-
UECKU He SIBNSIeTCA CAEMKO.

B Lwio3ax n oT-
yétax B OWTOBOW Macke:
npu3Hakn eNonQuoteStatus,
eExecStatus, eClearingTrade,
eOptionLapse.

Het

Beuepom B [OeHb WCMNONHEHUA
hblouepca

MNepeHoc nosuuun Ob®

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

Llena caenku pasHa 0.

TexHunyeckas cpaenka ropuau-
YeCKn He ABNndAeTcA C,Cl,el'IKOVI.

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

* B wnto3ax byaet HeHyneBoli id,
a B oTyétax id yaet pasHbim 0.

* LleHa cgenku pasHa 0.

e TexHuyeckasa cpenka opuau-
HYeCKU He ABNIAeTCA Cﬂ,eﬂKOVI.

B Lito3ax " oT-
yétax B 6GUTOBOI/ Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eTransferSource,

eClearingTrade.

Beuepom

ToproBble CAE/KIU OTPAXAOTCS C/IEAYHOLMM 06Pa3oMm:

Onepauuu B XoAe TOProB

NHdopmaums no onepauusm

Cpenka no d)brotlepcy Ha akuMn Ha OCHOBaHUK a,qpeCHon 3asaBKN

* B wno3ax n oT4éTax 6yaeT yHUKabHbI HeHyneBoli id.

* LleHa caenku oKpyrnseTca ¢ TOYHOCTbIO A0 MUHMMasIbHOrOo Lwara

LieHbI.

* lOpuanyeckn SBNsSieTCs CAENKONA.

e B wnosax wu

OTYéTax B

O6MTOBOI  Macke: MNpPU3HaKK

eNonQuoteStatus, eAddressStatus.

Cpaenka no hbHUepCy Ha akLMmn Ha OCHOBaHMM 6e3a4peCcHO 3aBKM

e B wno3ax n otuétax 6yaeT yHUKa/bHbIN HeHyneBo id.

e LleHa caenku okpyrnseTcsa ¢ TOYHOCTLIO A0 MUHMMasIbHOrOo Lwara

LieHbl.

« HOpuAanyecku SBNAETCS CAESKOIA.

e B wno3ax n oT4éTax B GUTOBOI Macke: BCe GUTbI BbIK/THOUEHbI.

HOIA 3asBKK

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

* B wnto3ax 1 oTYETax 6yAeT YHUKa/IbHbIA HeHyneBol id.

* LleHa caenku okpyrnseTcsa ¢ TOYHOCTbIO 40 MUHUMa/IbHOIO Lwara

LieHbl.

* tOpuanueckn ABnsieTcsa caenKoii.

e B wnwosax wu

OTYéTax B

6UTOBOM  Macke: MpuU3HaKu

eNonQuoteStatus, eAddressStatus.

afipecHoil 3asBKu

Cpenka no onuuoHy Ha (OblYepChl Ha aKLMM Ha OCHOBaHWUK 6e3-

e B wo3ax 1 oT4ETax 6yAeT YHUKa/bHBIA HeHyeBoli id.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

* LleHa cZienku okpyrnseTcsi C TOYHOCTBIO 10 MUHUMAUIBLHOTO Wwara
LIEHbI.

* lOpuanyeckn SBNsieTCs CAENKOM.

* B wn3ax n oT4éTax B GUTOBOI Macke: BCe GUTbI BbIK/TIOYEHbI.

Cpaenka no nepeHocy nosvuuii * B wnto3ax n oT4éTax byaeT yHUKabHbIli HeHyneBoli id.

 LleHa cZienkn oKpyrasieTcs ¢ TOYHOCTbIO 0 5 3HaKa nocse 3ans-
TOiA.

* Opuanyeckun He ABNSIETCS CAENKOIA.
e B wnw3ax wn oTtyétax B OMTOBOM Macke: npusHa-

kn eNonQuoteStatus, eAddressStatus, eTransferClientPosition,
eTransferSource.

TexHu4yeckas cAenka Ha OCHOBaHMM 1 YacTu afpecHoil NapHoii 3a- |* B wwnto3ax u oT4éTax 6yAeT YHUKa/bHBIA HeHyneBoli id.
SIBKU
¢ LleHa caenku okpyrnseTcsa ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-

TOM.

 HOpuAanuecku SBNSETCS CAENKOIA.

* B wmo3ax un oT4étax B O6GWTOBOM Macke: MpU3HaKu
eNonQuoteStatus, eAddressStatus, eStrategy.

TexHuyeckas cfenka Ha OCHOBaHUM 2 YacTu afipecHoii NapHoit 3a- |+ B Li03ax 1 oTYETax 6yAeT YHVUKasIbHbIN HeHyneBoii id.
SIBKM
« LleHa caienkn okpyrnseTcsi ¢ TOYHOCTLIO 0 5 3Haka nocne 3ans-

TOiA.
* lOpuanyeckn SBNsSETCS CAEKONA.
B wmo3ax U OT4€Tax B  OMTOBOM  Macke:  npu-

3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBacksStatus.

TexHuyeckas caenka Ha ocHoBaHuM 1 yacTu 6e3aApecHOi napHol |« B winto3ax u oT4éTax 6yaeT yHUKabHbI HeHyneBoli id.

3asBKM

* LleHa caienku OKpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka nocne 3ans-
TOIA.

* lOpuanyeckn SBNsieTcs CAENKOM.

* B wmosax un oOT4étax B OGWTOBOM Macke: MpPU3HaKK
eNonQuoteStatus, eStrategy.

TexHuuyeckas cAenka Ha OCHOBaHUM 2 YacTu 6e3aApecHO napHon |« B wnto3ax n oT4éTax 6yaeT yHUKabHbI HeHynesoli id.

3as1BKM
 LleHa cZienkn oKpyrasieTcs ¢ TOYHOCTBIO 0 5 3HaKa nocse 3ans-
TOiA.

* HOpuanueckn ABnsieTca caenKoii.

e B wnwo3ax w©n oTyétax B OMTOBOM Macke: MpuU3HaKu
eNonQuoteStatus, eStrategy, eREPOBackStatus.

Cpaenka no goblovepcy Ha akumm Ha OCHoBaHUM caenkm B 1QS * B ww03ax 1 oTYETax ByAeT YHUKa/IbHBI HeHyeBoli id.

* LleHa cfiefkn oKpyriseTcsi C TOYHOCTBIO 40 MUHUMAJTLHOTO wara
LiEHbI.

 HOpuAanuecku SBNSETCS CAESKOIA.

* B wmo3ax un oT4étax B O6GWTOBOM Macke: MpU3HaKu
eNonQuoteStatus, eAddressStatus, elgsOrder.

Cpenka no onuuoHy Ha dibloYepchbl Ha akLMM Ha OCHOBAHWUM CAENKN | ¢ B wnto3ax 1 oTyétax 6yaeT YHUKaIbHbIA HEHYEBO id.

B IQS

* LleHa cienkn oKpyrnsieTcs ¢ TOYHOCTHIO 0 MUHUMASIBHOTO Luara
LieHbl.

* HOpuanuecku SBASETCS CAEKOIA.

e B wno3ax u oOT4éTax B OGWTOBOK Macke: MpU3HaKK
eNonQuoteStatus, eAddressStatus, elgsOrder.
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TexHnyeckaa cgenka no 1 yacTy NapHOi 3asBKW Ha OCHOBaHWM|* B wwo3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

caenku B 1QS
* LleHa cefnikn oKpyrfisieTcs ¢ TOYHOCTLIO A0 5 3HaKa nocse 3ans-

TOiA.

* tOpuanueckn ABnsieTcsa caenKoii.

* B wno3ax un oTyétax B OGWTOBOM Macke: MNpU3HaKu
eNonQuoteStatus, eAddressStatus, eStrategy, elgsOrder.

TexHudyeckas caenka no 2 4acTu MapHoii 3asiBKM Ha OCHOBaHWW |+ B LW03ax v OTYETAX 6yAeT YHUKabHbIN HeHyneBol id.

caenku B 1QS
¢ LleHa cpenku okpyrnseTca ¢ TOYHOCTbIO 40 5 3Haka nocse 3ans-

TOM.
* Opuanyeckn SBSETCA CAENKOMN.

B wmo3ax ©“ oT4é€Tax B  OMTOBOM  Macke:  npu-
3Haku eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus, elgsOrder.

2.5. PacnucaHue TOProB U KJIMpUHra

2.5.1. PacnucaHue Topros. Toproebie ceccumu

Toprn B cucteme SPECTRA 0CyLeCTBASIIOTCA B pamKax TOProBoii ceccumn. ToproBasi Ceccusi B CUCTEME He CBsidaHa C KasleH4apHbIMU
CyTKamu 1 BK/TIOHaET B cebs:

* BeuepHI0l0 ONOMHUTESBHYHO TOPTrOBYIO CECCUI0 — /1A PeasibHbIX TOPros AsmTca ¢ 19.00 o 23.50 N0 MOCKOBCKOMY BPEMEHW.
* YTPEHHIOI0 A0NOMTHUTENbHYIO TOPTrOBYH CECCUI0 — A1 peasibHbIX TOPros gsmtes ¢ 7.00 go 10.00 cnegyowmx KaneHaapHbIX CYyTOK.
* OCHOBHYI0O TOProBYH0 CECCUI0 — [/1A peasibHbIX Topros anures ¢ 10.00 go 18.45.

B npefenax ofHo TOProBoii ceccuy 06paLLatoTcs O4HW U Te e TOProBble NHCTPYMEHTbI U MPUMEHSAIOTCS O4HW U Te Xe napameTpbl AN
pacuyeta obecneuyeHusi. B npoMexyTkax Mexay TOProBbIMU CECCUSAMU NPOU3BOAUTCS PSA, BaxHenwnx ans cuctemsl SPECTRA onepauuid,
TaknX Kak K/IMPUWHI, UCTeYeHVe CpoKa AeliCTBUSA KOHTPaKTOB, reHepaLms 1 paccblsika OTHeTOB 1 T.N.

2.5.2. MMpoOMEeXYTOUHbIW KITNPUHT

BHyTpW OCHOBHOVi TOProBOi ceccum CyLLecTByeT NepepbIB, KOTOPLINA B peasbHoli cucteme SPECTRA anutces ¢ 14.00 go 14.05 no MOCKOB-
CKOMY BPeMeHM, B TeYeHMe KOTOPOro NPOXOAMUT NPOMEXYTOUYHASA KNMPUHIoBasi ceccusi (MPOMEXYTOUHbIA KNMPUHT). MpomexyTouHas Kiu-
pVHroBasi ceccusl HyXHa A/1s1 TOro, YTo6bl 3adMKCUMpoBaTh B CepefMHe AHSA HOBblE pacyeTHble LeHbl N0 MHCTPYMEHTaM W NepPeYncIuTL
BapUaLMOHHYI0 MapXy Mexzy y4acTHUKaMu KIpuHra.

B NPOMEXYTOUHBI KNMPUHT USMEHSIOTCS:

* PacueTHble LeHbl IHCTPYMEHTOB, MO KOTOPbIM 6bINV TOPTrOBbIE ONEpaL/mn B Neprog, Be4epHux/yTpeHHX TOProB 1 NepBOii NOM0BUHbI AHEB-
HbIX TOproB. CTapble 1 HOBbIE PacyeTHble LieHbl 0TOGpaXaloTca B creumanbHbIX Nonsx Taénuy fut_sess_contents u opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CB06OAHbIE CPeACTBa K/IMEHTOB NOC/Ie pacyeTa 1 Nepeync/ieHnst BapuaLlvoHHO Mapxu. MepeuncieHHas BapualyoHHas Mapxa oTo-
6paxaeTcs B cneyuasibHbIX nonsx tabnuupl part notoka FORTS_PART_REPL.

B I'IpOMe)KyTOLIHbIVI KNTMPUHT HE N3MEHAIOTCA!
* Pa3mep NMMMUTOB NO MHCTPYMEHTAaM.

* CocTtaB TOProBbIX MHCTPYMEHTOB. Yp,aneHme CTapbIX MHCTPYMEHTOB U AOﬁaBHEHI/Ie HOBbIX OCYLLECTB/AETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuio.

2.5.3. OCHOBHOIA KNTUPUHT

OCHOBHOI# KNMPUHT NPOBOAMTCS MO OKOHYaHWM TOProBoii ceccum B Neprog ¢ 18.45 fo 19.00 MOCKOBCKOro BpeMeHu. B npouecce kamprHra
BbIMOSHAETCS:

* PacueT 1 hukcaLms pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCeil TOproBoii ceccu
+ Pacuet 1 nepeunciieHne BapuaLyoHHOW Mapkn Mexay y4acTHUKaMMU.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 0GpaLLeHNsi, U f06aB/eHNe HOBbIX TOPTOBbIX UHCTPYMEHTOB.

+ OGHOBMEHVE MH(POPMALMMN O KIMEHTaX, GPOKEPCKMX U PacUeTHbIX UpMax nyTem yAaneHust CTapoii MHopMaLmm 1 3aKauky HOBbIX
[aHHbIX U3 KUPUHTa.
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[ocne 0CHOBHOrO KNMpWHra npou3BoaUTCA reHepaLmsa 1 paccbl/ika OTY4ETOB Mo uToram TeKyLLLeVI TOpFOBOI7I ceccun.

2.5.4. OCO6G€EeHHOCTN NOBEeAEHNA pa3HbIX CYLHOCTENW B cucTteme nNpu HasHa4ueHUnM HOBOW Top-
roBoii ceccum
2.5.4.1. CnpaBoyHasa U cecCMOHHaA nHdopmayus

Mpy Ha3HaYeHUM HOBOW TOPrOBOW Ceccun AaHHble U3 CNpaBOoYHbIX Tab/uL, B KOTOPbIX CYLLECTBYET NpuBsi3ka K HOMEpY CEeCCUM 3aKauuBa-
10TCS BHOBb U3 K/IMPVHra C ykazaHMeM HOBOrO HOMepa TOproBoli ceccuu. B cnpaBoyHble Tabnuvubl, B KOTOPbIX HET NPUBSA3KM K HOMEpPY
ceccuu, npucbinaeTcs Habop N3MeHEHWIA, TO ecTb [06aBNSAIOTCA HOBbIE 3anvcK, NOSBMBLUMECS AJ151 HOBOV TOPrOBOW ceccuu, U yaansiTcs
3anucy 4518 06bEKTOB, KOTOPbIX HE AO/MKHO ObITb B HOBOV TOProBoii ceccun. CnpaBoyHble TabnnLbl — 3TO TabnuLbl, NPUXOASALLME B MOTOKE
FORTS_REFDATA_REPL. NTorom Bcex 3aTux n3mMeHeHwuin sBnsetcsa gobasneHve B Tabnuuy session 3anucy ¢ HOBbIM HOMEPOM CeCccum.

2.5.4.2. leHbrv n no3vumuun

Mpun cMeHe TOProBoii ceccum HhopmaLms 0 cpeacTBax, MMMUTaX 1 NO3ULMSAX KMEHTOB OGHOBAETCH B PEXMME NPUMEHEHNSI 06HOBEHWIA,
TO eCTb MEHSIIOTCA TOMbKO T 3anncK, B KOTOPbIX BO BPEMS K/IMPUHra peasibHO Npousowwn nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.4.3. 3asABKu U caenku

OcHoBHas ToproBas nHcpopmaums (notokm FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsieTcs, T.e.
0,0 HOUM TEKYLLEro AHS B pensvkaumum AOCTYMHbI 3as1BKU U cAesku, caenaHHble o 19.00 B TeKyLyto TOProByto CECCHULD.

Mpn cmMeHe TOProBOIt ceccun NPONCXOANT aBTOMATUYECKOE NEPEBbICTaB/IEHNE MHOTOAHEBHBIX 3asBOK, AaTa UCTEYEHWs! KOTOPbIX eLle He
HacTynuna, nyTem yaasieHns CTapoi 3asBKku 1 A06GaBeHNss HOBOW (C HOBbIM HOMEPOM). YunTbIBasi, UTO B pensvky B Tabnuuy orders_log
MHhopmaumss 06 3TOM He NpedaeTcs, KAMEeHTCKas cucTemMa Ao/MKHa ObiTb YCTPOEHA criedyowyM o6pasom. MNpu 0GHapyXeHnM HOBOro
HOMepa TOProBoli ceccumn B Tabnuue session, KNMeHTCkas cucteMa foshkHa "3abbiTh” 060 BCex 3asiBKax, KOTOpbIE Y Hee COXpPaHuInch B
namsTh fo 3Toro, 1 "cnylaTs” penvky Ha NpeaMeT NosiB/IEHNS HOBbLIX 3asiBOK, C YKa3aHWEM HOBOTO HOMepa TOproBoli ceccum.

2.5.4.4. IHCTPYMEHTbI

Mpy cMeHe TOProBOi CeccUM NMPOUCXOAUT YAaNeHUe TOProBbIX MHCTPYMEHTOB, C UCTEKLWMM CPOKOM Oo6pallieHus, 1 fo6aB/eHne HOBbIX
TOProBbIX MHCTPYMEHTOB. CyLLeCTBYET NPaBW/I0 — HOBLIMU UHCTPYMEHTAMU HE/b3si TOProBaThb B BEUEPHIOKO 1 YTPEHHIOK TOProBble ceccuu,
Npv 3TOM JaHHble HCTPYMEHTbI MPUCYTCTBYIOT B CUCTEME, MHC(DOPMALIMS MO HUM NPUXOAUT B pennuvke. B Tabnuuax fut_sess_contents u
opt_sess_contents Takve MHCTPYMEHTbI MOMEeUYEHb! CNeLrabHbIM NMPU3HAKOM.

2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLie ToprosbIxX ceccuii MOTOKN pennnkaynn moryt 6bITb LUTATHBLIM 06pa30|\/| 3aKpbITbl N NEPEOTKPbLITbI 3aHOBO CepBepamMmun TOpI’OBOVI
CNCTEMbI, NPX 3TOM NO HEKOTOPbLIM NMOTOKaM MOXET ﬂpVIVITVI yBegoM/1eHne 0 CMeHe HoMepa XXU3HU CXEMbI.

B HacTosLmii MOMEHT, 6€3 CMeHbl HOMepa XU3HW MOTYT NepeoTKPbIBATLCS CMeAyHoLLME NOTOKN:
 [oTOK C 06LWMMK PbIHOYHBIMK AaHHbIMUM FORTS_COMMON_REPL.
 [MOTOK C TeKyLWMMY 3HavYeHnamu sonatunbHoctn FORTS_VOLAT_REPL.

* [1OTOK C TEKYLUMMU 3HAYEHUSMU BapraumoHHoin mapxmn FORTS_VM_REPL.
MOTOKM, KOTOPbIE HE NEPEOTKPbLIBAKOTCA:

* MoTok co cnpaBoyHoi Hdopmaumeih FORTS_REFDATA_REPL.

« loTok c Toprosoit nHpopmauuein FORTS_TRADE_REPL.

* [oTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* TOTOKM arpermpoBaHHbIX CTaKaHoB.

e Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL
» MoTok 6upxeBbIx nHAekcoB RTS_INDEX_REPL.

- Motoku FORTS_MISCINFO_REPL u FORTS_CLR_REPL.

2.5.5. icnonb3oBaHWe MeXaHU3Ma CUHXPOCOOLITUI AJ1sl NO/TyYeHUA KOHCUCTEHTHOro COCTOoS-
HUA JAaHHbIX B cCUCTEME

Ecnu ans paspabarbiBaeMoii CMCTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [aHHbIX B
TOProBOI CUCTEME Ha HEKOTOPble «BaXHblE» MOMEHTbI BPEMEHM, TO Takas cucTema [Oo/MkHa UCMOMb30BaTb MeXaHU3M CUHXPOCOGbLITUIA.
[N cUHXpOHU3aLMN [OCTYNHbI CNeaytoLmne COCTOSIHUSI TOPrOBOM CUCTEMBI:

» [laHHble A5t HOBOW TOProBOli CECCUMU 3aKayeHbl 1 paccumTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHH)

42



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

.

Hauano npomexyTtouHoro knupuHra (14:00, MOCKOBCKOro BpeMeHM)

[eHexHble cpefcTBa Nocne NpomMkAMpuHra nepepaccuntanbl (~14:01:30, MOCKOBCKOro BpeMeHw)
Bce pacueTHble npoueaypbl B NPOMKANPUHTE 3aKoHYeHbl (~14:02, MOCKOBCKOro BpeMeHwu)
Hauano ocHoBHOro knupuHra (18:45, MockoBCKOro BpeMeHM)

[laHHble nocne OCHOBHOTO KNMpUHra nepepaccuntaHbl (~18:49, MOCKOBCKOro BpeMeHM)

Pas3gBuxka MMMUTOB 3aKOHYeHa (B TevyeHne TOpFOB)

N5 yBeJOM/IEHUSI BHELLHUX CUCTEM O HACTYM/IEHUW ONPeAesiEHHOr0 COCTOsIHIS TOProBoii CMCTEMbI, B MOTOKM penivukauum fo6asnseTcs
HoBas Tabnuua sys_events cregyouero hopmara:

Mone Tvn OnucaxHue

repllD i8 Cnyxe6bHoe nosne nogcucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne nogcucTemsl penvkawumm
replAct i8 CnyxebHoe nosie NoAgcucTeMbl penmkalmm
event_id i8 YHVKaNbHbIA naeHTUGUKaTop cobbITUA
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum
event_type i4 Tun cobbiTus

message c64 TekcToBOE onucaHme

Ta6nuua fo6aBnsieTcs B CneayoLue noToku pennkaumum:

FORTS_TRADE_REPL
FORTS_INFO_REPL
FORTS_PART_REPL
FORTS_POS_REPL
FORTS_REFDATA_REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL

FORTS_BROKER_FEE_PARAMS_REPL

MpaBuia CUHXPOHU3ALMN AAHHBIX Criefyowme - NpY HacTynaeHnn rnobasibHOro cobbITUS B TOPrOBOI CUCTEME, MOC/Ie reHepaLmmn Bcex
AaHHbIX N0 3TOMY COObLITUIO BCEMU nogcucremamum TOprOBOVI CUCTEMbI, B TaGJ'IVIleI sys_events BCTaB/seTCA 3anncb C OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUNY COOLITUSA:

1 (session_data_ready) - 3akOH4YeHa 3arpy3ka JaHHbIX U3 K/IMPUHIOBOM CMCTEMbI B TOProBYyH Nepes HavasloM HOBOW TOProBOi ceccuu;
CO6bITVSA faHHOro TyNa TPaHC/IMPYIOTCS BO BCEX MOTOKaXx, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B MPOMKIMPUHIE 3aKOHYEHbI; COObITUS aHHOT0 TUMa TPaHCIMPYHOTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbI AaHHble MOC/Ie OCHOBHOTO K/TMPUHIA; TPaHCANPYOTCS Tonbko B notoke FORTS_CLR_REPL

4 (intraday_clearing_started) - Hayas0 NPOMK/IVPUHTE; COOLITVMSA AaHHOrO TUMa TPaHC/IMPYHTCA BO BCeX NOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4ano OCHOBHOrO KMPWHra; COObLITUS AAHHOTO TWNa TPaHCAMPYKTCA BO BCEX MOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pa3gsuxka NMMWUTOB 3aKOHYEHa; COOLITUS AaHHOIO TWMNa TPaHC/MPYKTCA BO BCEX MOTOKaXx, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - feHexHble cpefcTBa Nocae NPOMKIVPUHTa nepecymTaHbl; CoObITUA AAHHOTO TUNa TPaHC/IMPYOTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL
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BHELLHSIS CUCTEMA, MOXET NOAMUCATLCA Ha NoslyueHre Tabnuubl COBbITUN BO BCEX MHTEPECHbIX eli NOTOKaxX pensimkauum 1 noyunTb yBe-
[IOMJIEHME O TOM, KOTAa laHHbIe FOTOBbLI. BO BCeX NOTOKax penvkaLumy 3anvcm B sys_events, OTHOCSILLMECS K 04HOMY COBbITWIO B TOProBoii
cucTeme GyayT MMETL ofuHaKoBbIil event_id. B nonsx sess_id 1 message BblAAeTCs pacluMpeHHasi nHhopMaLysi — HOMep HOBOI Un
TekyLLell TOProBoii ceccum 1 TeKCToBoe coobluyeHne. ObpatiaeM 0co60e BHUMaHWE Ha TOHKOCTU:

* He rapaHTupyeTcsl MAEHTUYHOCTb 3HaueHuit cnyxe6Hbix noneii repliD, replRev B pasHbix NOTOKax Penivkauun Ans OfHOTO U TOro Xe
COo6bITMS. OPMEHTUPOBATLCS CTOWT TOMbKO Ha event_id.

* YBefom/ieHne B Sys_events npuxoguT MOC/E Bcex faHHbIX, B YaCTHOCTM 3TO O3HaYaeT, 4To B pexunme nosydeHnsa OaHHbIX on-line
BHELUHAA CUCTEMA NOSIYYUT CHavYas/la CaMU HOBbIE AaHHble, Hanpumep, UHCTPYMEHTbI, Ha3Ha4€eHHble B HOBYO CECCUIO WK nepeHeCeHHble
B HOBYO CECCUI0 MHOTOZHEBHbIE 3as1BKU, a YXXe NoTOM — yBeOM/IEHNE B SyS_events.

2.5.6. PacnucaHune UrpoBbIX U TECTOBbIX TOProB

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

PacnucaHne paboTbl UTPOBOV CUCTEMBI:

* BeuepHsasa Toprosas ceccus: 16:00 - 22:00.
* YTpeHHss Toprosas ceccusi: 06:00 - 08:55.
* OcHoBsHas Toproas ceccus: 09:00 - 15:45.
* MpomknunpuHr: 13:00 - 13:05.

e KnupwuHr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbix cuctem TO 1 T+1:
* BeuepHas Toprosas ceccus: 14:15 - 23:50.
* YTpeHHssa Toprosas ceccus: 06:00 - 06:14.
* OcHoBHas Toprosas ceccus: 06:15 - 13:45.
* MpomknupuHr: 11:00 - 11:04.

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

* [ocTtaska: 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. YnpaBneHue puckaMu 1 NTMMUTUPOBaHNE TOProBbIX onepawuii

2.6.1. FapaHTUiiHOE OGecne4veHne

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasIbHOW CTEMEHU CHU3WUTb PUCK HEUCMOTHEHNS
0053aTeNbCTB M OCYLLECTB/ATb HENPEPbIBHYIO OLIEHKY YPOBHS PbIHOYHOTO PUCKa NO3WLWIA KaXXA0ro yyacTHUKa. A4poM crcTembl ABnseTcs
anropuTM pacuéta rapaHTuiiHoro obecneueHus (initial margin, ganee rO) nog OTKPbITbIE NO3ULMK 1 3a5IBKU, YHUTbIBAEMbIE HAa MO3ULMOHHbIX
cyeTax y4aCTHVKOB K/IMPVHra 1 yYaCTHUKOB TOProB.

OpHoli 13 KI4YeBbIX 0CO6eHHOCTeNn Cuctemsl YnpasneHns Puckamn SPECTRA aBnsieTcst UCnoib30BaHUe OHMaMH pacyéta obecneyeHuns
noZ 3asiBKU 1 NO3uULMK, NMPOM3BOAMMOIO B pamKax TOProBoii TpaH3akumun. MNpy Takom NoAxo4e MosiBfieHMe B CUCTEME HeobecrneyeHHbIX
3as1BOK U CAEMNOK NPaKTUYeCKn NCKYaeTes, T.K. 4OCTaTOYHOCTL 06ecrneveHns NnpoBepsieTcs 40 TOro, Kak 3asiBka NosIBASETCA B cUCTEME.

[pyroii BaxHoi ocobeHHOCTLI0 CrucTeMbl YnpasneHus Puckamn SPECTRA siBfisieTcs TpexypoBHEBasi cMcTeMa NO3NLMOHHbIX CHETOB.

PacueTHbIii Ko — CYET BEPXHEr0 YPOBHS yYaCTHMKA KMpUHra (PacyeTHoli prpMbl). PacueTHblil Kof SIBNSIETCS HE3aBUCUMOl eanHNLET
yueTa cpeacTB 06ecneyeHnsl, BHECEHHbIX YHaCTHUKOM U(UK) €ro KMEHTaMM, a Takke 3asiBOK, NOAaHHbIX B COBOKYMHOCTM MO BCEM CUETaM
HWXHIX YPOBHEl (Cy6-cueTam), NpUHaLNeXaLX pacieTHOMY KOAY, CAEMOK, 3aK/UEHHbIX HA OCHOBaHWM 3TUX 3asBOK, U Pe3y/bTUPYIOLLNX
no3vuuii. Takum 06pasom, No3uLysi No l06oMY UHCTPYMEHTY, yUUTbIBAEMAsi O PAcUETHOMY KOZy, SIB/ISIETCS HETTO-CYMMOIA Bcex No3uumii
N0 3TOMY MHCTPYMEHTY, YUNTLIBAEMbIX Ha Cy6-cyeTax.

[lna pacyeTHoro koga onpegenseTcs BennyvHa MO He3aBMCKUMO OT ApPYryX pacyéTHbIX KogoB. Bee HacTpolikn CYP SPECTRA ans pacyert-
HbIX KOOB KOHTPO/IMPYIOTCS LLeHTPa/IbHbIM KOHTpareHToM (KNMPUHTOBOW opraHu3sauuen).

Bo BpeMs KNMPUHIOBOV CECCUM MO PacyYeTHOMY KoAy OnpeaensieTcs pasmep Tpe6GoBaHuli 1 0653aTeNbCTB yyacTHMKA KIMpUHra (Bapuaum-
OHHas Mapxa, KOMUCCHOHHbIE cOOpbI M Np.). [N pacyeTHOro Kofa NpPoBepseTcs AOCTATOYHOCTb CPeAcTB obecneyeHns Ans NoKpbITUS
Tpe6oBaHuii O.

PacueTHbIli KOA B 3aBUCMMOCTW OT TOrO, YbM CpeacTea y4nTbliBaOTCA MO HEMY, N 3a yel cyeT 3akyarTcs CcaenKkn, MoXxet 6bITb ogHoro
N3 Tpex TUNoB:
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* COOCTBEHHbIN — 3a CYET YYacCTHUKA KIUPUHTA,;

* K/IMEHTCKUIA — 3@ CYET HEMOCPEACTBEHHbIX KIIMEHTOB U KNIMEHTOB 2-T0 YPOBHS Y4YaCTHUKA KIUPUHTa,;

« 1Y — 3a cyeT cpeAcTB, NepefaHHbIX B JOBEPUTENLHO YNPaB/IEHUE YYACTHUKY KITUPUHTA.

[ina kaxgoro yyacTHvka kimpuHra (PacyeTHoli hupMbl) OTKPbIBAETCS Kak MUHUMYM [iBa PacHETHbIX KOAA: COOCTBEHHBIA 1 KITMEHTCKMIA.
MaeHTudmkaTop pacyeTHoro koga B ToproBoli cucteme SPECTRA — 5 yudop.

Bpokepckas hupma — cy6-cueT pacyeTHoro koga. CUeT cnefytoLLero ypoBHs, OTKpbIBAeMbIli N0 3asiBNIEHWIO yYacTHMKa kupuHra (Pacyert-
HOW copmbl). Bpokepckas hmpma NPUHaLNEXUT OAHOMY M TOSIbKO OAHOMY pacyeTHOMY Koay. [MprBA3ka 6pokepckoit hupMbl K pacyeTHOMY
KOZY MOXET ObITb M3MEHEHA Ha OCHOBaHUW 3asIB/IEHNS YHACTHMKA KIMPUHTA B KNIVPUHTOBYIO OpraHv3aumio. [ns Toro, YTobbl pacyeTHbIi
Koz, NofHMMascs B Toprosyto cuctemy SPECTRA, 1 N0 Hemy 6b11 6bl BO3MOXEH YUET 3asBOK 1 MO3UNLMIA, K pacYeTHOMY KoZy [O/MKHA ObITb
npuBsizaHa xoTs 6bl 04Ha 6pokepckas chvpma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BefeTcsl yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMM Ha KMeHTCckue pasgenbl 6pokepckoii thmpMbl. MHdopmaumsa o pasmepe yunTbiBaeMoro obecneyeHnst 4OCTynHa B
oTyeTax.

PacyeT BenmuuHbl MO NO 6poKepckoin hMpMe MPOM3BOAUTCS MO YMOMYaHUIO B pexume MnoniyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO pyUCKa NO3ULWMIA, yYNTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii upmsbl. Ans
6poKepcKoii hpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ans metoga ChangeBFParametersNextSession).
B aToM pexvme no 6pokepckoit hupme ANs KakAoro MHCTPYMeHTa PacCUmnTbIBAETCA NO3ULIMS Kak HETTO-CyMMa No3uLuii N0 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit hvpMbl, @ Takke yYnTbIBaIOTCSA BCe 3asBKU B COBOKYNHOCTU, MOJAHHbIE NO pasgenam 3Toi 6pokep-
CKOW hMpMbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-NO3WLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpefeneHne BenmunHbl Mo
no 6pokepckoli hupme.

Bce napameTpbl MapXvpoBaHus 6pokepckoii hrpmbl MOTryT HaCTpamBaTbCa YHaCTHUKOM KMpuHra (PacyeTHoW hupmoit) ¢ NOMOLLbIO Me-
Toga ChangeBFParametersNextSession.

CneyuanbHaa Bpokepckas dupma (Cneub®) — cneyyanbHblil Cy6-cHeT pacyeTHOro KoAa, aHasTorMYHbIA 06bl4HbIM GpokepckuM damp-
Mam, 1 NpegHasHayveHHbI 415 yyeTa cpecTB o6ecneyeHmns, BHECEHHbIX Ha PACcUETHbIV KOZ YHaCTHUKOM M(M/W) ero KMEHTaMu, U He y4n-
ThbIBaEMbIX Ha pasgenax 06bl4HbIX 6POKEPCKUX hrpM.

MHdhopmauys o pasmepe yunTbIBaEMOro 06ecneyeHuns JOCTynHa B OTYeTax.

Takxe y Kaxgoi Cneyb® cyliecTByeT oAVH pasgern, HasblBaeMblil TMKBUAALMOHHBIM pasgenom Crneubd. Mosvumm Ha NMKBUAALMOHHOM
pasgene MoryT co3fjaBaTbCsl TO/IbKO HA OCHOBaHUW CAENOK, 3aK/TH0HYaeMbIX KNMPUHTOBBLIM LEEHTPOM A/18 YPErynMpoBaHnsa HENCNOMHEHHbIX
YYaCTHUKOM K/IMPUHra 06s3aTtenscTs (Hanpumep, MapxumHanbHOro TpebosaHust N0 pacyeTHOMY KoAy). YUYacTHUK KnvpuHra (PacuetHas
dhvpma) He MOXET nofasaTb 3asBK/ C yka3aHWeM IMKBUAALMOHHOIO pasfjena 3a UCK/YeHNEM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUeHne
OTKPbITOl Ha pasgene No3uuum. Takke y4acTHUK KnupuHra (PacyeTHas dovpmMa) MOXeT nepeHocuTs nosuuuio (Metog TransferClientPosition)
C IMKBUAALMOHHOIO pasgena Ha pasgerbl Apyrnx 6pokepckux upm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoit ovpmMbl. CUET HWKHEro YpPOBHS, PerucTpvpyemblii No 3asBke y4yacTHUKa. FABnseT-
CA NEepPBMYHbIM CYETOM, Ha KOTOPOM Y4UMTHIBAKOTCS 3asBKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX CAENKW, W OTKPbITble MO3WLMU — UMEHHO KMEHTCKMIA pasgen (KOof KAWeHTa) ykasblBaeTcsl B TpaH3akuUMsX 0ObABMEHUS 3asB-
K. Mo 3asBkam W NO3MLMSM, YUMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensercs BenuuvHa MO. MapameTpbl MapXupoBaHusi
K/IMEHTCKOro pasgena MoryT HacTpauBaTtbcsi ¢ nomoulblo metofoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ochuce knmpuHroroli cuctemsl SPECTRA No KIMEHTCKUM pa3fenaM BeAeTcs yUeT CpeAcTB 06ecneyeHmnsi, BHECEHHbIX YHaCTHUKOM
n(unu) ero KNMEeHToM. MiHhopmaumsi 0 pasmepe yunTblBaeMoro o6ecrnevyeHns AOoCTyrnHa B OTYeTax.

2.6.1.1. MapxupoBaHue KasieH4apHbIX crnpesos

Map1poBaHue 3asiBOK MO KaJIEHAAPHBIM CNIPefaM Ha (blouepc (CBA3KY), a Takke No3uluii NPOTUBOMOJIOXKHOK HaNpPaBIEHHOCTW MO UH-
CTPYMEHTaM C pPa3HbIMW CPOKaMU UCMOSTHEHWS HA OAVH 6a30BbIl aKTUB (MEXMECSIUHBI CPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHeTTo — BenmymHa O onpegensieTca Ha ocHoBe 60ibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B CNpes;
* HeTTO — BennumHa 'O onpegenseTcs, UCXOAA U3 CTaBKM PaccoriacoBaHns LieH Ha MHCTPYMEHTBI, BXOAALLME B CNpes.
[lnsA pacueTHoro koaa Bcerga AelicTBYET PEXMM MapXMPOBaHWA KaneH4apHbIX CNPefoB HETTO.

[ina 6pokepcKoil MPMbl MOXHO U3MEHATb PEXVM MapXUpoBaHUsi KaneHaapHbIX CNpefoB TOMbKO, eC/IN pacyeT BennynHbl MO ans 6po-
KepCKoi hvpMbl NPOMCXOANT B PEXUME HETTO. B TakOM Cnyyae pexuM MapXupoBaHus KaneHAapHbIX CNpesoB onpeaenseTca napaMmeTpomM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[NnA  KAMEHTCKMX pas3fenioB  MOXHO W3MEHATb PEeXVMM  MapXupoBaHWA KasieHAapHbiX CrpefoB C  MOMOLWb0  napameTtpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble TNMUTbI

Toprosble NMMMUTBLI OrPAHUUYNBAIOT BO3MOXHOCTb YYacTHMKa VI(I/II'II/I) €ro K/IMEHTOB 06bABATL 3a5BKN U OTKpbIBaTb NO3NLIMK Ha MNO3ULNOHHbIX
cyeTtax.

45



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

ToproBbIii IMMUT N0 PacYETHOMY KOZY ONPEeAeNsieTcsl, UCXOAsA U3 CYMMapHOI OLIEHOUYHOI CTOUMOCTM CPeACTB 06ecneueHus, yUnTbiBaembIX
No pacyeTHOMY KOAy, T.e. COBOKYMHOI CTOMMOCTU CPeAcTB 06ecneyeHus], yunTbiBaeMblix Mo Bce cy6-cueTam pacueTHoro koga. B kayecTse
CPeACcTB 06ecneyeHunst MOryT BbICTyNaTb poccuiickue py6iu, MHOCTpaHHas Ba/tOTa U LieHHble Gymaru.

M3MeHWTb TOProBbIii IMMUT Ha pacy4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyveHus. JaHHble one-
paLvn coBepLIalTCA Ha OCHOBaHWK MOPYYEHWi, NogaBaeMblX YHaCTHUKOM B K/IMPUHIOBYHO OpraHu3auuio, pacyeTHbIi Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO JOKYMEHTO060pO0Ta, a Takke B Apyrvie pacyeTHble opraHvu3aumn (B ciyyae BHECEHUs!
cpeAcTB 06ecneyeHust). Takke BO3MOXEH NepeBoA CpeAcTB o6ecneyeHns, yunTbiBaeMbIX B POCCUICKUX Py6nsx, nyTem nx nepesoga me-
XAy cy6-cuetamm (6pokepckumMu copmamm, Cnenb®) pacyeTHbIX KOAOB € NOMOLLb0 MeToaa ExchangeBFMoney.

ToproBble MMMUTbLI UCNOMb3YHTCA A1 Pe3ePBMPOBaHNS OTPMLATENIbHOWN BApUALMOHHON MapXu, CnncaHns cb6opoB, cnmcaHus/3aqncienms
npemun, pesepsuposanns IO.

ToproBbIii IMMUT NO 6POKEPCKOV hMpMe NO YMOHYaHUIO Takke, Kak 1 718 pacyeTHOro Kofa, onpeaensercs NCXoAs N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIX Mo pasfenam 6pokepckoli hupmbl. B kayecTBe cpefcTB 06ecneyeHuns MoryT 6biTb
poccwuiickue py6nu, MHOCTpaHHaa BaulioTa W LieHHble Bymarn. TOproBbIii IMMUT GPOKEPCKOi hpMbl B TaKOM Cllydae MOXHO U3MEHSITb C
nomouypto Metoga ChangeBFMoney.

[ina 6pokepcKoi hrpMbl MOXHO M3MEHUTL PEXMM ONpefeneHns TOProBoro IMMUTA, CAeNaBs ero HesaBUCMMbIM OT pasmepa cpefcTs obec-
neyeHuns, yunTbiBaeMbIX Ha pasfenax 6pokepckoii vpmMbl. B Takom pexuvme TOProsbIii IMMUT GPOKePCKOi chmpMbl 3a4aeTCs C MOMOLLbI0
MeToga ChangeBFLimit. Takke TOproBblii IMMUT GPOKEPCKOI hupMbl MEHSAETCA Ha pasmep Npubbiin uamn ybbiTka, onpeaensiemMoro Bo
BpEMS BEUYEPHEro KAMpuHra (BapualoHHas mapxa n cbopsbl).

Pexum onpegeneHus TOproBoro nuMMuta 6Gpokepckoli  hupMbl - onpefensieTca  napameTpom  limit_tied_to_money metoga
ChangeBFParametersNextSession.

ToprosbIii IMMUT Ha KNIMEHTCKOM pasfgene He 3aBUCUT OT pasmMepa CPeACcTB 06ecreyeHns], yuuTbiBAEMbIX Ha 3TOM pasaene. s ynpasse-
HUSI TOProBbIMY [IMMUTaMM Ha KNMEHTCKUX pasgenax ucnonb3yetca metod ChangeClientMoney. OH o6ecneunBaeTt cnefytowme BO3MOX-
HOCTU:

. YCTaHoBKalmameHeHme/yp,aneHme TOProBbIX IMMNTOB.
» ABTOMaTUYeCKuit YYeT pe3ynNbratoB TOProB K/INEHTa B /IMMUTax B cne,u,yrow,ei/‘l T0pI'OBOI7I ceccun.

B obuiem cnyyae 3asBka MOXET 6biTb BbiCTaB/ieHa TO/IbKO MPU YC0BUM, YTO Y BCEX TPEX YPOBHEeN (KNMEeHTCKOro pasgena, 6pokepckoi
hMpMbI M pacyeTHOro kofa) TOProBble MMUTBI OCTATOYHbI 4151 MOKPbITUS Tpebyemoi BennynHbl MO. [1n1s 6pokepckoit npmbl 1 KIIMEHT-
CKOro pasgesia NpoBepKy AOCTATOYHOCTY TOProBOr0O /IMMUTA MOXHO OTMEHUTL € NoMoLLbo MeTogoB ChangeBFParametersNextSession n
ChangeClientMoney cO0OTBETCTBEHHO.

[ns pacyeTHOro koAa OTKNUNUTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CpeacTs obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHblii nyn oGecneyeHus

Ecnn pacuyeTHblii Kog, SBsSieTCA pacyeTHbIM KOAoM EAMHOTO nyna, To Ha ero cy6-cuetax (pasgenax 6pokepckux ompm 1 Cneubd) B 63k-
ochuce KNMPUHIOBOIA cuctemMbl SPECTRA BMECTO CPefCcTB 06eCneUeH sl yunTbIBAKTC NPOGUIN aKTUBOB, NepeaaBaeMble B K/IVPUHIOBYIO
cuctemy SPECTRA U3 KIMPUHTOBbLIX CUCTEM (DOHAOBOTO 1 BAUTIOTHOMO PhIHKOB. Mepegaya npodineii akTBOB NMPOVUCXOAUT HA OCHOBaHW
NMOpYYeHUIt y4aCTHUKA KAMPUHTa, NMOAAHHBIX B K/IMPWUHIOBYHO OpraHn3aumio NocpeAcTBOM COOTBETCTBYHOLMX CUCTEM 3/IEKTPOHHOTO AOKY-
MeHTooGopoTa. MNepeBos obecneyeHns Ha GPOKePCKyto hMpMy pacueTHoro koga EAvHoOro nyna HeBO3MOXeH. MepeBog npoduneit mexay
GpokepckUMK hpMamy Ha pasHbIX PacyeTHbIX Kogax EAMHOrO nyna Takke HEBO3MOXEH.

B Toprosoii cucteme SPECTRA, npocunnn akTMBOB YUMTHIBAKOTCS OAHOBPEMEHHO Kak OLlEHOYHAsi CTOMMOCTb aKTMBa C YYeTOM 3Haka npo-
huna (M3MEeHSIET TOProBbIA NMMUT) N NO3ULMA NO CneunanbHOMY UHCTPYMEHTY (418 npodmnnsa pyons no3vums He cosgaetcst). Mosmums
no cneuvanbHOMY UHCTPYMEHTY CO3AAeTcs Ha KNMEeHTCKOM pasgene bd, ecnn npodunb 6611 nepesefeH Ha 3TOT pasgen, mbo Ha Cneu-
B® (Kog Knuenta 000), ecnn npodmnb 6bi1 nepeBefeH 6e3 ykaszaHua KNNMEeHTCKOro pasgena. [ns kaxaoro aktuea, no KOTOPOMY MOXET
6bITb NepeaaH npodunb, B TOproBoi cucteme SPECTRA cyLecTByeT CBOV cneumasibHblii MHCTpYMeHT (MmeeT cydpcpuke _CLT B MMeHn
MHCTpyMeHTa). MoAaBaTh 3asBKM W 3ak/o4aTb CAENKM N0 TaKOMY UHCTPYMEHTY 3anpeLueHo. EfMHCTBEHHBIV Cnocob M3MeHeHWst No3uuum
o cneunanbHOMY UHCTPYMEHTY — 3TO NepeBog, COOTBETCTBYIOLLEr0 NPOodns akT1ea B/U3 knmpuHrooli cuctemsl SPECTRA. Mpu pacueTe
BennumnHbl MO Ha cyeTax/cyb-cueTax yqacTHMKa NO3ULMSA MO CneuyanbHOMY UHCTPYMEHTY MapXmpyeTcs aHau10rMyHO No3uLmmn no broyep-
CY Ha TOT e 6a30Bblii aKTUB.

B oCTa/IbHOM ynpaB/eHve BeNMUMHol FapaHTuiiHoro o6ecneyeHrst U TOproBbIMU IMMUTaMM Ha Cy6-cueTax pacueTHoro koga EguHoro nyna
aHasI0rMYHO 0BbIYHBIM PACUETHBLIM KOAAM.

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

Cunctema SPECTRA npefocTaB/isieT BO3MOXHOCTb BBOAUTL [OMO/THATE bHbIE OrPaHWYeHNs Ha NPOBeAEHVe TOProBbIX onepaLmii KmeH-
TOM, KOTOpble B cucteme (HopMynupytoTca Kak 3anpetbl. MOXHO M0 KOHKPETHOMY K/IMEHTY (MO BCEM K/IMeHTaM), MHCTPYMEHTY (1o BCem
MHCTpyMeHTam) nnn 6a3oBoMy akTuBy (Mo BceM BA) 3anpeTuTb OTKpbIBaTb NO3ULIMK 1 BbICTABNAATL 3aABKW. [N BbINO/IHEHUA Takux Aei-
CTBUIA B LWNHO3e NpesycMoTpeHsbl MeTtoabl FutChangeClientProhibit u OptChangeClientProhibit.

Kpome 3Toro B cucTeMe NpesycMOTPEHO aBTOMATMYECKOE BbICTAB/IEHME 3aMPETOB Ha OTKPLITUE MO3WLMIA W BbICTAB/IEHWE 3asiBOK MPU
06Hapy>XeHUM 6O/bLLOTo OTPHLIATENBHOTO TOPrOBOTO IMMUTA. [/151 yNpaBneHus 3anpeTtamu 1Crosib3yeTcs criefytoLmii Habop napaMmeTpoB:

» Pr_state - coar aBToMaT4YecKoro BbICTaBeHMs 3anpeToBs; 0 - He BbICTaB/ATb 3anpeThbl, 1 - BbICTAB/SATb 3aMpPeThbl.

* Pr_type - Tun 3anpeTta; O - 3anNpeT Ha OTKPbLITUE NO31LWiA, 1 - 3anpeT Ha BbICTaBNeHUE 3as1BOK.
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* Pr_coeff - noBbiwatoLmit KO3 ULUEHT; NONOXNUTENBHOE APOGHOE YMC/O C TOYHOCTLIO A0 IBYX 3HAKOB MOC/e 3ansToii.
+ Del_ord - hnar aBTOMaTU4ECKOrO CHATUS aKTVUBHbIX 3asBOK NPU yCTaHOBKe 3anpeTa; 0 - He CHUMATb 3asBKK, 1 - CHUMATb 3asiBKU.

MapameTpbl yCTaHaBIMBAKOTCS YYACTHUKOM K/IMpKHIa Ha ypoBHe B®. MpeaycmoTpeHo ABa Habopa napaMeTpoB: NPUMEHSEMbIX AJ1S /-
eHToB B® 1 npuMeHsieMbIx 415 Bceli B® B COBOKYMHOCTM.

YcTaHoBKa napameTpoB MPOM3BOANTCS HA OCHOBaHMM NOPYYEHUI YYaCcTHUKA K/TMPUHTA, NOAAHHBIX B KTMPUHIOBYHO OpraHv3aumio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3NIEKTPOHHOTO AOKYMEHTOO60poTa. MNpUMEHeHNe napaMeTpoB MPOUCXOANT B OAVKAWLLINIA KNNPUHT, Npn
YC/IOBMW YTO MOpyYeHne nofjaHo He no3gHee 1 yaca [0 Hauasia KAMpuHra.

YcTaHoBKa 3anpeTos. Mocne pasaBuKKmn N1aHoK BEYEPHETO Y NPOMEXYTOYHOIO KNMPUHIa aBTOMaTUYeCcKn BbICTaB/IAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasfeny uim b®, ecnn ogHOBPEMEHHO BbINOHAKTCA YCNOBUA:

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

, roe

 Limits_set — donar npoBepKy KNNMEHTCKOrO NUMUTA;

» Trade_limit — TOproBbIii NMMUT, BKIKOYAOLWMIA B ce6S AEHBIM 1 3a/10TU € Y4ETOM KO3hdmLmeHTa TMKBUAHOCTY;
» FreeMoney — cBo6ogHble cpeAcTBa No KNneHTCKoMy pasgeny nnv bo.

Tun 3anpeta onpegensietca napametrpom Pr_type. Ecnn napametp Del_ord=1, To npu BbiCTaBfeHUn 3anpeta aBTOMaTU4eCKM CHUMAKTCS
BCe aKTMBHbIE 3aABKW. [1pOBepPKM Ha ypoBHe B® 1 K/MeHTa OCyLLEeCTBASAITCA He3aBNCHMO.

CHSATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPSMYIO CHATbI GPOKEPOM, OHV CHUMAKOTCS aBTOMAaTWYECKN NPpK YCTPaHEHWN
NPUYMH K HUM NpUBeALUnX. Kaxaylo MUHYTY NPOU3BOAMTCSI NPOBEpKa, Noc/e KOTOPOI 3anpeTbl CHUMAOTCA, eCM COBMIOAEHO OfHO U3
YCNOBMWIA:

FreeMoney =0
Pr_state =0
Limits_set = 0

Mpumep. Mpu 3anpeTe Ha OTKPbITUE NO3NLMIA KNIMEHT MOXET Cam CHATb 3asiBKU/3aKpbITb NO3MLIMIO, BbI3bIBAIOLLYIO YBEIMYEHHOE TpeboBaHne
K rapaHTUiiHOMY o6ecneyeHunto. MakcMmyM Yepes MUHYTY NOc/e 3Toro 3anpeT 6yAeT CHAT aBTOMaTUYecKu.

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

Mo ymonuaHuio onis Bcex B® aBToMaTnyeckoe BbiCTaB/IEHUE 3anpeToB OTKUeHO (Pr_state=0).

2.6.4. BanaHCMpOBKa p1UcKa MeXAY CPOUHbIM U BaJ/TIOTHbIM pbIHKaMu

BHuUMaHue! B COOTBETCTBUM C NOIUTUKOM AEKOMUCCHAN MPOTPaMMHOTO 06ecneyeHunst HaunHas ¢ Bepcun 6.7 cepBuc GanaHCMPOBKA pucka
06bSABNAETCS YCTAPEBLUUM U BYAET YAaneH B NOCNeyOLWUX BEPCUSIX.

C Uenblo YMEHbLLEHNS CPefCTB, KOTOPble YHaCTHUK TOProB (KIMPUHIa) AO/MKEH MePeUuncniaTb Ha 0b6a pbiHKa B kayecTBe obecrneyeHns CBomxX
OTKPbITbIX No3unumii (06s3aTenscTB), B TC SPECTRA cyLecTByeT BO3MOXHOCTb NepepacnpeieeHms pUckoB Mexay CPOYHbIM U BaUTKOTHbIM
pbIHKaMV MyTeM NepeHoca YacTu prcka C perncTpa yyeta nosvunii Ha CPOYHOM PbIHKE Ha PErUCTP yyeTa No3uLMil Ha Ba/TFOTHOM PbIHKE.

[ina peanusaunmn gaHHoro mexaHusma B TC SPECTRA 3aBefieHbl jBa TEXHUYECKUX MHCTPYMEHTA (OPUANYECKN HE ABNSAOLLIMXCSA TOProBbIMU
MHCTpYMeHTamu) no ynpaenexnuio puckamn: EURRUB_RSK n USDRUB_RSK, co cneunanbHbiM cTatycom B nosne signs 0x20000. B TC
BaJ/TOTHOTO PblHKA& COOTBETCTBYIOLLME UHCTPYMEHTHI 3aBefieHbl B 6opae RSKC.

B KnupuHroBoii cucteme SPECTRA 3a kaxaoii Bpokepckoii coupmoli 3akpennsercs PacuéTHblii ko, 3aperncTpupoBaHHbliii B TOProBo-Kn-
PVIHFOBOW CCTEMe BaUIlOTHOTO pPbIHKA.

[na nameHeHus eAMHOTO NMMUTa Ha BasIlOTHOM pbiHKE y4acTHUKY (Bpokepckoit ®upme) Heobxoammo yepes w3 SPECTRA Plaza-2
nogatb opyuyeHne Ha 6anaHcMpoBky pucka (Metog FutTransferRisk), yka3biBas B HeM MHCTPYMEHT ynpaBneHns pUckoM, o6bem pucka,
pasgen peructpa yyeta nosuuuini bpokepckoli vpMbl HULMATOPa NOPYYEHNS U HanpaB/ieHre NepeHoca pucka.

Mocne nogauu Mopy4deHna B TC Ba/IOTHOIO pbiHKA CO3[aeTcs afpecHas 3asBka ¢ KoHTpareHToM HKLL, 3aaBka npoxogut ctaHfapTHble
npoueaypbl pUck-MmeHemkMeHTa. [locne npoBepky [0CTATOYHOCTU CPEACTB NPOMCXOAMT 06pa3oBaHne CAENKN 1 NepepacyéT eauHoro im-
MuTa. Caenka yumTbiBaeTCs Mo TeKyLEeMY LEHTPa/IbHOMY KypCy, rapaHTUiHble NepeBobl HE HAUYNCAKOTCS.

B TC SPECTRA o6pasyeTtcs TexHuyeckas cesnka no MHCTPYMEHTY nepeHoca pucka, kotopas 6yaeT BuaHa B LUM030BbLIX MHTepdeiicax B
Tabnuue deal ¢ npusHakom nosystem=1, u 6yaeT NpuUcyTCTBOBaTb B OTUETaxX C type=16.

Mo3uums, o6pasoBaBLUasics B pesy/btate Nofo6HOI caenku, sBnsieTcs 6ecCPOYHOi. 3aKpbiTh €€ MOXHO COBEpPLLIEHMEM NPOTUBOMNOOXHO
Hanpae/fieHHol CAENKM MO TOMY e UHCTPYMEHTY.
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2.6.5. NMepeHoc no3uuuii (06sa3aTenbLCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NepeHOC No3nuuii ¢ ogHoW kneHTa Bpokepckoi ®rpMbl Ha Apyroro knveHTa bpokepckoi
PUPMBI.

MepeHoc No3uuuii ¢ 04HOTO Kofa pasfena yyeta no3uuuii Ha Apyroli ocyLLecTBIseTcs nyTeM nofayn YUYacTHUKOM KvpuHra B TOprosyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBepkn BO3MOXHOCTY NoJauy TpaH3akuuy Ha nepeBos No3nLmMii — Takme Xe, Kak npu nogaye 3assku. [JononHUTENBHO NpoBepseTcs,
4YTO B MOMEHT MOAaumn TpaH3akumm 06bEM nepeHoCcMOol NO3NLMK He nNpeBbiaeT 06bEMa COOTBETCTBYIOLLEN NO3NLUW, YUMTbIBAEMON Ha
pasgene-ncTouHVKe; TaKkke Npy nepesoje No3uLMiA C OAHOTO KNIMEHTCKOTO pasaena pernctpa yyeta nosvuumin Ha gpyroii UHH/nacnoptHble
[LaHHble, 3aKpen/ieHHble 3a TakMMKU pasgenamy pernctpa yyeta nosuumi, Ao/MKHbI coBnagatb, B TOM uncse no pasgenam Obo.

TexHU4eckn nepeBog, No3nLmMii ohopMaseTCs Kak caenka no nokynke (Mm Nnpogaxke) ¢ pasgena-ucToyHrnka v npogaxe (MOKymnke) no pas-
[Aeny-npUemMHVKY, 1 IopuanYecky caenkoii He sensetca (nogpobHee — cM. pasgen Tunbl caenok, hopMypyemMble Npu UCNONHEHWUN U UCTe-
YeHnn hbloYepcoB 1 OMNUMOHOB). MepeBog NO3MLUMI TpaHCMPYETCA 1 B LWo3e, 1 B oTyeTax (f04/004).

2.6.6. MpuocTtaHOBKa TOProB AJ1 pacluMpeHust IMMUTa Konie6aHui LeH caenok

[MprocTaHoBKa TOProB A/ pacluvpeHns numnta Kone6aHuii LleH CAEeNoK OCYLLEeCTB/AeTCA B COOTBETCTBUN C "lMoNoXeHNeM O nopsake

YCTaHOB/EHUS! U U3MEHEHVSI IMMWUTOB KonebaHuii LieH cAenokK 1 0 Npoueaype NpUHYANUTENBHOTO 3aKpbiTus Mo3nupmii” (MpunoxeHne &5 k

MpaBuiaM ocyLLecTB/IEHUS KIIMPUHIOBOI AESTENBHOCTM Ha PbIHKE LIEHHBIX GyMar, CPOYHOM PbIHKE U BaJTOTHOM PbIHKE).
C TexHU4ecKoii ToUKM 3peHust Npy NPUOCTaHOBKe TOProB B cucTeMe SPECTRA Npou3BogsTcs creayolye geiicTums:

* [pu HacTynieHun ycnoBwii 41t NPUOCTAHOBKM TOProB Mo KakoMy-/1M60 6a30BOMY akTuBy, TOPr1 No aToMy 6a30BOMY akTUBY NpuocTa-
HaB/MMBalOTCS.

* AZMMHVCTpaTOpamMmn TOProB PacCYUTLIBAKOTCS HOBbIE PaCLUMPEHHbIE IMMUTbI KonebaHuii LieH.

* [Mpoun3soauTtcs nepecyeT obecneyeHns nNo BCem No3nLusm no 3Tomy 6a30BOMY akTvBy (MpW paclunMpeHuy TMMUTOB obecneyeHne yBe-
nmymBaeTcs).

* [locne 3aBepLueHns pacyeta obecneyeHusi TOpPrn eule HeKoTopoe BpemMsa He BO306HOBNAKOTCS, YTOObI AaTtb BO3SMOXHOCTb y4aCTHUKamM
yOAUTUTb 3aABKN.

» Bo306HOBNEHNE TOpPros B HOpMaJ/IbHOM pexunme.

[aHHble faeicTBMA CONPOBOXAAKTCSH PACCLIIKON  aAMUHUCTPATOpaMu TOProB COOTBETCTBYIOLMX YBEAOMIEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

* MpeaynpexaeHne o TOM, 4TO EC/MN LiEHbI HE N3MEHSATCS, TO Yepes onpee/ieHHoe BpeMsi NPOM30/AeT NPMOCTaHOBKa TOProB N0 TaKOMY-TO
WNHCTPYMEHTY.

YBefomneHve o0 TOM, 4TO NPMOCTAHOBKA TOProB peaslibHO Npov3BeAeHa.

YBefomneHve o Tom, 4To obecneueHune nepecynTaHo, MOXHO yaasiATb 3aABKWU.

YBefomneHve o BO306HOB/IEHUN TOpros.

2.6.7. NH(hopMmupoBaHMe yHaCTHUKOB O MPOrHO3UPYEMbIX 3HAYEHUSIX PUCK-NapameTpoB

B cucTeMe peann3oBaH CepBUC MHDOPMUPOBAHUS YYACTHUKOB O MPOTHO3MPYEeMbIX 3HAYEHUsIX puck-napameTpoB (cepsuc ForecastiM).
CepBuC C 3a/jaHHOi NepPUOAUYHOCTLI0 NPOM3BOAUT pacyeT 06ecneyeHunsl, KOTOpoe Mor/o Gbl GbITb B C/lyyae PasaBUXKY IMMUTOB, N TPaHC-
JIMPYET 3TN AaHHble YYacTHUKaM. AITOPUTM pPaboThl cepBuca:

+ C NepuoanyHOCTbLIO pa3 B MUHYTY aHa/IM3MPYeTcsl COCTOsSIHME PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, Mo KOTOPbIM Yepes HeKoTopoe
BPEMS BO3MOXHA Pa3fBvkKa JIMMUTOB (HaxoxaeHue Ha nnaHke 6onee X MUHYT).

» Ecnu Takne MHCTPYMEHTbI €CTb, MPOU3BOANTCSA NepepacyeT ob6ecneyeHns nNo KAMeHTCKUM nopTdensim. Puck-napameTpbl N0 UHCTPYMEH-
TaMm Ha nnaHKe ycTaHaB/MBAKOTCS B COOTBETCTBUM C NpeAnonaraeMoii pasaBuikKoi.

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

» ECnu cocTosiHMe pbIHKa M3MEHW/OCH, U MOTEHUMasIbHAA Yrpo3a pasiBKkKu ucuesna, i pasfsukka coctosisiacb, pacyeT u TpaHcs-
LM MPOrHO3MPYEMbIX 3HAYEHWI PUCK-NapamMeTpoB NpekpaLlaoTcs, @ NpUciaHHble paHee AaHHble CYMTaTC HeBaUIMAHbIMK (pacchliika
CLEARDELETED ¢ MakCcMmasibHO BO3MOXHbIMU PEBVXEHAMM MO Tabnuue ¢ NPOrHO3HbIMW 3HAYEHUSAMM).

Ecnu B TeueHue OfiHOV TOProBOI ceccuy Mo UHCTPYMEHTY Yxe ABaxAbl NPOBOAWIACH Pa3fBudkka IMMUTOB, TO B 3Ty TOPrOBYIO CECCUIO
pacueT 1 TPaHCNSLMS NPOrHO3HbIX 3HAYEHUI PUCK-NapPaMETPOB N0 UHCTPYMEHTY GO/IbLUE HE BbINO/HAETCS.

2.6.8. BnokMpoBKa GPOKEepPCKOIA HaCTU KIIMEHTCKOro c6opa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb 6/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3abn0KMpoBaHHAs KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo60AHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLEeCTBNAETCS B TEYEHME TOProBOi Ceccun, B BeHepHUiA KNMPUHT 610KMpOBKa copacbiBaeTcs.
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Bpokepckasi KOMUCCHS ONpeaensieTcsl CeayoLwyM 06pasoMm:

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

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

* lower_fee — MMHMMaNIbHO BO3MOXHAs CyMMa OPOKEpPCKON KOMUCCUMN 3a OAMH KOHTPAaKT;
* upper_fee — MakCMMasIbHO BO3MOXHasA CymMMa 6pOKePCKOli KOMUCCUK 38 OAWNH KOHTPAKT;
* multiplier — mynsTUNAXKATOP K CyMMe BMPXXEBOro 1 K/IMPUHTOBOTO cbopa;

» ex_fee — c6op (KMMPUHIOBbIN + GUPXEBOIA) 3a CAENKY C YYETOM CKaslbNepCKUX CKUAOK;

* additive — noctosiHHan fobaska 3a OfMH KOHTPaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3aaatorcsa 6pokepoM ¢ nomoLLblo KoMaHabl SetBrokerFeeParamNextSession. MNa-
pameTpbl MOryT yCTaHaBNMBaTb Kak NSl OTAENbHOIO KAMeHTa, Tak U A5 BCeX KNMeHToB b® ogHoBpeMeHHO. MprMeHeHne 3afaHHbIX
napameTpoB MPOWCXOAWT B CNeAytoLLylo TOProByko ceccuio. 3afaHHble Nonb3oBaTesnieM napameTpbl TPAHC/IMPYIOTCA B LUI03€ B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpumep, 6pokep Bcerga 6epet NosoBuHy GUpPXeBO komuccun - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnu 6pokep bepeT Bceraa 2 pybns 3a noboii KOHTpakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas komuccusi TpaHC/IMpyeTcs B LWTo3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KNWEeHTY), a Takke B NOToKe
FORTS_BROKER_FEE_REPL (B pa3pese cAenok).

2.6.9. NMoppepxka orpuuarenbHbIX LeH B SPECTRA

B cucteme SPECTRA peann3oBaHa nogaepxka oTpuLaTenbHbix LeH, obecneymBatoLLias KOppekTHOE NoOBeAEHME CUCTEMBI B Clyvae yxoaa
LieH hbloYepcoB 1 CTPaiikoB OMNLMOHOB B OTpULATENbHYHO 30HY B XOA€E TOProB UAW B pe3yrnbTaTe KavpuHra. Jns kaxaoro 6a3oBoro aktmea
BO3MOXEH OfVH U3 [1BYX PEXNMOB MOALEPXKKN OTpULaTeNIbHbIX LiEH:

* PeXu1M, Npy KOTOPOM LieHbl (hbloYepcoB 1 CTPalikv ONLMOHOB He OrpaHnyeHbl - B 3TOM PeXuMe B CUCTEME A0MYCTUMbI OTpULATE bHbIE
1 HyneBble LeHbl (hbloYepcoB 1 CTpaiiki ONUMOHOB, a A4S LLEHO06pa30BaHNst OMLMOHOB, pacyeTa BONMaTUILHOCTY Y PUCKOB UCMOSb3Y-
eTcsi Moaenb baulenbe, MM60 CKOPPeKTUpoBaHHast Moaenb Baka-lloyn3a, yuuTsiBatoLwas ToMbKo BHYTPEHHIOK CTOMMOCTbL OMLMOHA B
oTpuLaTesIbHOM AyanasoHe.

* PeXu1M, B KOTOPOM LieHbI (hb0YEPCOB U CTPAKOB OrpaHnyeHbl MOMOXUTENbHBIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULIaTENbHbIE LEHBI B
X0fie W B pe3ynbTaTe TOProB He MOryT 06pa3oBaThbCs, a /15 LieHoo6pa3oBaHUsl OMNLMOHOB UCMOSb3yeTcs Mogenb Bnaka-Loynsa (nmM6o
Ballenbe B kayecTBe anbTepHaTVBbl). OfHAKO, B TAKOM peXxMe BO3MOXHO PYYHOE yKazaHne oTpULaTeNbHOM LeHbl UICNOMHEHNS W/unn
VHAVKATVUBHOI TEKYLLEel PbIHOYHOM LieHb! (CM. HIDKE), B C/lydae COOTBETCTBYOLLEro pewleHnst HKL,. Mpu 3ToM Bce paBHO COXpaHsieTcsi
OrpaH1yeHre Ha NONIOXUTE bHbIE 3HAYEHVSI TOPTOBbIX LieH (ob0YepPCOB U CTPAKOB OMLOHOB.

Pexum pa6oTbl 1 MOAE/b LIEHO06pa30BaHNs ONLMOHOB 3aa0TCs Ha ypoBHE BA (6a30B0Oro KOHTPaKTa) 1 AeCTBYIOT HA BCE MHCTPYMEHTBI
JaHHoro BA. MepeksiioueHne pexumMoB U MOZENN LIEHO06pa30BaHKs ONLMOHOB BO3MOXHO BO BpeMsi knnpuHroBoii ceccun (MK nnm BK).
[Ns 3aaHnsa pexuMa v prck-MOAeNu NCNosb3yTCs criefytolve napameTpbl 6a30BOro KOHTPaKTa:

* negative_prices - NpuU3HaK orpaHNyeHUss OTpMLIATENbHbIX LeH: 1 — LieHbl (hbloYepcoB 1 CTPaiikm He orpaHuyeHbl; O - LeHbI (hbloYepcoB
1 CTpaiikn orpaHu4eHbl NOIOKMTENBHBIMU 3HAYEHUSIMU.

» option_model - mogensb LeHoobpa3oBaHust onumoHoB: 1 — mogens bawenbe; 0 - mogens Bnaka-LUoynza.

3HauyeHuns napaMeTpoB TpaHCAMpPYHOTCA B Wito3e B notoke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vch.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBYytoLLero pewleHns HKLL, gonyckaeTcs yctaHaBnnsaTth B
PYUYHOM pexnme MHAMKATUBHYIO TEKYLLYH PbIHOYHYIO LieHy, TpaHcimpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i LieHbl 3aBUCUT
MHAVKaTMBHAA Tekylllaa BapuaLlnoHHaa Mmapxa, TpaHcimpyemas B notoke FORTS_VM_REPL, u TekyLlasa TeopeTuyeckas LeHa onuuoHa,
TpaHcnvpyemas B notoke FORTS_VOLAT_REPL. [1na vHAuKauum Toro, 4To Tekylas pbIHOYHAsA LeHa 15 (bloyepca ycTaHoBNEHA B
PYyYHOM pexumMe, UCMosb3yeTcs napameTp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOPrOB.

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

YeHuii:

MoTtok Ta6nuua Mone OonucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_TRADE_REPL user_deal price LleHa 3ak/1t4eHHO caenkn
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MoTtok Ta6nuuya Mone OnucaHve
FORTS_ORDLOG_REPL orders_log price LleHa B 3aaBke
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 LieHa nyuiieii 3aBKv Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyuLieli 3asiBKM Ha Npofaxy
FORTS_COMMON_REPL common open_price LleHa oTKpbITUA
FORTS_COMMON_REPL common close_price LleHa 3akpbITus
FORTS_COMMON_REPL common price LieHa nocnefHeit coenku
FORTS_COMMON_REPL common min_price MuHUManbHas LeHa
FORTS_COMMON_REPL common max_price MakcumasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLEeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npeaplaylueli ceccum
FORTS_COMMON_REPL common market_price TekyLlas pbiHOYHasA LeHa

MoTOKM  arperMpoBaHHbIX —CTakaHoB |orders_aggr price LieHoBoi ypoBeHb
FORTS_AGGRXX

FORTS_POS_REPL position waprice YyeTHas LeHa no3nymn
FORTS_POS_REPL position_sa waprice YyeTHas ueHa nosuuun
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NIUMUT LieHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT LEHBI

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacuyeTHas LeHa Ha Ha4yas1o ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacueTHass UeHa nocne nocnefHero
KNUpUHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LeHa Ha Hayas0 ceccun

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

fut_rejected_orders

price

LleHa B 3aaBke

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLuei 3asBKv Ha Npogaxy, Bo-
LwefLiei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygLluei 3asBKM Ha MOKYMKY, BO-

LweLiei B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LleHTp pacueTta pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHasa ueHa nocnegHero KAVpWH-
ra

FORTS_INFO_REPL

options_params

strike

LieHa ncnonHeHua

B pexume NonoxuTenbHbIX LeH (negative_prices=0), B ciiyyae cOOTBETCTBYHOLEro peluennst HKL, BO3MOXHO:

* MCnosb3oBaHne OTpVILlaTeI'IbHOVI LeHbl NCNOJTHEHNA (pbroqepca;

* TpaHCAALMS OTPULATE/IBHOTO 3HAYEHUS B KAYeCTBe UHAVNKATUBHOI TEKyLLEe PbIHOYHOI LieHbl, yCTaHOBMEHHOM ALMUHUCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTenbHble U HyneBble 3HaYeHUsi B TOProBbIX KOAAX MHCTPYMEHTOB OTOOpaXatoTCs cnesyroLmm o6pasom:

Mpumep KOoAOB co cTpaiikom "-10":

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

« [NonHbii kog koHTpakTa (isin): "BR-7.20M250620CA-10".

Mpumep KOoAOB co cTpaiikom "0":

« KopoTkuii kog, kKoHTpakTa (short_isin): "BROBFO".

« [MonHbIii Kog KoHTpakTa (isin): "BR-7.20M250620CAQ".
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2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii goctyn)

CnoHcvpyemblid goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpeAocTaBNeHNUst KIMEHTaM Y4aCTHUKOB TOProB TEXHUYECKOTO
[0CTyna K TOProBo-K/IMPUHIOBOI CUCTEME CPOYHOTO PbIHKA, C MOMOLLbH0 KOTOPOTO K/IMEHT MOXET NOAABaTh NOPYUEHNs yYaCTHUKY TOProB
("cnoHcupytoLweid” hvpMe) A4/1st UCTIONHEHNS! Ha PbIHKE MyTEM MOCTaHOBKM 3asiBOK HanpsiMyto B TC nog, KOHTPOIEM U OTBETCTBEHHOCTbIO

y4yacCTHUKa.

Joctyn k TC KNNEHTY yYacTHUKa NpefoCcTaBseTcs NyTem Bble/leHns eMy NepPCOHasIbHOro naeHTudumkaTopa - SMA-10ruHa, ¢ KoToporo
HanpsiMyto MOXHO BbICTaB/IATb 3asBKW. [JoCTyn BO3MOXeH Yepes Plaza2, FIX n TWIME wnto3bl.

[ns KOHTpONS onepaymii, coBepliaembix co SMA-norMHa, SMA-10rMH NpYBS3bIBAETCA K IOrMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — UAEeHTUMNKATOP yYacTHMKA, C NMOMOLLBID KOTOPOro yYacTHWK nogcoeauHsietcs K TC, BbiCTaBAsieT 3asBKW, KOHTPOIMPYET WC-
NoJIHEHME 3asBOK. YYaCTHMK BrpaBe MCMosib30BaTb oAuH M ToT xe MASTER-nornH ans 6onee yem ogHoro SMA-normHa. SMA-N0OMvH
TakkKe MOXET ObITb NpuBsA3aH K HeckosbkuM MASTER-normHam. CivcoK IOTVHOB TPaHCAMPYeTCs B LW03e B Tabnvue user notoka
FORTS_REFDATA_REPL. B atoii Tabnuue SMA-10rMH MOXHO OTNYNTbL No 1 B TpeTbeM 6uTe 6uToBOIN Mackn sma_flags. Cnmncok cBA3ok
"MASTER-nornH" - "SMA-N0rMH" TpaHc/MpyeTcs B LW/3e B Tabnmue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHus SMA-norvHa y4acTHUK TOProB noAaeT B KNWEHTCKWIA LeHTp Bupxwu 3asBneHre, B KOTOPOM yKasblBaeT I0TWH, C MOMOLLIbIO
KOTOpOro 6yAeT NPOU3BOANTLCS KOHTPO/Ib onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-noruH).

Mpy opraHM3auumn nogaymn 3asiBoK yYacTHUKOM TOPTOB MO NMOPYYEHUSM KIMEHTOB, GUpXa NPeAoCTaBASET yyacTHNKAM COOTBETCTBYOLLME
CpeAcTBa yrnpaB/ieHnsi pUCKOM, YToGbl He A0OMNYCTUTb NOMNagaHusi OLUMBOYHbIX 3asiBOK B TOPrOBYHO CUCTEMY:

» Pre-Trade KOHTPO/Ib - AONOSIHUTE/IbHbIE HACTPOKM MOMUMO CYLLIECTBYHOLLEN CUCTEMbI MPOBEPOK NPY NOCTAHOBKE 3asiBOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHOLLMiA, 4TO 3asBkM SMA-n0orvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKHOYEHHOM
(aktmBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-I0TMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBSA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

 UserKillSwitch - npuHyanTensHas geaktuBaumst SMA-10rmHa y4acTHUKOM.

Pre-Trade KOHTpONb NpeacTaB/isieT coboii HAbop LONOMHUTENBHBLIX OfPaHUYEHNIA/NPOBEPOK, HaKNabIBAEMbIX/BLINOHAEMbIX NpY NocTa-

HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HasHavyaTbCs B paspese SMA-/10rMHOB, UHCTPYMEHTOB WY KOAO0B KNWMEHTOB. og, NHCTPY-

MEHTOM 37eCb NOHMMAETCS KOMOMHALMSA:

» <Bba30BblIin akTMB>: <Tun gepuBatnea>, rae <Tun gepveatnea> = {dbtouepc, OnunoH, KaneHaapHsiii Cnpen} - VIHCTpYMeEHT*

» <Bba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusatnea> = {®dblouepc, ONuUMOH} - IHCTPYMEHT**

MpeaycMOTPeHbI CriefyoLue NpoBEPKU:

Homep npoBepku Mposepka MpuBsaska EAvHuua nsmepeHus MpumeHstoTcA

1 OTK/I0HEHME UeHbI B 3asB- | SMA-norvH nnu SMA-n0- | MNpoueHTb! Cpasy
Ke OT TeKyLLeW LeHbl TWH X VIHCTPYMEHT**

2 MakcumasnbHblli - 06beM | SMA-norvH unm SMA-no- | KonmyecTBo KOHTpakToB | Cpasy
3a8BKW B KOHTpaKTax TVH X VIHCTpyMeEHT*

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

4 MakcumanbHblli  06beM | SMA-norvH unm SMA-no- | Py6 Cpasy
3a8BKV B pyonsx TWH X IHCTpyMeHT*

5 MakcumasnbHas cymma 3a- | SMA-norud nunm SMA-no- | Py6 Cpasy
ABOK 3a TOProOBblA [A€Hb |VH X VIHCTpyMeHT*
(6pyTTO)

6 MakcumansHasa no3numsa B | SMA-normH - X VIHCTpY- | Konuyectso KOHTpakTos | Cpasy
KoHTpakTax (long) MeHT** X Kof knneHTa

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

[ina HasHauveHns/0TMeHbl MPOBEPOK UCMO/b3YIOTCS L/TH030Bble KoMaHAabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTcTBEH-
HO. IHdhopmauus 0 Ha3HaYeHHbIX NpoBepKax AOCTyMNHa B Wwto3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTpyoLLmid, 4To 3a8BkM SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKOYEHHOM
(akTBHOM) MASTER-N0rmHe.

Mpun noctaHoBKe 3asBKM CO SMA-N0rMHa, NPOM3BOAMTCS NPOBEPKa HaMUMs XOTA-6bl 0AHOTO akTBHOro MASTER-n0rmHa, K kKotopomy
npvBsidaH AaHHbIn SMA-N0ruH, ecny Takmx MASTER-10rMHOB HET, TO 3asiBKa OTBEPraeTcs C Bblgayeil COOTBETCTBYHOLLEN OWNOKM. Ecnn
akTMBHbI MASTER-/10rvH eCTb, 3asiBKa 0bpabaTbiBaeTcs, a B none aspref 3anucoiBaercs cebinika (id-normHa) Ha 3tot MASTER-n10ruH.

CepBuC B peX1me peasibHoro BpeMeHu (Mo TexHosorMu, aHasornyHoli Cancel On Disconnect) oTcnexusaeT coctosiHie MASTER-noruHoB
Ha TpaH3aKLUVOHHOM YPOBHE, 1 MpY OTCYTCTBUU TPaH3aKLMOHHOM akTUBHOCTM AeaKTUBMPYET SIOTMH. Ecnn B pesynbtarte Takux AeiACTBUiA y
SMA-norvHa He ocTaeTcs HM oAHOro nogkntoyeHHoro MASTER-/10r1MHa, TO BCE ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAalOTCA.
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AKTUBHbIE 3asBkM SMA-0rMHOB, Yy KOTOPbIX BK/tOYEH pexxum Cancel On Drop-Copy Disconnect, Takke aBTOMaTn4eCkn CHUMAKTCS B KOHLE
TOProBOro fiHA B TEXHO/IOTMYECKNIA NepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsetcs HacTpamBaemoii onuuein, ans ero NOAKNIYEHNS cnegyet o6patutbest B KnmeHTckuii
LeHTp bupxu.

KomaHpa UserKillSwitch no3sonsieT yyacTHuky caMomy AeakTuBupoBaTh (aktuBupoBaTtb) SMA-MOTMMH C ONUMOHaIbHOW BO3MOXHOCTbLIO
aBTOMATUNYECKOTO CHATUS BCEX €ro aKTVBHbIX 3asBOK. [leakTyBMpOBaHHbIA SMA-M0TVH HEe MOXET BbIMO/HATL TOProBble onepaunn. Jeak-
TuBaumsa SMA-10rMHa CoXpaHseTca A0 KOHLLa TOProBOro AHA U BOCCTaHaB/IMBAETCA Npu pectaptax TC B TEXHONOMMYECKUii nepepbIs an
npu cbosix.

2.8. PaspgeneHune CTaTycoB YYaCTHUKOB TOProB Y YYAaCTHMKOB K/IMPUHra

B Bepcuy 6.2 peasin3oBaH NPOEKT MO pPa3fesieHN0 CTaTyCoB YYacTHUKA TOPrOB 1 YYaCTHUKA KIIMPUHTA C pasgeneHnem yHKUWiA 1 NosiHo-
MOuUMiA pasHbIX KaTeropuii yuacTHUKoOB. Tenepb B Toprax MOryT NPYHUMATL Y4acTUe KIMEHTbI, HE SIBMISIIOLLMECS YYaCTHUKaMU KMPUHTa, a
YUACTHUK KIIMPUHTa AJ1s1 UCMOSTHEHWS 06513aTe/NbCTB N0 CAe/KaM, 3aK/THUeHHbIM Ha 6rpKe, He 06513aH ObITb Y4aCcTHYKOM TOProB. B Toprosoii
crcTeMe BbIZENSATCS CliefytoLime KaTeropum y4acTHUKOB:

* YyacTHuK knupuHra (YK). Y4acTHUK KNMpUHra MOXeT 06C/yXuUBaTb OfHOTO UM HECKOMIbKUX YYACTHUKOB TOProB, SIBMSIACb CTOPOHOI No
cAenkam, 3akiYeHHbIMY TakKUMU Y4acTHUKaMW TOProB.

* YyacTHuK Topros (¥YT). Y4acTHVUK TOProB MMEET NpaBo 3aknioyaTb CAESKM Ha OpraHM3oBaHHbIX Toprax. [pu aTom 06s13aTenscTBa 1 Tpe-
60BaHVA NpU 3aK1OYEHUN CAEMKN BO3HUKAIOT Y YYaCTHMKA KNTMPUHTa, 0BC/TY)XMBAKOLLETO 3TOr0 Y4aCTHUKA TOProB.

* YYacCTHMK KAMPUHTA U YYaCTHWUK TOProB B OAHOM nunue (YK+YT - Tekywimii ctaTyc BCEX y4acTHMKOB). YK+YT MoryT camu 3ak/oyartb
CLe/IKM Ha opraHn30oBaHHbIX Toprax, U OfHOBPEMEHHO ABNAIOTCA KOHTpareHTamu HKLL no 3aknoveHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YCYT 1 YC/yr N0 OpraHmn3aLmmn TOpros A5 TakuX YHaCTHUKOB HE M3MEHSIETCS.

2.8.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMbI

B TepmmHax SPECTRA CyLIHOCTbIO, ONMCbIBAIOLLEN YHacTHUKA KIMpUHra, aBnsetca PacyeTHas hupma, npy aTom PO MOXeT npuHagne-
xatb nnéo YK, nmoo YK+YT.

YuacTHUKY TOProB COOTBETCTBYIOT Bpokepckue dompMbl, OTKPbITbIE B pamMkax PacyeTHoi hnpmbl COOTBETCTBYIOLLENO YYaCTHUKA KTMPUHTA.
[Mpn atom:

* OAHOMY Y4aCTHMKY TOProB MOTYT ObITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHOM PacuyeTHOR dhvpMbl (O4HOM0 yHacTHMKa
KNUPUHra);

* OAHOMY yHaCTHWUKY TOProB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hypm B pamkax pasHbix PacyeTHbIX oMpM (pasHbiX yHacTHUKOB
KNPUHra).

Y B® yyacTHUK TOProB MOXeT COBNajaTb B OAHOM /NLE C y4acTHUKOM knvpuHra (YK=YT), nu6o He coBnagatb (YK!=YT).

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

YyacTHuK P® VK P® VK+YT
KnupuHra ( ) ( )

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

Puc. 2. epapxus cylHocTel

2.8.2. PasgeneHune nosiHOMoOYUNiA y4HaCTHUKOB

PaspgeneHue cTtaTycoB y4acTHUKOB TOProB ¥ YYaCTHWUKOB KMPWHra NoapasyMeBaeT W pasgesieHusi NoIHOMOUnlA yHaCTHUKOB Ha TOProBble
1 KNIMPUHTOBbIE. Mog, NOSIHOMOUMSIMI 34eCh MOHUMAIOTCS NMPaBa Ha NPOCMOTP MHhopMaLMK B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIE NOMHOMOYMSA Y4aCTHVKA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK U 3ak/ove-
HVe Ce/TOK Ha OCHOBaHMM NOAAHHbIX 3as1BOK. MPK 3TOM YUaCTHUK KNIMPUHTa MOXET COBepLLAaTb HEKOTOPbIe AeNCTBUA C 3asiBKaMu, nogasast
nopyyenuns B HKL, a yxxe HKL|, MOXeT BbICTaBNsATb 3asBKy OT UMEHW yYaCTHMKA KNIMPUHTa, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmposaHne HencnosIHEHHbIX 06A3aTenbCTB).

OCHOBHbI€ NO/THOMOYMA yYacCTHUKA K/TMPUHTa, KOTOPbIe He AOCTYMHbI YYaCTHUKY TOProB - 3TO yrpas/ieHne obecrneyeHvem (BbIBO,q obecne-
YeHunsd, nepesos obecneyeHuns MexXxay pacyHeTHbIMU KO,CI,aMVI), a Takxe ynpasfieHne pUCcKoM B OTHOLLEHNN yHaCTHNKa TOPros, BO3HUKaOLWnM
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no cAenkam, 3ak/toYeHHbIM YH4aCTHUKOM TOProB. YNpasieHne pUCcKOM 3aK/Ho4aeTCs Kak B onpeAesieHun NMMUTOB A5 y4acTHUKa TOpros,

Tak M B BO3MOXHOCTY COKpaLLaTh (PUCKOBaHHYI) NO3ULMIO0 yYaCTHMKA TOPIoB.

PasgeneHue NosIHOMOYUIA NPOU3BOAMTCS Ha YPOBHe florvHa gocTyna k TC. Mcxoasa 13 aToro NorvHbl MOryT 06/1aAaTth CrefyowmumMi nosn-

HOMOUMAMUN:
¢ "JlorvH YK" - norvH, o6nagatoLLmii NOTHOMOYMSAMM YHaCTHMKA K/TMPUHTa.

« "JlorvH YT" - norviH, obnagaooLuii NOIHOMOUYNAMY y4acTHMKa TOProB.

¢ "JlorvH YK+YT" - norvH, 06nagaroLmin NOSIHOMOUYNSAMUN 1 YHaCTHUKA KAMPUHTA U yYacTHMKa TOPros. 15 Takmx OrMHOB 10rvKa pasgena
NO/THOMOUMI OcTaNiach NpexHei (Kak 40 pasgerna CTaTycoB y4YacTHUKOB TOPFrOB M YYACTHMKOB K/IMPUHTA).

Hwxe B Tabnuue npveefeH cnucok nonHomouunia "florvH YK":

Onepauus JocTynHble WA030Bble KOMaHAbl
YctaHoBKa NMMUTOB Mo B®. ChangeBFMoney
YcTaHOBKa TOProBbIX MMUTOB N0 Bd. ChangeBFLimit
MepeBof AEHEXHBIX CPEACTB MexXay AByMs B® oaHoli PO. ExchangeBFMoney

YcTaHoBKa puUCK-napameTpos rno b®.

ChangeBFParametersNextSession

[MepeHoc pucka.

FutTransferRisk

MepeHoc no3uumii mexay B® (Tonbko /15t NOrMHOB YPoBHSA P®).

TransferClientPosition

MNopaya 3anpocos K HKLL Ha 3akntoveHne caenok ¢ YT. TeXHuyeckn peasmso-
BaHa kak nogava 3asBkn C 0COObIM MPU3HAKOM.

AddOrder

OtmeHa 3anpoca k HKL, Ha 3aktoueHne caenok ¢ YT. TeXHUYecku peannsoBaHa
Kak yfaneHue 3asaBkn ¢ 0COObIM MPU3HAKOM.

DelOrder

M3meHeHne 3anpoca k HKL, Ha 3akntoyeHve caenok ¢ YT. TexHuueckun peanu- | MoveOrder

30BaHa Kak U3MeHeHve 3asBK/ C 0COObIM MPU3HAKOM.

Mopaya 3anpocos k HKLL Ha npoBepky gocTtato4yHoCcTM obecneyeHns no bo. DelOrdersByBFLimit

Mopavalypanerune 3assBOK Ha JOCPOYHYHO SKCNUPaLMo OMNLMOHOB. OptChangeExpiration

YnpasneHne SMA-noruHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

[MepecyeT LeHTpaIbHOTO CTpaiika. OptRecalcCS

Hwxe B Tabnuue npmeeaeH CNMCoK NOHOMOUNiA “JlornH YT

Onepauus

AOCTyrnHbIe W/1030Bble KOMaHAbl

Nogaya ToproBbIX 3asBOK.

AddOrder

YpaaneHune ToproBbIX 3asBOK.

DelUserOrders; DelOrder

VI3MeHeHne TOproBbIX 3asiBOK. MoveOrder

MopavalynaneHne 3asBOK Ha JOCPOYHYHO 3KCNMpaLMio OMLUVIOHOB. OptChangeExpiration

YnpasnexHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch

MepecueT LeHTPabHOTo cTpaiika. OptRecalcCS

"NoruH YK+YT" 06nafaeT COBOKYMHbIM HA6opom nosHomounid "flornHa YK" n "MlormHa YT, 3a ucknoveHnem nogayn 3anpocos kK HKLL,

KOTOpbIE MOXET NnoAasark TO/ILKO "J1orvH YK".

Y4acTHUK KNIMPUHTa MOXET NOMYYNTb NOTUHBI CIEAYIOLLMX YPOBHEIA:
« PacuyeTHoli hupMbl.

« Bpokepckoii mpmbl.

* Knuenta.

YYacTHVK TOProB MOXET MOJYy4YNTh IOTUHbBI CIeAYHOLLMX YPOBHEA:

» Bpokepckoit hmpMbl.

* KnueHra.

B 3aBMCMMOCTM OT YPOBHSA, NOSIHOMOUNS /IOTMHA MOTYT pPas3/iMyaTbCa:
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 [Mpu pa6orte c pasgenamu B®, y koTopoii YK coBnagaert ¢ YT, NorvHbl ypoBHS P® 1 ypoBHSA B® 061aaatoT nosiHoMoumsiMm “Jlorud YK+YT".

 [Mpu paboTe ¢ pasgenamu B®, y kotopoii YK He coBnagaeT ¢ YT, /IorMH ypoBHS PO o6nagaeT nonHomMoumsiMm “JloruH YK".

 lMpu pa6ote c pasgenamm B®, y koTopoii YK He coBnagaet ¢ YT, NO/IHOMOYMS JIOTMHA YPOBHS B® coBnajatoT co 3HaYeHNEeM npu3Haka

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

» [ns no6oii BP NorvH ypoBHs KMeHTa 061a4aeT NosIHoMounsiMn “JlorvH YT,

B cuTyauuu, KOraa y4acTHUK KIMPUHTA U YYacTHVK TOProB pasHble NNLA, BaXHbLIM SIBASIETCS - KTO YNPaBseT KueHTaMu (KNMEeHTCKAMM
pasgenamu). Mog, ynpasneHnem KNMeHTamm 34ecb NOHUMAETCS BO3MOXHOCTb BUAETL UH(IOPMALIMIO MO HUM: CPEACTBa, IMMUTbI Y UHAUBU-
[lyasibHble PUCK-NapameTpsbl, a TakKe U COGCTBEHHO YCTaHABUBATbL IMMUTLI, 3aNpeTbl, NPaBW/IA IKCNMPALUUM U T.N. BO3MOXHbI 1BE CXEMbI

B3ammMogeiicTBus Mexay YK n YT ¢ TOuKv 3peHus ynpasneHus KneHTamu:

 KnueHTamu ynpaensiet YT. Y4acTHVK TOProB ynpasnseT KIMEHTCKMMU pa3feniaMmu, BXOASALMMUI B COCTaB CBOMX Bpokepckux dhupm (cxema
Mo YMO/YaHMIo). B AaHHOI Cxeme y4acTHUKY KIMpUHIa He JOCTYNHA MHOpMaLUs O KMEHTAX YYACTHUKOB TOProB: CPEACTBA, IMMUTLI U
VHAVBUAYA/IbHBIE PUCK-NAPAMETPbI MO KIMEHTCKMM pa3Aenam, a Takke He JOCTYMHbI onepaLum no ynpasneHuo KneHTaMuy.

 Knuentamm ynpasnsieT YK. YUacTHUK TOProB nNepesaeT KIMeHTCKMe pasaesbl, BXoAsLLMe B cOCTaB CBOMX Bpokepckux dompM, "nog ynpa-

B/IEHME" yYaCTHUKY KNnpuHra.

Cxema B3auMmMofeiicTBus 334aeTcs Ha ypoBHe B® nyTem BbICTAB/MEHWS y Hee CneuuasibHoro npusHaka: "KnueHtamu ynpasnsieT

YT"/"Knuentamu ynpasnsiet YK".

[na unnocTpauuy npreesemM napy npyumMepos:

1. He6osbLLOI pervoHanbHbIii 6pokep Ans [0CTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-

BaHWe Mo MOAEeNM KIMPUHIOBOTO 6poKepa. YUacTHUK KMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa 6poKepckyto oMpmy, U perucTpupyet
6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTth Ha 6UpXe GyAyT KIUEHTbI PETMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPAB/NAThL K/IMEHTaMy XOUeT caMm GpoKep - B 3TOM C/lyyae NpuMeHuMa cxema "KnmeHtamu ynpaensier YT'.

2. KomnaHusa HepesunaeHT, 4Tobbl Noy4uThb AOCTYN K TOpram Ha MOCKOBCKOI Gupxe 15t CBOUX K/IMEHTOB, pernctpupyetcsa B HKL, B kaye-
CTBe yyacTHWKa kupuHra. [lanee HepesnaeHT 3ak/1iouaeT JOoroBop nopyyeHne ¢ Gpokepckoii orpmoii (poccumiickas AoUka HepesugeHTa
6o 6onbluoit YK+YT) Ha 06CnyxuBaHne CBOUX KIMEHTOB. Ho ToproBaTtb ByAyT KNMEHTbI HEpe3nAEeHTa 1 KOHTPOIMPOBATL UX OH XO4eT
caM - B 3TOM C/ly4ae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

a0
)
MHBecTUUMOHHas
KOMNaHuA yK+yT
PervoHanbHbin YKI=YT
Gpokep Knuenmamu ynpasnsem YT

—~

(2)
AN

HepeaunaeHT YK

Bpokepckas VKI=YT
¢upma Knuexmamu ynpaensem YK

Puc. 3. Mpumepsbl

Hwxe B Tabnuue NpMBeAEeH CNMCOK NOSTHOMOUMIA, OTHOCSALLMIACA K NpaBy ynpaseHust KNMeHTCKUMK pasgenamu. O6nagats AaHHbIMUY Nos-
HOMOUMAMY BYAYT NIOTVHBI, Y KOTOPbIX Ha6op nonHomouunid (“/lormH YT" /"/lorvH YK") coBnagaeT co cxemold, 3aaaHHon y bo ("KnneHtamm

ynpaenseT YT'/"KnueHntamn ynpasnset YK").

Onepauus

[ocTynHble Wo30Bble KO-
MaHfAbl, MOTOKW, TaGnuLbl

YcTaHoBKa JIMMUTOB NO K/IMEHTCKAM pasgenam.

ChangeClientMoney

YcTaHoBKa pUCK-napameTpoB No KMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauuy Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa puck-napameTpamm OrLMOoHOB.

OptChangeRiskParametersNextSession
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Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TabnuLbl

MepeBoa KNMEHTCKMX NO3ULMIA. TONbKO A8 NOrMHOB YpoBHA B® ¢ npusHakom | TransferClientPosition

"JloruH YT".
MpocmoTp MHhbopMaLMm NO KIMEHTCKMM pasfenam: pasmep obecneyveHns n uH- | FORTS_PART_REPL.part;
OnBuayasibHble pUCK-napameTpsbl. FORTS_CLR_REPL.money_clearing;

FORTS_CLR_REPL.pledge_details

Takke gaHHbIMY NoNHOMOuUnsaMKU obnagaeT "JlorvH YK+YT".

2.8.3. YperynupoBaHue HEUCNOJIHEHHbIX 00S3aTeNbCTB

Y4YacCTHVK KNMPUHTa He MOXET BbICTaB/ATb U CHUMATb 3asiBKW, OHAKO A/151 YPery/impoBaHns HeMCnosIHEHHbIX 06A3aTeNbCTB yYacTHUKA
TOProB nepef, y4acTHUKOM K/IMPUHra, U B TOM YKC/e, B C/lydae HefoCTaTO4HOCTM 0becneyeHmnst yHacTHUKa TOPros, YYacTHUK KIMpUHra
Bnpase nofasatb B agpec HKL| 3anpockl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOpProB. Takoli 3anpoc NoAaeTcs yH4acTHUKOM KAMpUHra ¢
yKasaHueMm nboro KNMEHTCKOro pasgena yyactHuka Topros. Mo Takomy 3anpocy HKLL BbicTaBnsieT 6e3agpecHyto 3asaBky "B CTakaH" uim
afipecHylo 3asBKy, Ha OCHOBaHMM KOTOPOW ByayT 3aKno4aTbCsa CAEMNKN YPerynmpoBaHus.

TexHWU4Yeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOV TOProBOI 3as1BKM, UMeEtOLLel cneumanbHbIli npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHue CAenoK C y4acTHVKOM TOpros". 3anpoc MOXET ObITb NOAaH Kak B hopme 6e3aapecHoi 3asBKuy, Tak U B hopme afpecHoii 3asBKu.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakMM NPU3HaKoM He MOTYT. Y 3asBOK € npu3HakoM "3anpoc Kk HKLL"
B GUTOBOI Macke npusHakoB BbicTaBnsieTcss 6uT eNCCRequest (0x4000000000). AHaNOTUYHbIA BUT NOMYYaloT U CAESKU, 3aK/THUEHHbIE
Ha OCHOBaHWUM TaKknX 3asiBOK.

B uensix ycTpaHeHusi Heo6eCcneyeHHOCTU NO3MLMIA YYaCTHUK KIMPUHTa UMEeT BO3MOXHOCTb MHULMMPOBATb CHSATWE 3asBOK, NOAAHHbIX
y4acTHUKOM TOpProB.. a5 aToro ucnonb3yetcs kKomaHga DelOrdersByBFLimit, KOTOpyto MOXET nogasarh y4acTHUK KNnpuHra no 6®, otkpbl-
TbIM A1 Y4aCTHVUKOB TOProB, 06CYX1BaEMbIX TakM Y4acTHUKOM KanpuHra. Mpu 06paboTke AaHHOWN KOMaHfpbl B C/lyvae oTpuLaTebHOro
cB06OAHOrO NMMMUTa No BP, CHYUMAKOTCA BCe aKTUBHbIE 3asBKM MO KIMEHTCKUM pasgenam, npuHagnexatyym takoi b®. Y cHumaembix 3a-
SIBOK B GUTOBOI Macke npu3HakoB BbicTaBnseTcs 6uT eNCCBulkDeleteOperationStatus (0x8000000000).

2.9. CUHTeTUYEeCKUiiI MaTuYUHT

CUHTEeTUYeCKUiA MaTYmHT — hOpMUPOBaHNE CAEMOK HA OCHOBAHMM 3a51BOK, MOCTYNatOLLMX B Pa3Hble CTakaHbl (CTakaHbl PasHbIX UHCTPYMEH-
TOB). LIeNbio CUHTETMYECKOTO MaTUMHra ABASETCS NOBbILEHWE IMKBUAHOCTW MHCTPYMEHTOB NyTEM 0O6bEeANHEHNS HECKO/IbKUX CTakaHOB.
Hanpumep, CUHTETUYECKWIA MaTYMHT NO3BOMNT CBELEHNE 3asiBOK MHCTPYMEHTA TUNa KaneHAapHbIi cnpes He TO/IbKO CO BCTPEYHON 3asiB-
KOW BHYTpW CTakaHa AaHHOT0 MHCTPYMEHTA, HO 1 C OTAE/bHbIMY 3asBKaMu 13 CTakaHoB hblo4epcoB ero Hor. Takum obpasom 3asBka KC
YUMTbIBAET BCTPEYUHbIE UHTEPECH! U3 APYTVX CTAKAHOB CBOMX HOT.

2.9.1. CuHTEeTnYeckKue 3asiBKu

Maes CMHTETUYECKOTO M3TUMHIa COCTOUT B 3aK/IHOYEHUN CAE/KMN HA OCHOBAHWUM TPeX 3asiBOK MO pasHbIM TOProBbIM MHCTPYMEHTaM, ecsin
LieHbl 3TUX MHCTPYMEHTOB CBSA3aHbl Mexy CO60i onpegeneHHbIM COOTHOLWeHMeM. Hanpumep, LeHa MHCTpYMeHTa KasleHAapHbli cnpes,
paBHa pasHuLe LeHbl Aa/lbHEl HOMW 1 LieHbl 6nvxHeRn Horu. Torga 3asiBka Ha NMoKynKy no kaneHaapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (yyacTHuk "A"), 3asBKa Ha Mokynky no gbtodepcy RTS-9.18 no ueHe 114000 (yyacTHuK "B") 1 3aaBKa Ha npofaxy no dbioyepcy
RTS-12.18 no yeHe 115000 (y4acTHukK "C") MOryT 6bITb O4HOBPEMEHHO UCMOJHEHDI. B pe3ynbrare yyacTHUK "B" nonyunT AIMHHY0 No3vumo
no pbtovepcy RTS-9.18 no ueHe 114000. YyacTHUK "C" NOMyUYUT KOPOTKYHO NO3Mumio o dhbtovepcy RTS-12.18 no uyeHe 115000. A yyacTHUK
"A" nonyunT ABe No3uLMKn: KOPOTKYHo No dbtodepcy RTS-9.18 no ueHe 114000 v AnvHHY0 no dibtovepcy RTS-12.18 no ueHe 115000, npu
4yeM KX LieHbl CBA3aHbl COOTHOLeHMeM 115000 - 114000 = 1000. Takum o6pa3oM, Bce Tpu 3asiBKM MOTYT GbITb YA0BIETBOPEHbI KOPPEKTHO.

Ha MockoBcKoii 6Upxe CAeNKU 3aK/HualoTes C LIeHTPaslbHbIM KoHTpareHToM (HKLL). B Halem npumMepe MOXeT 6biTb OAHOBPEMEHHO 3a-
K/OYEHO TPU CAENKU:

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

[ns Toro, YTo6bl CAeNKM BbIM 3ak/oUeHb], B NMPOLLECCe CUHTETUYECKOrO MaTuuHra B siipe TOProBoii CUCTEMbI aBTOMATUYecKu hopMu-
pytoTca 3asBKU1, NoAaHHble 0T uMeHU HKL,. Takue 3asiBKU HasblBalOTCs CUHTETUYecKMMU. CUHTeTUYecKas 3asiBKa - 3asiBka co3faBaemast
A4POM B XOfle CUHTETUYECKOTO MaTuMHra Npy BbIMOMHEHWM YCIOBUS CBeAeHUs 3asBOK. CUHTeTMYecKas 3asiBka sIB/sieTCsl peasibHoli 3a-
SIBKOIi, NoJlaBaeMoii LIeHTPasIbHbIM KOHTpareHToM B TOpru, W courypupyeT B cAenkax, NopoXaaeMbiX B XO4e CUHTETMYECKOro MaTuuH-
ra. B aHOHWMHbIX 1 MO/Ib30BATENbCKUX MOTOKAX 3asiBOK CUHTETMYECKMe 3asiBKM B MOJIsX Xstatus MoMevatoTcsi cneuyasibHbIM NPU3HAKoM
"eSynthetic” (0x200000000000).

B paccmartprsaemom nprMepe hopMmUpyoTCa cregytoLlime CUHTETUYECKME 3asBKU:
 3asBka oT HKL, Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BcTpeuHas K 3asBke yyacTHuka "A")
 3asBka ot HKL, Ha npogaxy no cbrovepcy 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 3asBke yyacTHuka "C")
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RTS-9.18 RTS-12.18

114000 10 115000 10 (C)

12 | 114000 10 [ 115000

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega

CuHTeTu4eckas 3asBka (HOPMUPYETCA CUCTEMON Ha OCHOBaHUW [BYX pPeasibHbIX 3asBOK, NOAAHHbIX yH4aCTHUKaMW B ABYX OPYTUX MHCTPY-
MeHTax. B Hawem npumepe cuctema chopMmpoBasia CUHTETUYECKYIO 3asBKy Ha NMpodaxy no KaneHgapHomy cnpegy RTS-9.18-12.18 no
ueHe 1000 Ha ocHOBaHMK 3asBK/ Ha MOKYNKy no dbtovepcy RTS-9.18 no ueHe 114000 (0T yyacTHuka "B") 1 3a8BKM Ha Npogaxy no dblo-
yepcy RTS-12.18 no yeHe 115000 (oT yyacTHuka "C").

ECTb [jBa OCHOBHbIX CLiEHapUs CUHTETUYECKOTO MaTumHra:
Keiic 1: 3asBKM OTAENbHLIX (DbIOYEPCOB rEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasleHAapHOMY cripeay.
Mpumep (cm. puc. 4):

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

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

* YyacTHuk "C" cTaBuT 3aaBKy Ha npogaxy B RTS-12.18 (ctakaH ganbHei Horn) B konimuectse 10 no ueHe 115000 (BxoAsLLas akTuBHas
3asBKa). B 3TOT MOMEHT HAUYVMHAETCSH MATUUHT.

* Ha ocHoBe 3as1BOK B CTakaHax 6ivkHeln 1 aanbHeli Hor, B cTakaHe KC nosiBNsieTca CUHTETUYeckan 3asiBka Ha NpoAaxy KaneHgapHo-
ro cnpega RTS-9.18-12.18 B konunyectse 10 (MMHUMasIbHOE KOMMMYECTBO M3 TPeX 3asBOK, y4YacTBYHOLIMX B MaTyuHre) no ueHe 1000
(115000-114000: To ecTb LieHa Ja/ibHel HOrM MUHYC LieHa G/kHel Horv), BbicTaBneHHas oT umeHn HKL,, koTopasi cBoauTCs B cAenKy
C 3as1BKO N0 KasileHAapHOMY cripejy OT yyacTHuka "A".

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

« Takum 06pa3om obpasyoTcsa Tpy caenku: no 6rmkHeMy dbtodepcy (KoHTpareHTbl: “B" n HKLL) no ueHe 114000, no fgansHemy gblouepcy
(koHTpareHTsI: "C" 1 HKL) no uene 115000 u no kaneHgapHoMy cnpeay (KoHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyoTcs
[iBe TeXHNYecKne CAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHdapHoMy cnpegy. Jns 06enx TeEXHUYECKX CAENOoK KoHTpareHTbl "A"
n HKL,.

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

Kelic 2: 3asiBKa Ha kaneHaapHbIii cnpea 1 3asaBka Ha 0AyH U3 hbloYepCcoB HOT 3TOT0 Cnpea reHepupyT CUHTETUYECKYHO 3asBKY Ha ApYryto
13 HOT 3TOrO crpeja.

Mpumep (cm. puc. 4):

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

« B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) mocTynaeT 3asBka Ha nokyrnky B konimyectse 20 no ueHe 1000 OT yyacTHuKa
"A".

* YyacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (cTakaH AanbHei Horu) B kosimyectse 10 no ueHe 115000 (BxoasALLast akTUBHas
3as1BKa). B 3TOT MOMEHT HaYMHAETCA MaTUNHT.
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* Ha ocHoBe 3as1BOK B cTakaHe 6nvxHeli Horv 1 ctakaHe KC, B cTakaHe AasibHell HOrv NOSIBNISIETCS CMHTETMYeCKas 3asBka Ha MoKymnky
RTS-12.18 B konuyecTBe 10 no ueHe 115000, BbicTaBneHHast oT uMeHn HKLI, koTopasi cBoauUTCS B CAEMKY C 3asBKOI OT yyacTHuka "C".

» B cTakaHe 6vKHE HOrM MOSIBMISETCA CUHTETMYecKas 3asiBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 oT umeHn HKL,
KOTOpasi CBOAMTCS B CAE/KY C 3as1BKOI OT yyacTHUKa "B", B cTakaHe KC - cuHTeTMYeckas 3asBka Ha npogaxy RTS-9.18-12.18 no uexe
1000 c o6bemom 10 ot umeHn HKLL, koTopas cBoanTCa B CAENKY C 3a8BKOV N0 KasieHAapHoOMY crpeay OT yyacTHuka "A".

» Taknm 06pa3om 06pasyroTcs Tpu CAesKW: No 6rvkHeMy dhbtovepcy (koHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy dblouepcy
(koHTpareHTsI: "C" 1 HKLL) no uene 115000 u no kaneHgapHoMy cnpedy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyorcs
[iBe TEXHNYECKMe CAENKN, oTobpaxaroLme ABKEHNE HOT MO KaneHdapHoMmy cnpegy. s 06enx TeEXHUYECKMX CAENOK KOHTpareHTbl "A"
n HKL,.

» OcTanucb HecBegeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 1 3asiBka RTS-9.18 B o6beme 2.

Takum o6pa30|v|, B 3aBMCUMOCTHN OT BXO,D'HIJ.I'eﬁ aKTUBHOI 3as1BKM BO3MOXHbI 6 BapMaHTOB CUHTETUYECKOIo MaTymHra:

AKTUBHas 3asiBKa BcTpeyHas peanbHas 3afBKa ®dopmMupoBaHue BCTpey- LieHa BCTpe4HoOI1 naccus-
HOl (MaccUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TEeTUYECKON 3asiBKM

Mokynka 6nmkHero dbtodepca | Mpogaxa 6nvkHero dobtodepca | Mpogaxa gasibHero dbtodepca + | LieHa ganbHero dbtovepca - Lle-

Mokynka KC Ha KC

Mpogaxa 6nmkHero dbtodepca | Mokynka 6nvxHero hbtodepca | Mokynka ganbHero dbtovepca + | LeHa ganbHero dbiovepca - Lle-
Mpogaxa KC Ha KC

Mokynka fansHero chbrovepca Mpopaxa fanbHero dbrovepca | Mpopaxa 6nvkHero dbtovepca + | LieHa 6nmxHero btovepca + Lle-
MNpogaxa KC Ha KC

Mpopaxa gansHero cbtovepca | Mokynka ganbHero cobtodepca | Mokynka 6nmxHero dbtovepca + | LieHa 6nvkHero obtovepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpogaxa KC Mokynka 6rmkHero gobtovepca + | LleHa ganbHero dbtovepca - Lle-

Mpoaaxa AanbHero dbloyepca | Ha GvKHEro dblovepca

Mpogaxa KC Mokynka KC Mpogaxa 6nmxHero thbrouepca + | LieHa ganbHero dbtovepca - Lle-
Mokynka AanbHero gbloyepca Ha 6nmxHero hbtouepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TvNa 3asBKu (CUHTeTUYeckas/peasibHas) akTUBHAsi MaTUUTCS C TO NaccuB-
HOI, Y KOTOPOIA NyudLle LieHa. EC/M y NacCUBHOM CUHTETUYECKOl 1 NAacCUMBHOI peasnbHONM 3asBKM LeHbl COBNaAatoT, TO CHauala akTMBHas
3asBKa MaTuMTCA C TOM, UTO NOCTYNM/a paHblue. Tak KakK y KaNeH4apHoro cnpeaa fiBe Hor1 NocTynatoT B pasHoe Bpemsl, TO BPpeMsi Takoro
cnpega onpefensieTcsi No BpeMeHu nocneaHei noctynueLeil Horv. B Kax4oMm cTakaHe (KasieH4apHOoro cnpefa, 6/MKHEro U AanbHero
(hblouepcoB) LieHa 3ak/ouaeMoli CAenkn onpeaensieTcs LeHoi NaccMBHOl 3asiBKU, Kak U B TeKyLUeil peannsauum.

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CUHTETUYECKOM MaTurHre CTPOUTCS CUHTETUKA M0G0 [y6UHbI, HEOBXOAUMOIE NS CBEAEHNSI aKTUBHbIX 3asBOK. B arpermpoBaHHbIX
cTakaHax Mo YMOMUYaHWo UHAUKATUBHO TPAHC/MPYETCs INy6uHa 5 LeHOBbLIX YPOBHEl, (hopMUPYEMbIX MHAUKATUBHBLIMU CUHTETUYECKMM
3asBKaMu. VIHAVKATMBHAS CUHTETMYECKas 3asiBKa - "BUPTYaslbHas 3as1BKa", Ucnonb3yeMast 4/ (popMMpPOBaHUS arperpoBaHHOMO CTaka-
Ha, OTPaXXAIOLLEro JOCTYNHYIO CUHTETUYECKYIO JIMKBUAHOCTL. YAapyB MO Takoi 3asiBKE YYaCTHUK MOXET COBEPLUNTL CAEMKY NOCPeACTBOM
CUHTETMYECKOro MaTumHra.

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

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

* B pesynbrate B cTakaHe RTS-9.18-12.18 (cTakaH 3), NOABMASETCA MHAUKATMBHASA CUHTETUYECKas 3asBKa Ha Npofaxy KaneHgapHoro
cnpega RTS-9.18-12.18 no ueHe 115000 - 114000 = 1000, B 06bEMe 10 KOHTPAKTOB, 06pa3oBaHHast 13 3a8BOK, BbICTaB/IEHHbIMY y4acT-
Hukamn "A" n "B".

* YyacTHuk "C" MOXET yaapuTb No UHAUKATUBHON CUHTETUYECKON 3asiBKe - kynuTe KC RTS-9.18-12 B cTakaHe 3 no ueHe 1000 B 06bEMe
10 KOHTPaKTOB.

* Ha ocHoBe 3asBOK B CTakaHax 1 v 2, BbICTaB/IEHHbIX yYacTHUKamu "A" 1 "B". B cTakaHe 3 NOSABNSAETCA CUHTETMYECKas 3asBka Ha Npogaxy
KaneHgapHoro cnpepa RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHas ot uMeHn HKLL, koTopas cBoaMTCA B CAENKY C
3aABKOI M0 KasieHJapHOMY cnpegy oT yyacTHuka "C".

» B cTakaHe 1 nosiBnsieTca cMHTeTMYecKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 ot umeHn HKLL, koTopasi cBoanTcs
B CAENKY C 3a8BKO OT yyacTHuKa "A", a B cTakaHe 2 - CMHTETUYecKas 3asBka Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCA B CAENKY C 3aBKOW OT yyacTHuKa “"B".

» Takum 06pa3oM 06pasyoTcs TpU cAenkun: no 6amxHemy dbtodepcy (koHTpareHThl: "A" n HKL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "B" 1 HKL) no LeHe 115000 v no kaneHgapHoMy cnpegy (KoHTpareHTsl: "C" n HKL) no ueHe 1000. Takke o6pasytoTcs Ase
TEXHUYECKME CAENKM, OToBpaxatoLLme ABUXEHNE HOT MO KasleHJapHoMy cripegy. 15 06enx TeXHUYeCkux caenok KoHTpareHTsl A n HKLL.
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CvHTeTUYeCKas NMMKBUAHOCTb TpaHcnpyeTcs B noToke arperatoB (FORTS_AGGR##_REPL) coBMeCTHO C IMKBUAHOCTbLIO MO peasibHbIM
3asBKam. MNpu 3ToM NOMUMO CyMMapHOro o6bema (nose volume), Hanpumep, ecnn BHYTPU OAHOTO LIEHOBOTO YPOBHS €CTb Kak U peasibHble
3asBKU, TaK Y MHAMKATUBHbIE CUHTETUYECKE 06BEMbI, B OTAEMLHOM Mose TpaHC/IMPYeTCs CUHTETUYECKN 06bem (none synth_volume).

PaccmoTpuM npuMep, Korga B 06bl4HbIA arperMpoBaHHbIii cTakaH f06aBnseTcs CUHTETMYECKas IMKBUAHOCTL. ECTb arpervpoBaHHble cTa-
KaHbl Ka/IEHAAPHOTO CNPesa U ero HOT C HaTypasibHON JIMKBUAHOCTbHO.

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. O6bluHbIe arperMpoBaHHble CTakaHbl KaIeHAapHOro cnpeaa

3TN Xe cTakaHbl, HO C yYeTOM CUHTETUYECKOM NVKBUAHOCTW, BbIrNAAAT cnegyowmnm o6pa30M.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ . synth_ synth_ . synth_ synth_ . synth_
D volume | price | volume o - volume | price | volume G e volume | price | volume G
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. ArpermpoBaHHble CTakaHbl C CUHTEeTUYEecKol NUKBUAHOCTbIO

I/I306pa>KeHa BCA nocymtaHHasa CUMHTeTUn4yeckasa IMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Kosin4yecTso ypOBHeI7I arpermpoBaHHOro CtakaHa
CUHTETNYECKOM NNKBUOHOCTN. LLeHOBbIe YPOBHW, rae eCTb CMHTETUYECKas NMKBNAHOCTb, NoACBEeYEHbl KQaCHbIM.

BUAHO, 4TO B Ka/IEHAAPHOM CNpeae CUHTeTUYecKast IMKBUAHOCTL CYLLECTBEHHO Cy3i/a LieHOBOI cripes, u cienana cTakaH KaneHaapHoro
cnpepa 6onee NpuBnekaTe/bHbIM A5 TpelifepoB. B 3ToM 1 3ak/oyaeTcs LeNlb CUHTETUYECKOro MaTu/Hra - NokasaTb Tpeligepam nyuluyto
[IOCTYMHYIO LieHy U NOTEHLMANBbHO 60/bLINIE 06bEM UCTIONHEHUS X 3asiBOK MO Nyylleli cpefHeli LeHe UCMONHeHNS.

B crakaHe ganbHeli HOrM CUTyauust yxe He CTOMb pajykasibHO M3MEHWIACh 3a CHET CUHTETUYECKONM IMKBUAHOCTW. XOTSA U 34ecCb, ecnu
Tpeiigep noaact 3asBKy B NOKyNKy 15 KOHTPaKTOB No LieHe 66212, TO OH NOMYYMT CAE/KM HE TOJbKO C 3asBKaMu N0 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
MauTUHIEe Ha 6 OCTaBLUMXCSA KOHTPAKTOB MO LeHe 66211. DTOT CUHTETUYECKUI MaTUMHT UCMO/b3YET 6 KOHTPAKTOB Ha npogaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha npogaxy Si-6.19 no 65351.

B cTtakaHe e 6/vKHE HOTM CMHTETUYeckas JNIMKBUWOHOCTb OCTAETCA Ha 3ajHeM MnjiaHe, YTO U NOHATHO - GVKHAS HOra U Tak Hanbonee
}'IVIKBVI,CI,HI:IVI WHCTPYMEHT C HaMEHbLUUM LeHOBbIM crnpegom.

CuHTeTUYeckas IMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 06HOBNAETCA C TOW Xe YacToTON, C Kakoii 06HOBNSETCS arpermpoBaHHble cTa-
KaHbl. HacToTa 06HOBNEHNSA arperpoBaHHbIX CTakaHOB HUXKE YaCTOTbl TOProBbIX COObLITUIA, NPOUCXOAALLMX B cucTeMeE. VIHbIMK cnoBamu,
arpervpoBaHHbI CTakaH, a 3HauuT U CUHTETMYEeCKas IMKBUAHOCTb B HEM HE OOHOBMIAETCA Ha KaoKAYH0 3asiBKY UM CAENKY. YUYaCTHUK, Xe-
NatoLmnii oLEeHNBaTb NOMHYHO FYyOUHY CUHTETUYECKON NMKBMAHOCTY (60nee 5 LLeHOBbIX YPOBHEN) 1 ee U3MEHeHWe Npu Kaxa0M TOProBom
co6bITK (TPaH3aKLuK), LO/MKEH CAMOCTOATE/NIbHO PACCUNTLIBATL JOCTYMHYI0 CUHTETUYECKYHO INKBUAHOCTL HA OCHOBaHUM MHopMaumy B
ny6nmyHom orders_log.
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Tak e cnegyeT yuuTbiBaTb, 4TO B My6nnyHoM orders_log CUHTETUYECKME 3asiBKWM MOSB/AKOTCA TOSIbKO, KOrA4a MPOUCXOAUT CUHTETUYE-
CKWIA MaTUWHI, B 06bemMe HEOBXOANMOM A1 3aK/IHEHUSI CAEKN, T.e. CUHTETUYECKME 3aABKV NOMHOCTLIO UCMOJTHAIOTCA BHYTPY TOW TpaH-
3aKumMW, B KOTOPOI OHU NOPOXAEHbI. MO3TOMY ecnu nosb3oBaTteslb caM cobupaeT cTakaH no orders_log (6€3 NOCTPOEHUS CUHTETUKM) U
cBepsieT ero, HanpumMep, ¢ AaHHbiMK, TpaHcanpyembiMn B FORTS_AGGR##_REPL, TO cTakaHbl 3T 6yAyT OTAnYaTbCs — B CTakaHe 13
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPblE «HE BUAHO» B CTakaHe, MOCTPOeHHOM Mo orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ ayywymMu ueHammn 1 o6bemamm no siyyLleil LeHe Takke pacCunTbiBarOTCA C yH4eTOM
CMHTETUYECKON NMKBUAHOCTW, NPU 3TOM B CTapbix nonsx (tuna best_buy, best_sell, xamount_buy, xamount_sell n 1.n) TpaHciupyetcs
CyMMa HaTypasibHOWM 1 CUHTETUYECKON NIMKBUAHOCTH, & B HOBbIX (C MOCTCHMKCOM _native) - OTAeNbHO 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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HaxxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.

i'é’- YcTaHoBka: 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,

- OMHCEHHE KOMAOHEHTS
Moscow Exchange SPECTRA
Client's Gate files

Samples
£NA AEHHOMO KOMIOHEHTA
TpebyeTca 13M6 Ha wecTkom

AHCEE,

MNanka:

Z:\Moscow Exchangeh SpectraCGate), e |
ImstallShield

Cnpaeka Anck = Hazaa I fanee = I OTMEHA |

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”, 4Tobbl aKTUBMPOBATL CEAYIOLLMIA LIar.

i'é’- YcTaHoBka: 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 CORAHHEHHA

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

< Hazaa I fanee = I 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 ®aiin ¢ HacTpoiikaMu NOAK/MYeHUs OnucaHue

BblgeneHHbIi kaHasn links_public.prod.ini MopknioueHve Kk Spectra 60eBoli KOHTYP

63



14.04.2021

Lnto3 SPECTRA Plaza-2

Bepcus 6.9

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 BpeMeHn NpoBeAeHVS TOProBO ceccum 1 e€ COCTaBAOLLMX, TaKUX KaK MPOMEXYTOUHBIN KTUPUHT, BEYEPHAS U YTPEHHSA
ceccuu, goCTynHbl B Tabnuue session notoka FORTS_REFDATA_REPL. B 3T011 e Tabnuue ykasbiBaeTcs cTaTyc Ceccuu, 4To no3BosisieT
OTC/IEXMBATL U3MEHEHUNSA pPEeXMMa Ceccum.

» 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.

Cpe3sbl aKTUBHbIX 3aBOK TPAHC/IMPYIOTCA C NEPUOAUNYHOCTLIO 2 MUHYTBI 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 Komuccuii u wrpados 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 - Hdopmauus o cpeacTBax v immmuTax

* 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 kKomuccuii u wrpadios 6upxm

* 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 kKomuccuii u wrpadios 6upxm

* 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 - VH(hopmaLmsa o cpefacTBax U AMMmTax
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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 nonyyeHnst TOProBbIX A@HHbIX N0 UHCTPYMEHTY OTKpbIBAEM NOTOKM € cooTBeTCTBYOWMM _MATCHS${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

1 onuuyoHam B TC € HECKONBbKMU MaTyYUHIaMm.

3.3.9. Tunbl NOTOKOB AlaHHbIX

PasnimyaloT crepytowme 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

onMpatbCs NpY NPUHATUN PELLEHUIA.

« "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

BONaTU/IbHOCTN, KOTOPbl€ HOCAT OLJ'eHOLIHbII‘/JI XapakTtep, 3aBVICFILLI|I/IVI oT I/ICI'IO}'Ib3yeMOI7I MoAenn n MeEToANKN 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 1 WTpados GUPXK 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

VHbopMaLms o cpeAcTBax U MMuTax

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:

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

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

3.4.2.1. O4ncTKa JaHHbIX MO NOTOKam

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

YBepomnieHuns 06 ouncTKe ecTb ABYX TUNOB:

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

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

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

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

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

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

[lononHnTensbHO No kaHanam, He cBsi3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), Byget nybnunkosaTbCcs NHGOpP-
Maums o0 TOM, 6bI1 NN B pe3y/ibTaTe ncnpasBneHns oLNBOUHbIX AaHHbIX 3aTPOHYThI AaHHbIE, KOTOPble peasibHO Nonasu K Noib30BaTessM.
B yacTHOCTW, BbI/T I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi nocnefHunii HoMep 3asBKu 1 CAeNKy Nnocse nepesanycka
cuctembl ByfeT [OCTYMNeH Mno/b30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_TRADE_REPL - 3aaBku n cgenkun nonb3oBarensi (Type=R)

4.1.1. Cxema AaHHbIX
Tabnuupbl:
 orders_log - XXypHan 3asB0K
« multileg_orders_log - XXypHan 3adBOK Mo CBsi3kam
« user_deal - )XypHan caenok nonb3osartens
« user_multileg_deal - XXypHan caenok nonb3oBatesns no cBA3kam
 heartbeat - CnyxebHasn Tabnmua cepeepHbIX HacoB
« sys_events - Tabnuua co6bITHi
4.1.1.1. Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6n. 1. Nonsa Ta6nuubi orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkawumm

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 YACOBOW UAEHTUUKATOP NHCTPYMEHTA

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

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
Lueecst KOJIM4YeCcTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmkaTop cAenkv no AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

price d16.5 Llena

moment t Bpemsi UsMeHeHUsi COCTOSIHWS 3asiBKN

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asaBku (UNIX-BpemMsi B HAHOCEKyHAaX Mno
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [eictBume ¢ 3anBKoin (aN5 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

ext_id i4 BHeLuHnin Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3aaBku

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

aspref i4 MaeHTudmkatop nonb3osarens. Ans 3asBokK, nogaHHbIX 0T SMA-norvHa -
naeHTndunkatop MASTER-normHa.

id_ord i8 MaeHTndmKauMoHHbIN HOMep 3asBku (4519 aiicbeproB — naeHTudmKauy-
OHHbI1 HOMEp Bceil aricbepr-3asBku). MNone 6yaeT yaaneHo B Bepcuu 6.15,
3HaueHve cM. private_order_id.
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Mone Tun OnucaHue

xamount i8 KonnuectBo KOHTPaKTOB B onepauum (a1s aiicbepros — KONMYECTBO KOH-
TPaKTOB B Oonepauuu co Bceit aiicbepr-3asBkoii). Mone 6yaet yaaneHo B
Bepcun 6.15, 3HaveHue cm. private_amount.

xamount_rest i8 OcrTaBLUeecs KoNM4yecTBO KOHTPaKTOB B 3asiBKe (419 aiicbepros - ocTaBLue-
ecs KonmM4yecTBO KOHTPAKTOB BO BCeli aiicbepr-3asBske). Mone 6ygeT yaa-
NeHo B Bepcum 6.15, 3HayeHue cMm. private_amount_rest.

variance_amount i8 AMNUTYAA OTK/IOHEHUA (B KOHTpakTax) cnyyaiiHoii HagbaBku K BCnbiBa-
loLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonmuecTBo eguHWL, MHCTPYMEHTA B NMOCTOSIHHONM COCTaB/istoLLel BCM/bl-
BaloLLEN YacTun alicbepr-3asBku

action i1 [elicTBne c 3asBkoli (pns alicbeproB — feliCTBME B OTHOLUEHWM BCeil
aiicbepr-3anBku). Mone 6yaeT yaaneHo B Bepcun 6.15, 3HaYeHUE CM.
private_action.

reason i4 Mpu3HaK (NprUuMHa) 3asiBKK1, BbICTAB/IEHHOMW 151 3aK/IOUEHUSA CAEMNKM ype-
rynupoBaHusi 06s13aTenbCTB.

private_order_id i8 M aeHTndMKaLMOHHbIN HOMep 3asBKu (4718 aiicbeproB — naeHTudrKaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKu)

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

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

private_action i1 [LeiictBune c 3asBKoiA (415 aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-
6epr-3asBku)

MpumeyaHus:

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

* [Mone dir MOXeT NpYHNMATL Criefylowme 3HaYeHns:
1 Buy
2 Sell
« [Mone public_action MoXeT NnpuHUMaTh creaytoLlime 3Ha4YeHns
0 3asBka yfasieHa
1 3asnBka gobasneHa
2 3asBka cBefeHa B caenky
« Mone id_ordl cogepxmT HOMepP NEPBOI 3asBKM B NOC/N1e40BATEIbHOCTN NEePEeBLICTAB/EHNI 3aBKM CO CPOKOM UCTEUYEHUSE
« [Mone private_action (action) MOXeT NpYHUMATL CreayLme 3HaYeHNS:
0 3asBka yfasieHa
1 3anBka gobasneHa
2 3asBka cBefeHa B caenky
3 3asiBKa gobasnieHa B pesy/nbrare NosiBfIeHUs HOBOW BUAMMOI YacTu alicbepra
* [lone reason MOXET NPUHMMATL CNeayloLLme 3HaYeHns:
0 O6blyHan 3asaBKa
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [Jo6pPOCOBECTHLIM YYaCTHUKOM K/IMpYHIa 6e3 nogayn 3asiBoK
6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Il0YEHHbIE B paMKax npoueaypbl kpocc-gedonTta
7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSI3N C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/i04EHHbIE B CBA3M C HeuncnonHeHneM O6si3aTensbcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM
CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTas bl

100 WHoe
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4.1.1.2. Tabnuuya multileg_orders_log: )XypHan 3afaBOK No cBA3Kam

Ta6n. 2. Monsa ta6nuubl multileg_orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 NaeHTUMKaLMOHHbIA HoMep 3asiBKK (415 aiicbeproB - HOMeEpP BUAMMOL
yacTu aiicbepra)

sess_id i4 MpaeHTudmkatop Toproeoii ceccun

isin_id i4 MaeHTndmkatop MHCTpPYMeHTa-CBA3KM

public_amount i8 KonnuectBo KOHTPAKTOB B onepauun (415 aitc6epros - KOIMYECTBO KOH-
TPakKTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBlLueecs KOMYeCTBO KOHTPAKTOB B 3asBke (415 aiicbepros - ocTas-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

id_deal i8 MaeHTudbmkaTop cAenkv No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

price d16.5 LleHa. lMosne He ucnosb3yemcs.

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asaBku (UNIX-BpeMs B HAHOCEKyHAax Mo
ctaHgapty UTC)

dir i1 Hanpaenexuve

public_action i1 [JelictBue c 3aaBKol (4N aiicbepros - AeliCTBME C BUAUMOL YacTblo aiic-
6epra)

deal_price d16.5 LleHa nepBo¥i HOrM 3aK/OYEHHON Caenkn

rate_price d16.5 CTtaBka 3aaBKW. 1o/1e He ucrno/ib3yemcs.

swap_price d16.5 CBon-LeHa 3asBku

client_code c7 Kog, knneHTa

login_from c20 NorvH nonb3osatens, NOCTaBMBLLENO 3as1BKY

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLuHWiA Homep

broker_to c7 Kog, SPECTRA chupMmbl-agpecarta BHECUCTEMHON 3asBKu

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOl 3a51BKU

broker_from_rts c7 Kog PTC dvpMbl - Bnagenbla 3asaBku

date_exp t [Jlata ncteyeHns 3asBKkn

id_ord1 i8 Homep nepsoii 3aaBkn

aspref i4 MpaeHTudmkaTop nons3osartens. Ans 3asBok, NogaHHbIXx oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.

id_ord i8 M aeHTUMKaLMOHHbBIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmKaum-
OHHbI HOMEp Bceit alicbepr-3asBku). Mone 6yaer yaaneHo B Bepcum 6.15,
3HayeHue cMm. private_order_id.

xamount i8 KonnuectBo KOHTPaKTOB B onepauun (415 aricbepros — KONMYECTBO KOH-
TPakKToOB B Onepauuy co Bceii aiicbepr-3asnBkoii). Mone 6yaet yaaneHo B
Bepcum 6.15, 3HaveHve cm. private_amount.

xamount_rest i8 OcTaBLUeecs KOIMYeCTBO KOHTPaKTOB B 3asiBKe (4/151 aiicbepros - ocTaBLuUe-
ecs Ko/IM4YecTBO KOHTPAKTOB BO Bceli aicbepr-3asBke). [None 6yaeT yaa-
neHo B Bepcun 6.15, 3HaueHne cm. private_amount_rest.

variance_amount i8 AMNANTYLA OTKNOHEHNS (B KOHTPaKTax) cyyaiiHoii HafbaBku K BCM/blBa-
loLLelt YacTn aicbepr-3anBku

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTA B MOCTOAHHOW COCTaBMAOLLEN BCMbl-
BatoLLleil YacTu alicbepr-3asBku

action i1 [einctBne c 3asABkoi (4ns aricbeproB — AelicTBUE B OTHOLUEHWM BCeii
aiicbepr-3asnBku). MNone 6yaeT yganeHo B Bepcun 6.15, 3HayeHue cm.
private_action.
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Mone Tun OnucaHune

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbeTB.

private_order_id i8 MaeHTUMKaLMOHHbBIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmKaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKi)

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

private_amount_rest i8 OcTaBLUeecs KO/IM4yecTBO KOHTPAKTOB B 3asiBKe (4719 aiicGepros - OCTaB-
LUeecst KOJIMYeCTBO KOHTPAKTOB BO BCEil alicbepr-3asiBke)

private_action i1 [elicTBre c 3aaBKOVi (419 aiicbeproB — AeiicTBMe B OTHOLLEHWW BCeli aiic-
6epr-3asBku)

MpumeyaHus:

« [Mone xstatus NpeAcTaBAsieT co60i GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAYEHUI NONS NPUBEAEH B pasgene Tunbl CAeNoK, hopmu-
pyemble npu NCNOIHEHUN U UCTEYEHUU (DIOYEPCOB 1 ONLUMOHOB.

« [Mone dir moxeT npuHMMaTb cnepyruine 3Ha4eHunA:

1

2

Buy
Sell

« [Mone public_action MOXeT npyHUMATL Criedytowme 3HaYeHns

0
1
2

3asBka yganeHa
3asnBka gobasneHa

3asiBKa cBefieHa B cAenky

* [Mone private_action (action) MOXeT NPYHMMATL CneayroLwmne 3HaueHms:

0
1
2
3

3asnBKa yfasieHa
3asBka fobaBneHa
3asnBKa cBefieHa B CAe/Ky

3asBka Jo6aBnieHa B pesynbrare NosiBIEHNS HOBOI BUAVMMON YacTu aiicbepra

« [lone reason MOXET NPUHUMATL CriefyloLimne 3Ha4YeHNs:

0 O6blyHan 3asnBKa

4 BanaHcupytowye CpoyHble KOHTPaKTbl, 3ak/o4eHHbIe ¢ Jo06pPOCOBECTHLIM YHAaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbliBatoLme CpoyHble KOHTPaKTbl, 3ak/IlYEHHbIE B paMkax npoueaypbl Kpocc-gedonTta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3N C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLiye CpoyHble KOHTPakTbl, 3aK/lOUEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM
CpOoYHbIM KOHTpaKTam Ha AparoueHHble MeTa bl

100 WHoe

4.1.1.3. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 3. Nonsa Tabnuupl user_deal

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nNoAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkalmn

sess_id i4 MaeHTudhmkaTop TOproeoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Howmep caenku

id_deal_multileg i8 Homep caenku no cesiske

id_repo i8 Howmep caenkn no apyroii Hore

Xpos i8 KonnuectBo no3uwuii No UHCTPYMEHTY Ha pbiHKe Noc/e CAeNkn
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Mone Tun OnucaHune

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTA

public_order_id_buy i8 MaeHTudmkaTop 3asBKM Mokynatens (4ns aicbepros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTndmkaTop 3asBkv npogasua (419 aiicbepros - HOMep BUAMMON Ya-
CTW aiicbepr-3asBku NpogasLa)

price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

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

nosystem i1 MpusHaK BHECUCTEMHOM CAeNKN

xstatus_buy i8 CTaTtyc cenku co CTOpPOHbI Nokynartens

xstatus_sell i8 CraTtyc caenku co CTOpPOHbI NpogasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLUHWA HOMep 13 3asBkM NpoaasLa

code_buy c7 Kog nokynarens

code_sell c7 Kopg, npogasua

comment_buy c20 KoMMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynarens

code_rts_sell c7 Koa PTC chmpmbl npogasua

id_ord_buy i8 MaeHTudmkaTop 3asiBkM nokynartens (ans aincbepros - naeHTUdmkaTop
BCeli alicbepr-3asiBku nokynarens). MNone 6ynet yaaneHo B Bepcun 6.15,
3HayeHue cMm. private_order_id_buy.

id_ord_sell i8 MaeHTndomkaTop 3asBky Nnpogasua (4515 aiicbepros - naeHTudrKaTop Beel
alicbepr-3asiBku npogasLa). Mone 6ygeT yaaneHo B Bepcum 6.15, 3Haqe-
Hue cM. private_order_id_sell.

reason_buy i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHus nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynnposaHusa npogasLa.

private_order_id_buy i8 MaeHTndmkaTop 3asiBkM nokynartens (ans aincbepros - naeHTUdmkarop
BCeli aiicbepr-3asiBkM Nokynaresns)

private_order_id_sell i8 MaeHTndomkaTop 3asBky Nnpogasua (4515 aiicbepros - naeHTudrKaTop Beel
aiicbepr-3asBku NpogasLa)

MpumeyaHus:

¢ Mons code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsatoTca TonbKO 418 CBOMX CAENOK

« Mons xstatus_sell n xstatus_buy siBnsitoTcA 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen Tunbl cAenoK, (QopMUpyeMbIe NPY UCMOHEHUM
U NCTEYEeHUW (DbIOYEPCOB 1 OMLYOHOB)

o [N TEXHUYECKUNX CAENOK, ABNAILWMMNCA pe3ybTataMu CAeNoK N0 MHCTPYMEHTaM-CBS3KaMm, Nnose nosystem BcerAa yCTaHOB/IEHO B 1,
BHE 3aBVCYMOCTH OT TOTO, ABMISIETCS /IN CAESKa NO CBSA3KEe CUCTEMHON UM aapecHoid. [ins onpeAeneHnst CUCTEMHOCTU UCXOAHOM CAENKu
Ha[0 MCMOo/b30BaTh MPMU3HaK NOSystem COOTBETCTBYIOLLEN 3anucy Tabnuubl multileg_deal.

« Mone id_repo cogepXxut HOMep CAeKN No Apyron Hore. [ns I-i1 Horv Nosie coaepXuT HoMep caenkm no lI-i Hore, Ans II-i Horn — Homep
caenku no I-i.

* MMone id_deal_multileg cogepXuT Kog, cAenKM N0 UHCTPYMEHTY-CBSA3KE, B C/ly4ae ec/in AaHHas 3an1ch sIBMISETCS 3arn1cbio 0 TEXHUYECKOI
caenke. B cnyyae caenkv no 06bIHOMY MHCTPYMEHTY faHHOe nosie cofepxmT 0.

o Ona "4yxux" cpenok B nonsx xstatus_buy u xstatus_sell moryT BbicTaBnATbcA npusHakm eNonQuoteStatus, eClearingTrade,
eAddressStatus v eStrategy.

* B caenkax akcnvpaumu id 3asBku Ha akcnupaumio ykasbiBaeTca B none id_ord_buy, ecnv akcnmpupoBascs onuuoH kons, nnbo B none
id_ord_sell, ecnu akcnvprpoBascs ONLUMOoH NyT.
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« Mons fee_buy u fee_sell cogepxaT oLEHOYHbI pasmep nMMUTa, 6/10KMPYEMOro Moj, KOMUCCHIO NO caenke. Pasmep komuccumn Heobxo-
anmo cMoTpeTh B notoke FORTS_FEE_REPL.

* longa reason_buy n reason_sell MOryT NpUHUMaTh cnegyrouime sHa4eHnA:

0 O6bl4yHas caenka

4 BanaHcupytowme CpoUHble KOHTPaKTbI, 3aK/oUeHHble ¢ JJl06pOCOBECTHLIM YYACTHUKOM KMpUHra 6e3 nofauv 3asiBok

6 3akpbiBatoLyie CpoUHble KOHTPAKTbI, 3aK/HOUEHHbIE B paMkax npoLieaypbl Kpocc-gedonta

7 3akpbiBaole CpoUHbIE KOHTPAKTbI, 3aK/HOUEHHbIE B CBA3U C HEMCMOIHEHUEM MapXuHaIbHOro TpeGoBaH!s

8 3akpbiBatolie CpoyHble KOHTPAKTbI, 3aK/IHOUEHHbIE B CBSI3U C HeMcnonHeHneM O6si3aTefbCTBa Mo NOCTaBKe MO NOCTaBOYHbLIM

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTaslsibl

100 WHoe
4.1.1.4. Tabnuua user_multileg_deal: XXypHan caenok nonb3oBaresis No cBA3KaMm

Ta6n. 4. Nonsa Ta6nuupbl user_multileg_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoii HOMn

isin_id_rb i4 M aeHTudmkaTop MHCTPYMEHTa BTOPOIA HOrn

duration i4 PasHuLa B kaneHAapHbIX AHAX MEXAY AaTaMun UCMOTHEHNSA ABYX dbloyep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 MaeHTudmkaTop cenkv no nepeoii Hore

id_deal_rb i8 MaeHTndmkaTop caenku no BTOpPOit Hore

public_order_id_buy i8 MpeHTuchmkatop 3asBku nokynartens (ans aincbeproB - HOMep BUAMMOL
yacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTudmkaTop 3asBky Npogasua (41 aiicbepros - HOMep BUAMMOL Ya-
CTU aiicbepr-3asBku NpoaasLa)

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTa

price d16.5 LleHa nepBoii YacT NapHOW CBSA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAHOCeKyHAax Mo cTaHAapTy
uTC)

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 PacLumpeHHbIli cTaTyc cenkn co CTOPOHbI NoKynatens

xstatus_sell i8 PaclumnpeHHbIii cTaTyc cenky co CTOPOHbI NpoAaBsLa

ext_id_buy i4 BHeLIHMA HOMep 13 3as1BKM NokKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkK NpofasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynarens

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 NorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynarens

code_rts_sell c7 Koa PTC chmpmbl npogasua
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Mone Tun OnucaHune

id_ord_buy i8 MpaeHTudmkaTop 3asiBkM nokynatens (ans aicbepros - naeHtTUdukaTop
BCeli alicbepr-3asiBku nokynarens). Mone 6yaeT yaaneHo B Bepcun 6.15,
3HaueHwe cM. private_order_id_buy.

id_ord_sell i8 MaeHTudbmkaTop 3asBky NnpogasLa (415 aiicbepros - naeHT1grKaTop Beel
aiicbepr-3asBku npogasya). Mone 6yaet yaaneHo B Bepcum 6.15, 3Haue-
Hue cM. private_order_id_sell.

reason_buy i4 Mpu3Hak (NpuyrHa) caenkn yperynimposaHus nokynarens.

reason_sell i4 MpusHak (MpuunHa) caenkn yperynnpoBaHusa npogasLia.

private_order_id_buy i8 MpaeHTudmkaTop 3asiBkM nokynatens (ans aicbepros - naeHtTUdukarop
BCell aiicbepr-3asBku Nokynartesns)

private_order_id_sell i8 MaeHTudbmkaTop 3asBky NnpogasLa (415 aiicbepros - naeHTugrKaTop 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-

HSIKOTCS TONILKO A/151 CBOWX CAEMOK

 [one rate_price A5t NIHCTPYMEHTOB, TOPTyeMbIX B CBON LieHe, cofepXuT 0.

« [Mons reason_buy n reason_sell MOryT NpyH1MaTh cnefyrowmne 3HaueHms:

0 O6bl4yHas caenka

BanaHcupytowme CpouHble KOHTPaKTbI, 3aK/ToUeHHble ¢ JLo6pOCOBECTHBIM YYACTHUKOM KNMpUHIa 6e3 nofaumn 3asiBoK

3akpbliBatoLe CpoyHble KOHTPaKTbI, 3aK/OUYEHHbIE B CBA3W C HEUCMOMHEHNEM MapXUHaIbHOTO TPEGOBAHNS

4
6 3akpbiBatoLyie CpoUHblE KOHTPaKTbI, 3aK/HOUEHHbIE B paMkax npoLieaypbl Kpocc-gedionta
7
8

3akpbiBatoLe CpoyHble KOHTPaKThI, 3aK/Il04YEeHHbIE B CBA3W C HEUCMO/THEHVEM Ob6s3aTenbCTBa MO MNOCTaBKe MO MOCTABOYHbIM

CpouYHbIM KOHTpaKTam Ha AparoleHHble MeTasslbl

100 WHoe

4.1.1.5. Ta6nuua heartbeat: Cny>xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanosnHseTcs SAPOM TOProBo CUCTEMbI C ONPefesieHHOW NepUoOANYHOCTBI0 U MOXET ObITb MCMOMIb30BaHa ANs 3a4a4
CVHXPOHM3aLMM (HanpuMep, A4/1s1 MPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbIii MOMEHT BpeMeHM). Tabnuua UCnosb3yeTcs B peXxvve
[06aBneHus 3anuceil; oumcTka Tabnuubl MPOMCXOAUT B HOYHOE BpeEMSI.

Ta6n. 5. Monsa Tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm
server_time t [Jara n Bpems cepeepa

4.1.1.6. Tabnuua sys_events: Taénuua cobbITUiA

Tab6n. 6. Mona Tabnuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none NogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type =1
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message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HauasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkinpuHra

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

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

event_type =8

message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/MPUHIa NepecUHnTaHbl

4.2. Notok FORTS_ORDLOG_REPL - NoTok aHOHUMHbIX 3asBOK (Type=R)

4.2.1. Cxema AaHHbIX
Tabnuubl:
« orders_log - XXypHan 3asBoK
» multileg_orders_log - XXypHasn 3asBOK M0 CBA3Kam
* heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
* sys_events - Tabnuua cobbITHi

4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBok

Ta6n. 7. Nonsa Tabnuupi orders_log

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

public_order_id i8 N aeHTUMKaLMOHHLIA HoMep 3asiBKK (4151 aiicbeproB - HOMeEp BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

public_amount i8 KonmuecTBO KOHTPaKTOB B onepauuun (415 aincbeproB - KOIMUYECTBO KOH-
TPaKToB B onepauummn no BUAUMON YacTu aincbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (4151 aiic6epros - ocTas-
LLEeCcs KONIMYECTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTudmkaTop cAenky no AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

price d16.5 LleHa

moment t Bpems nusmeHeHusi CoCTOSAHMSA 3asBKn

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

dir i1 HanpasneHne

public_action i1 [LelicTBue c 3aaBKoi (415 aiicbepros - AelCTBME C BUAUMON YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3akntoueHHoi caenku

MpumeyaHus:

« [Mone xstatus npeactasnsieT coboi GUTOBYIO MacCKy, NepeyYeHb BO3MOXHbIX 3HAYEHWUIA NosIA NpuBeAeH B pasgene Tunbl caenok, hopmu-
pyemble NPy UCMNOMHEHNN N NCTEYEHUM (DbIOYEPCOB 1 OMLMOHOB.

87



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

* TMone dir MOXET NPUHMMATL CNefyroLLne 3HAUEHNS:
1 Buy
2 Sell

« [Mone public_action MoXeT npyHUMaTL criegyowme 3HaYeHns
0 3asBka ypasieHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky

4.2.1.2. Tabnuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 8. Monsa Tabnuubl multileg_orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl pensmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

public_order_id i8 NaeHTUMKaLMOHHbIA HoMep 3asiBKK (415 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTrudmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

public_amount i8 Konnuyectso KOHTpakToB B onepauun (4158 aicbepros - KONMYECTBO KOH-
TpakTOB B onepauumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (415 aiic6epros - ocTas-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTudmkaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

price d16.5 LleHa. lMosne He ucnosb3yemcs.

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asaBku (UNIX-BpeMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

dir i1 Hanpaenexuve

public_action i1 [JelictBue c 3asaBKol (415 aiicbepros - AeliCTBME C BUAUMOI YacTblo aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3aK/IOYEHHON CAenkn

rate_price d16.5 CTtaBka 3aaBKW. 1o/1e He ucrnos/ib3yemcs.

swap_price d16.5 CBon-LeHa 3asBKu

Mpumeyanus:

« lMone xstatus npeacTasnsieT co6oii 6UTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUeHWI Nons NpueeaeH B pasgene Tunbl cAenok, hopMu-
pyemble Npu UCNOSIHEHUM U UCTEYEHUU (DIOYEPCOB 1 ONLMOHOB.

« TMone dir MOXET NPUHUMATL CriefytoLime 3HaYeHNs:
1 Buy
2 Sell

« [Mone public_action MoxeT NnpuHUMaTh cregytoLlime 3Ha4eHns
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky

4.2.1.3. Ta6nuua heartbeat: Cny>xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepuoAnYHOCTLI0 U MOXET 6bITb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3aUMKn (HanpumMep, 415 NPOBEPKN NPUXOAA BCEX CAEMNOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnonb3yeTcs B pexume
[06aBneHns 3anuceid; ouncTka Tabnumubl NPOMCXOANT B HOYHOE BPEMS.
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Ta6n. 9. Monsa tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none noAcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkasmm
server_time t [Jata v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Taénuua cobbITHiA

Ta6n. 10. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP CO6bITMA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B NPOMK/IVPUHTE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauano npomMknmpuHra

event_type =5

message = "clearing_started"
Hayano ocHOBHOrO KMpWHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[JeHexHble cpefcTBa nocsie NPOMK/IMPUHIra nepecynTaHbl

4.3. Notok FORTS_DEALS_REPL - NMNotok aHOHUMHBIX caenok (Type=R)

4.3.1. Cxema pgaHHbIX
Tabnuupl:

« deal - XXypHan cgenok

« multileg_deal - XXypHan caenok no ceaskam

« heartbeat - Cnyxe6Has Tabnmua cepBepHbIX 4acoB

» sys_events - Tabnmua cobbITHiA

4.3.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 11. Monsa Ta6nuubi deal

Mone

Tun

OnucaHue

repllD

Cnyxe6Hoe nosie NoACUCTEMbI PENVKALMN
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

id_deal i8 Homep caenku

Xpos i8 KonnuectBo no3uLuii No UHCTPYMEHTY Ha pbiHKe Moc/e CAeNkn

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTa

public_order_id_buy i8 MaeHTudmkaTop 3asBky nokynarens (415 aicbepros - HOMep BUAUMON
yacTu alicbepr-3asBky nokynarens)

public_order_id_sell i8 MpeHTuchmkatop 3asBku npogasua (415 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBkn NpogasLa)

price d16.5 Llena

moment t Bpewms 3aknioueHns caenku

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

nosystem i1 Mpu3Hak BHECUCTEMHOI cAenku

xstatus_buy i8 Crartyc cfiefikn Co CTOPOHbI Nokynatens

xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

MpumeyaHus:

* B cpenkax akcnupauum id 3asBKM Ha aKcnupaumio ykasbiBaeTcs B none public_order_id_sell, ecnn 310 caenka no onuuoHy, B nosne
public_order_id_buy B caenkax no chbrouepcy a1 onumoHa konn, B none public_order_id_sell B caenkax no chbiovepcy A5 onumoHa nyT.

* [Mons xstatus_sell n xstatus_buy siBAstoTcA 6UTOBLIMU Mackamu (nogpobHee cM. pasgen Tunbl caenok, PopMmpyemMble Npu UCMOTHEHWN
N NCTEYEHUN (DbIOYEPCOB U OMLMOHOB)

Ta6n. 12. Mona Ta6nuubl multileg_deal

4.3.1.2. Tabnuua multileg_deal: )XypHan cpenok no cBsizkam

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

sess_id i4 MaeHTrudmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

id_deal i8 Homep caenku

public_order_id_buy i8 NpeHTudbmkatop 3asBku nokynartens (ana aincbepro - HOMep BUAMMOL
yacTu aiicbepr-3asBky nNokynarens)

public_order_id_sell i8 MpaeHTndmkaTop 3asBky npogasua (415 aiicbepros - HOMep BUAMMOM Ya-
CTW aiicbepr-3asBku NpoaasLia)

xamount i8 O6bem, KOIMHYECTBO eANHWUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTn NapHOW CBS3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBorl-LieHa caenkm

moment t Bpewms 3akniouerns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX Mo cTaHJapTy
uTC)

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 Craryc cfiefikm Co CTOPOHbI NokKynarens

xstatus_sell i8 Craryc cefnku co CTOpOHbI NpodasLa

MpumevaHus:

« TMons xstatus_sell n xstatus_buy siBnsitoTca 6UTOBLIMM Mackamu (Nogpo6Hee cM. pasgen Tunbl cAenoK, (hopMupyeMble NPy UCNOSTHEHUM
U UCTeYEeHUU (DbIOYEPCOB 1 ONLYOHOB)
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4.3.1.3. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsAEeTcs SAPOM TOProBO CUCTEMbI C ONpefeNeHHol NeproAMYHOCTLI0 U MOXET GbiTb UCMO/b30BaHa ANs 3a4ad
CUHXPOHM3aLMKM (HANpUMeEp, A4/1s1 NPOBEPKY NPUX0AA BCEX CAE/OK 3a OnpefenieHHbIi MOMeHT BpeMeHu). Tabnumua Ucnosb3yeTcs B pexvve
[06aBneHus 3anuceit; ouncTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMs.

Ta6n. 13. Nonsa tTa6nuybl heartbeat

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none NogcucTeMbl penikaumm
server_time t [Jara v Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUIA

Ta6n. 14. NMonsa Ta6bnuubl Sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TUMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOI7I ceccun

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkinpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOro KNpuHra

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

event_type =8
message = "broker_recalc_finished"
[JeHexHble cpefcTBa nocsie NPOMK/MPUHIra nepecynTaHbl

4.4. Notok FORTS_FEE_REPL - MoToKk kKoMuccuit n wutpacos 6Upxu

(Type=AR)

4.4.1. Cxema paHHbIX
Tabnuubl:
 adjusted_fee - Komuccun 6upxm
* penalty - LLTpadbl 61pxu

* sys_events - Tabnuua cobbITui
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4.4.1.1. Ta6nuua adjusted_fee: Komuccun 6upxu

Ta6n. 15. NMons Ta6nuubl adjusted_fee

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose noacuUcTeMbl penmkawmn

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX MO cTaHJapTy
uTC)

code_buy c7 Kog nokynarens

code_sell c7 Kopg, npogasua

initial_fee_buy d26.2 C6op no caenke nokynartens, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasua, rpybo

adjusted_fee_buy d26.2 C60op no caenke nokynaresnsi, TO4HO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

id_deal_multileg i8 Homep caenku no ceaske

4.4.1.2. Tabnuua penalty: LUTpadbl 6upxun

Ta6n. 16. Mona Taénuubl penalty

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

moment t Bpems 3aknoueHns caenku

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

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopgasua

penalty_buy d26.2 LTpadc no caenke nokynarens

penalty_sell d26.2 LLitpad no caenke npogasua

4.4.1.3. Tabnuua sys_events: Taénuuya cobbITUiA

Ta6n. 17. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
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3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4aioM HOBOVi TOProBoii ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hayano npomknupuHra

event_type =5

message = "clearing_started"
Hayvano oCHOBHOro KnnpuHra

event_type = 6

message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8

message = "broker_recalc_finished"

JeHexHble cpeacTBa nocnie NPOMKIVPUHTA NepecynTaHsbl

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTABOK KOMUCCUIA BUPXN
(Type=AR)

4.5.1. Cxema AaHHbIX

Tabnmupl:

 futures_rate - To4Hble CTaBKu KOMUcCHin no (pbioqepcam N NHCTPYMEHTaM-CBA3Kam

. option_rate - TouHblE CTaBKN KOMUCCUIA MO onunoHam

* sys_events - Tabnuua cobbITHi

4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIF NO PblOUepcaM U UHCTPYMEHTaM-CBA3Kam

Ta6n. 18. Nona tTa6nuubl futures_rate

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penmkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GMPXEBOI KOMUCCUM AN1S1 aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka 6VpPXeBO KOMUCCUMN A1 aHOHVMHBIX CAEN0K
clearing_fee_negdeal d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUW AN1S1 aiPECHbIX CAEMNOK
clearing_fee d26.2 TouHas cTaBka KIMPUHIOBON KOMUCCUM A1 @HOHWMHbIX CAEMOK

4.5.1.2. Ta6nuua option_rate: TOUHble CTABKM KOMUCCUI NO ONMLVOHAM

Ta6n. 19. Nona tabnuybl option_rate

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHasi cTaBka GUPXEBOI KOMUCCUM AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka GVpPXeBO KOMUCCUMN A1 aHOHVMHBIX CAEM0K
clearing_fee_negdeal d26.2 TouHas cTaBKa K/IMPVHIOBOM KOMUCCUN A5 aAPECHbIX CAEMOK
clearing_fee d26.2 ToyHas cTaBKa K/IMPUHIOBOM KOMUCCUW A11 RHOHUMHbIX CAEMN0K
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4.5.1.3. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 20. Monsa Ta6bnuubl Sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasIbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomknpuHra

event_type =5
message = "clearing_started"
Hauano oCHOBHOIO K/IMpUHra

event_type = 6
message = "extension_of _limits_finished"
Pa3gBukka TMMWUTOB 3aKOHYeHa

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

4.6. Notok FORTS_BROKER_FEE_REPL - Bpokepckue komuccumn (Type=l)

4.6.1. Cxema AaHHbIX
Tabnmupl:
« broker_fee - Bpokepckas komuccus
¢ sys_events - Tabnmua co6bITUiA
4.6.1.1. Ta6nuuya broker_fee: Bpokepckasa komuccus

Ta6n. 21. NMona ta6nuubl broker_fee

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenkv no cesAske

moment t Bpems 3aknoueHns caesnku

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

4.6.1.2. Ta6nuua sys_events: Ta6smua coobITUA

Ta6n. 22. 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

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl ana pacyeta

6pokepckout komuccun (Type=l)

4.7.1. Cxema gaHHbIX

Tabnuubl:

 broker_fee_params - MNapameTpbl /151 pacyeTa 6poKepcKoli KoMUccun

¢ sys_events - Tabnuua co6bITHi

4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl ANA pacueta 6poKepcKovi KomMuccum

Ta6n. 23. Mona ta6nuubl broker_fee_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTemMbl pennkaumm
replAct i8 CnyxebHoe nose NoacUCTEMbI penankalmumn
sess_id i4 Homep ceccumn
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Mone Tun OnucaHune

client_code c7 Koga knuneHTa (kog 6pokepa)

lower_fee d26.2 MUH1MasIbHO BO3MOXHAs CyMMa GPOKEPCKOI KOMUCCUM 33 OAWNH KOHTPaKT

upper_fee d26.2 MakcrMmanbHO BO3MOXHAas CyMMma OGpOKEepCKOW KOMUCCWUM 3a OAUH KOH-
TpakT

multiplier d26.2 MynbsTURIMKATOP K CyMMe GUPXXEBOT0 U KITMPUHIOBOTO cbopa

additive d26.2 MocTosiHHas fobaska 3a OAVH KOHTPaKT

MpumeyaHus:

 lMone client_code MoXeT cogepxaTb NMMGO KoL KMEHTCKOro pasgena, mbo ko 6pokepckoit doupMbl. ECin ykasaH ko KnveHTa, To
3afjaHHble NapameTpbl UCNO/b3YITCA AN18 pacyeTa 6pPOKePCKOi KOMUCCUM NO CAeMKam AaHHOTo knveHTa. Ecnm ykasaH kog 6pokepa, To
napameTpbl UCNO/b3YTCA A8 pacyeTa GPoKepcKoi KoMUccUn No BCeM knveHTam B®.

* lMone sess_id MOXeT NpMHMMATb cneaytoLme 3Ha4YeHns:
sess_id  Tekywue (geiicTBylowye ceilvac) napameTpbl pacyeTa.
-1 [Jo6aBneHne HOBbIX NapamMeTpoB pacyeTa. MapameTpbl NPUMEHAKTCA B CefytoLLeil TOproBoii ceccum.
-2 YpaneHve TekyLMX napameTpoB pacyeTa. [apameTpbl yAansoTcs B cefytoLleli ToproBoii ceccum.
4.7.1.2. Ta6nuuya sys_events: Ta6smua coobITUiA

Ta6n. 24. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nosne noacucTeMbl penmkaLmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B03MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska [aHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOro KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeAcTBa nocsie MPOMK/MPYIHIA NePeCcHUTaHbl

4.8. NMoTtok FORTS_USERORDERBOOK_REPL - 3asaBku nonb3oBartensa: Cpes
ctakaHa (Type=R)

B noToke ¢ NeprMoanYHOCTbIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTcs cpes akTUBHbIX 3asiBOK, U 3anuch B Tabnuue info ¢ peBusveii
nocnefHeli 06paboTaHHol TpaH3akuum 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOSIHMEM My6MKaumm cpesa (none publication_state).

96



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HayveHmne 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema AaHHbIX
Tabnuupl:
* orders - Tabnuua akTUBHbIX (PbIOYEPCHbLIX U OMLUOHHBIX 3asBOK
« info - indopmauusa o cTakaHax
4.8.1.1. Ta6nuua orders: Tabnu1ua aKTUBHbIX (PbIOYEPCHBLIX U OMLMOHHBbIX 3aABOK

Ta6n. 25. Nona Tabnuybl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

public_order_id i8 MaeHTndMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOLNA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog knnenTa

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asasku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

public_action i1 [JelictBue c 3asaBKoli (4N aicbepros - AeliCTBME C BUAUMOI YacTblo aiic-
6epra)

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 Llena

public_amount i8 Konnuyectso KOHTpakToB B onepauun (418 aicbepros - KONMYECTBO KOH-
TPaKTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

broker_to c7 Kog, SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asiBKU

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOL 3a51BKU

date_exp t [Jlata ncteveHns 3asBKkn

id_ord1 i8 Homep nepsoii 3aaBkn

broker_from_rts c7 Koa PTC chmpMbl - Bnagenbla 3asBku

aspref i4 MpeHTudmkatop nonb3osarens. ns 3asBokK, nogaHHbIX 0T SMA-norvHa -
ngeHTndnkatop MASTER-normHa.

id_ord i8 MaeHTndmKauMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmkaum-
OHHbI HOMEp Bceil aricbepr-3asBku). [MNone 6yaeTt yaaneHo B Bepcuu 6.15,
3HaueHve cM. private_order_id.

xamount i8 Konnyectso KOHTPaKTOB B onepauumu (418 alicbepros — KOIMYECTBO KOH-
TPakToB B onepaLun co BCei alicbepr-3asBkoit). Mone 6yaet yganeHo B
Bepcun 6.15, 3HaueHune cm. private_amount.

xamount_rest i8 OcrTaBLUeecs KoNM4yecTBO KOHTPaKTOB B 3asiBKe (419 aiic6epros - ocTaBLue-
ecs KonmM4yecTBO KOHTPAKTOB BO Bceli aiicbepr-3asBske). Mone 6ygeT yaa-
NeHo B Bepcum 6.15, 3HayeHue cMm. private_amount_rest.

variance_amount i8 AMNAMTYa OTK/IOHEHUS (B KOHTpaKTax) cny4aiiHol HaabaBku K BCM/ibiBa-
loLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyectBo eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBASAOLLENA BCMN/bI-
BatoLLell yacTy aricbepr-3asBku
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Mone Twvn OnucaHvne

action i1 [elicTBne c 3asBkoli (ons alicbeproB — feliCTBME B OTHOLLEHWM BCeil
aiicbepr-3anBku). Mone 6yaeT yaaneHo B Bepcun 6.15, 3HaYeHMe CM.
private_action.

init_moment t Bpemsi nosineHusi 3asBku (418 aiicbeproB - BpeMs NOSIBNIEHUS Bcel
aiicbepr-3asnBku). MNone 6yaeT ypaneHo B Bepcun 6.15, 3HaYeHue cM.
private_init_moment.

Xinit_amount i8 HavasnibHOoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KONM4YecTBO KOHTPaKTOB BO Bceli aiicbepr-3asBke). Mone 6yaeT yaaneHo B
Bepcun 6.15, 3HaveHue cm. private_init_amount.

reason i4 Mpu3sHak (MpuynHa) 3asiBKKM, BbICTAB/IEHHOW 4718 3aK/Il0UYEHNST CAENKN ype-
rynmpoBaHusi 06a3aTenbCTB.

public_init_moment t Bpemsi nosBneHns 3aaBku (4715 alicbepros - BpEMS NOSIBIEHUSI BUAMMOIA
yacTu aiicbepra)

public_init_amount i8 HauasibHoe KONM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KONM4YeCcTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

private_order_id i8 M aeHTndMKaLMOHHbIN HOMep 3asBKu (4718 aiicbeproB — naeHTudrKaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKu)

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

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

private_action i1 [LeiictBune c 3asBKoiA (415 aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-
6epr-3asBku)

private_init_moment t Bpemsi nosiBneHns 3asBku (415 aiicbepros - Bpemsi NOsSiB/IEHWs BCell aiic-
6epr-3asBku)

private_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB BO BCEW aiicbepr-3asiBke)

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI NoNs NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCMOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« [Mone dir moxeT npuHMMaTb cnepyruine sHa4eHunA:

1 Buy

2 Sell

« [Mone public_action MoXeT NnpuHUMaTh CreayloLme 3Ha4YeHns:

0 3asBKa ypasieHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

 lNone private_action (action) MOXeT NpUHMMaTh cneaytoLine 3HadYeHus:

0 3asBka ygaseHa

1 3anBka gobaBneHa
2 3asBKa cBefeHa B cAesky
3 3afBka fob6aBneHa B pesynbrate NosiBfIEHNs HOBOV BUAVMON YyacTu aiicbepra
« [lone reason MOXeT NPUHUMATb Crefytolime 3Ha4YeHNs:
0 O6bl4yHas 3asBka
4 BanaHcupytowme CpodHble KOHTPaKThl, 3aK/104eHHble ¢ [J06pOCOBECTHLIM YHYaCTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK
6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl0YEHHbIE B paMKax npoLeaypbl kpocc-gedonTa
7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatole CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3U C HEUCMONHEHNEM O6s3aTensCcTBa MO NOCTaBke N0 NOCTaBOYHLIM
CpOyHbIM KOHTpaKTam Ha AparoLeHHble MeTas bl
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100 WHoe
4.8.1.2. Ta6nuua info: UHopmayma o ctakaHax

Ta6n. 26. NMona Ta6nuubl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

infolD i8 YHWKaIbHBbIA K104

logRev i8 MocnepHsas obpaboTaHHasA peBM3Ns Ha MOMEHT hOpPMUPOBaHUS cpesa
lifeNum i4 Homep Xu13H1 noToka

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa

MpumeyaHus:

« [None publication_state MOXeT NpMHUMAaTL cneayoLye 3HauYeHus:
0 in progress (4aHHble He roToBbl)

1 done

4.9. NMNotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHMMHBbIi (Type=R)

B NoTOKe C NeproAMYHOCTbLIO pas B 2 MUHYTbI B Tabnuue orders ny6imkyeTcs cpes akTUBHbIX 3asiBOK, W 3anuch B Tabnuue info ¢ pesusueli
nocnegHel obpaboraHHol TpaH3akuum 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOsiHMEM My6nmkauum cpesa (none publication_state).
B MmomeHT ny6nvkauum cpesa none publication_state npuHnmaeT 3HaueHue 0. MNocne Toro kak cpe3 ony6nvkoBaH publication_state npuHn-
MaeT 3HauyeHue 1. [lo MmomeHTa publication_state=1 gaHHble B Tabnuue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.9.1. Cxema AaHHbIX
Tabnuupbl:
* orders - Ta6nvlu,a AaKTUBHbIX aHOHUMHbIX 3aABOK
« info - iHdhopmauus o cTakaHax
4.9.1.1. Ta6nuuya orders: Tabnuya akTUBHbIX aHOHMMHbIX 3a5BOK

Ta6n. 27. Nona Tabnuybl orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (o151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop TOproeoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHns 3asaBku (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

public_action i1 [LeiictBure ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMOW YacTbio aiic-
6epra)

isin_id i4 YHVKasTbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

dir i1 Hanpaenexwve

price d16.5 Llena

public_amount i8 KonnuyecTBo KOHTpaKTOB B onepauun (415 aiicbepros - KONMUYECTBO KOH-
TPaKToB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)
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Mone Tun OnucaHue

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAUMOLA
yacTu aiicbepra)

public_init_amount i8 HayasnbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

MpumeyaHus:

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

 [Mone dir MOXET NPUHUMATL CneaytoLLve 3HaUYeHUs:
1 Buy
2 Sell
* [one public_action MOXeT NpYHUMAaTL cneayroLne 3HayeHms
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
4.9.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 28. Mona Ta6nuybl info

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

infolD i8 YHUKabHBbIA KoY

logRev i8 MocnepHas obpaboTaHHasa peBn3na Ha MOMEHT (DOPMMPOBaHNA cpe3a
lifeNum i4 Homep *u3Hu noToka

moment t Bpems chopmuposaHus cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

MpumeyaHus:

« [None publication_state MOXeT NpMHUMAaTL cneayoLye 3HauYeHus:
0 in progress (4aHHbIe He rOTOBbI)

1 done

4.10. MNotok FORTS_COMMON_REPL - O6was nHopmauua no ceccumn
(Type=l)
4.10.1. Cxema gaHHbIX

Tabnuupl:
* common - O6Lasa nHhopmaLus No ceccuu
4.10.1.1. Ta6nuya common: O6Lwas nHdopmMmaymusa No ceccum
Tabnuua conepxuT 06LLEepbIHOYHbIE NOKa3aTENV Takme Kak Nydlline 3asiBKN Ha NOKYNKY W NPOAaxy, LeHbl OTKPLITUA, 3aKPbITUA U T.N.

Ta6n. 29. Nona Ta6nuybl common

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacucTeMbl penmkawmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTa

best_buy d16.5 LleHa nyuyLein 3asiBKM Ha NMOKYMKY C y4eTOM CUHTETUYECKOI JIMKBUAHOCTN
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Mone Tun OnucaHune

xamount_buy i8 KonunuyecTtBo B 3asiBKax Ha MOKYIMKY C fyyLleli LEHOM C y4ETOM CUHTETUYE-
CKOW NINKBULHOCTH

orders_buy_qty i4 KonnuecTtBo 3as1BOK Ha MOKYMKY C y4eTOM CUHTETUYECKOI IMKBUAHOCTM

xorders_buy_amount i8 O6bLEM B KOHTpaKTax B 3asBKax Ha MOKyMKy C y4eTOM CUHTETUYECKOW -
KBUAHOCTN

best_sell d16.5 LleHa nyuLuei 3asiBKM Ha NPOAaXy C Y4ETOM CMHTETMYECKONM JIMKBULHOCTM

xamount_sell i8 KonunuecTBo B 3asiBKax Ha Npogaxy C /yyLlleit LeHol ¢ y4eTOM CUHTETUYE-
CKOW NINKBULHOCTH

orders_sell_gty i4 KonnuecTtBo 3as1BOK Ha NPOAAXY C YH4ETOM CUHTETUYECKON TMKBULHOCTM

xorders_sell_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha MPOAaXy C y4eTOM CUHTETUYECKON K-
KBUAHOCTN

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocnepgHeit caenku

trend d16.5 TpeHA, n3MeHeHVs LeHbl (pasHuua Mexay LeHamn AByX nocnefHux cae-
NOK)

xamount i8 KonnyecTBo B nocnegHe caenke

deal_time t [Jata n Bpemsi nocnegHei caenkn

deal_time_ns u8 [Lata n Bpemsi nocnegHeli caenkun (UNIX-BpeMsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MwuH1ManbHas LeHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 O6LLee KOIMYECTBO KOHTPAKTOB B CAeKax

capital d26.2 CyMMapHbIii 06bEM cAeNoK B py6risx

total_premium_volume d26.2 CymMmapHsbIii 060pOT MO Npemun

deal_count i4 Konunuectso caenok

settlement_price_open d16.5 PacueTHas LeHa nNpeabiaylueit ceccum.

Xpos i8 TekyLee KoM4ecTBO OTKPbITLIX NO3NLUIA

mod_time t [ata n Bpemsi U3BMeHeHuns1 3anmcu

mod_time_ns u8 [Jata v Bpems nsmerexuns 3anmcu (UNIX-BpemMs B HAHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLLas pblHOYHASA LieHa.

best_buy_native d16.5 LleHa nyuiueli 3a9BKU Ha NOKYNKy 6e3 yyeTa CUHTETUYECKOW NIMKBUAHOCTU

xamount_buy _native i8 KonmuecTBo B 3asBKax Ha NOKYMKY C Ny4lleit LeHol 6e3 yyeTa CUHTETUYe-
CKOW NINKBUAHOCTH

xorders_buy_amount_native i8 O6BbEM B KOHTpaKTax B 3asiBKax Ha NOKynky 6e3 yueTa CUHTETUYECKOW Nn-
KBMOHOCTN

best_sell_native d16.5 LleHa nyulueii 3a1BkU Ha Npofaxy 6e3 yyeTa CUHTETUYECKON JIMKBUAHOCTM

xamount_sell_native i8 KonuuecTBo B 3asBKax Ha NpoAaxy C Nydlleli LeHol 6e3 yueta CUHTETU-
YecKol IMKBMAHOCTN

xorders_sell_amount_native i8 O6bEM B KOHTPaKTax B 3asiBKax Ha Npogaxy 6e3 yyeta CUHTETMYECKON /n-
KBUAHOCTN

local_time t Mone Ana MOHWUTOPWHIa pennkaumm common

price_assigned_by_admin i1 Mpu3HaK yCTaHOBKM TEKYLLE pbIHOYHOM LieHbl AAMWHMCTPATOPOM TOProB.

MpumeyaHus:

 lMone open_price COAEPXNT LieHy NepBoii CAENKM B TEKYLLEN CECCUM, @ eC/n €€ HeT, To 0.

« TMone close_price copgepxuT LeHy nocnegHeli caenkm B COOTBETCTBYIOW el ceccuu. [lo 3aBepLUeHus ceccun B nose TpaHcnmpyetcst 0.
Mocne 3aBepLUeHUs ceccuu (Noc/ie BeYEepHEro KMpUHra Ao yTpa) TpaHC/IMPYeTCs! LieHa nocneaHeli caenkm nunm 0, ecnivn caenok He 6bio.

« [one price_assigned_by_admin MOXeT NpuH1MaTh Criefytome 3HaueHns:

1 3HauveHue TekyLlel pbIHOYHOM LeHbl B none market_price yctaHoBNeHO AAMUHUCTPATOPOM TOProB.

101



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

0 3HaueHue Tekylleli pbIHOUYHON LieHbl B nofe market_price paccuMTaHo CUCTEMOIA.

4.11. NMoTOKK arpernpoBaHHbIX cTakaHoB (Type=l)

CyLLecTByeT HECKO/bKO MOTOKOB arpervpoBaHHbIX CTaKaHOB C Pa3/IMYHOM [/TyGUHOM.
* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHe

* FORTS_AGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX ypOBHe

* FORTS_AGGR5_REPL - ¢ rny6uHoii 5 LLeHOBbIX ypOBHE

B03MOXHOCTb nony4vyexHuns onpe,qenéHHoro NOTOKa 3aBMCUT OT Nnpas Nosib3oBaTesis.

4.11.1. Cxema gaHHbIX
Tabnmupl:
 orders_aggr - ArpermpoBaHHble CTakaHbl
4.11.1.1. Tabnuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervpoBaHHble CTakaHbl (DOPMUPYIOTCA MyTEM CYyMMMPOBaHUA N0 06bEMY aKTVBHbIX 3a51BOK C OAMHAKOBLIMWN UHCTPYMEHTOM, LEEHON 1
Hanpas/ieHNEM.

PeX1mbl ©cnonb3oBaHWs TabmLbl B 3aBUCUMOCTU OT PEXUMOB PaboThl TOProBOi CUCTEMBI:

* HouHoi1 nepuwog, - Tabnuua CogepXnT AaHHblE HA MOMEHT 3aBepLLEHNS BeYepHeit ceccum

» ToproBasi ceccusi 0 NPOMEXYTOUHOro KIMPUHra - Tabnnua 06HOBNSAETCSA aKTUBHLIMU 3asIBKaMU

* MPOMEXYTOUHbI KNUPWHT - Ta6ULa He 0GHOB/SIETCS Y COAEPXKUT AaHHble HA MOMEHT Hayaia NPOMEXYTOUYHOTO KAMpPUHIa
 ToproBas ceccusi Mocsie NPOMEXYTOUYHOIO KNMPUHTa - Tabnvua 0GHOBNAETCS akTUBHLIMK 3asiBKaMy

* OCHOBHOW K/IMPVHT - Tab/mya oumuiaeTcs

» BeuepHsa ToproBasi ceccusi - Tabnmua 06HOB/SIETCS aKTUBHLIMU 3asiBKAMU BEYEPHEl ceccumn

Ta6n. 30. Mona ta6nuubl orders_aggr

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasIbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

price d16.5 LleHoBOI4 ypoBeHb

volume i8 O6bEM C yH4ETOM CUHTETUYECKOI NINKBUAHOCTU

moment t Bpems nocnegHero 06HOBNEHUS 3anucK

moment_ns u8 Bpems nocnegHero o6HoBeHus 3anucu (UNIX-BpemMs B HaHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

synth_volume i8 O6bemM CUHTETUYECKOI NMKBUAHOCTN

MpumeyaHus:

* 3anucu B Ta6nmu,e MoryT 06HOBNSATLCA NOMHOCTBIO, T.€. 0GHOBASATLCA MOXET HE TOMIbKO 06BLEM, HO 1 MHCTPYMEHT, LeHa, HanpaB/ieHne.
B cnyyae HacTynneHusa Takoro COObITWSA CUMTAETCS, YTO npegbigyuias LueHa Bbllia U3 CtakaHa, a HoBas — nosasmnach.

B Tabnuue mMoryT npucyTCTBOBATb 3amnmcu ¢ Hy/ieBbIM 06bEMOM (volume = 0). Takve 3anvcu crefyeT UrHopupoBaTtb. Mpy 3TOM MOXET
NpoMCcXoauT OGHY/IEHUE CYLLECTBYHIOLLEN 3anMcu — 3TO 03HAYAET, YTO LieHa BbILLIA U3 CTaKaHa, Uy 3arno/IHeHUe Hy/IEBOA 3anncu Kaku-
MU-/INGO 3HAYEHWSIMM — 3TO 03HAYAET, YTO HOBAs LIEHA BOLLJIA B CTaKaH.

4.12. Notok FORTS_POS_REPL - NHhopmaumsa o nosuumsax (Type=l)

4.12.1. Cxema AiaHHbIX
Tabnuupl:

* position - Mo3numn KIMEHTOB N Bpokepckux ®rpm
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* position_sa - MNo3uuum ypoBHs PacuéTtHoro Koga
* sys_events - Tabnuua coobITWiA

4.12.1.1. Ta6nuuya position: Mosuunm KNMeHTOB
Tabnuua cogepXxuTt HopMaLmio 0 NO3NLUSIX KIMEHTOB 1 BO.

Ta6n. 31. Mona Tabnuybl position

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
client_code c7 Koga knneHTa
isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
Xpos i8 Tekywasa no3nuns
xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B X0fe Ceccun
xsells_qgty i8 Konnuectso NpoAaHHbIX KOHTPaKTOB B XOAE Ceccum
xopen_qty i8 KonmuecTso no3uumii Ha Ha4ao ceccum
waprice d16.5 YueTHas ueHa nosvuum
net_volume_rur d26.2 HeTT0-060pO0T NO cAefkam 3a ceccuto B pyosisix. Npoaaxu yuntbiBaloTcs ¢
NOMIOXUTENBHBIM 3HAKOM, @ MOKYMKW C OTpULaTeNbHbIM.
last_deal_id i8 Homep nocnegHeli caenku
account_type i1 e 1-panab®
* 2 - 418 KNneHTa

4.12.1.2. Ta6nuuya position_sa: Mosnyum ypoBHsa PacuéTHOro koga
Tabnuua cogepXuT nHchopmaLmio 0 No3MUMUsX YpoBHs PacuéTHoro koga.

Ta6n. 32. Mona Ta6nuybl position_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl penikasmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code cl2 PacuéTHbIi Kog,

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtBo KynieHHbIX KOHTPaKTOB B X0fe ceccun

xsells_qty i8 KonmuecTBO NpoAaHHbIX KOHTPAKTOB B XO4€ Ceccumn

xopen_qty i8 Konnuyectso no3uumii Ha Hayaso ceccmm

waprice d16.5 YueTHas ueHa nosvuum

net_volume_rur d26.2 HeTTo-060p0T NO caenkam 3a ceccuto B py6nsx. MNpogaxu yunTbiBaoTcsA C
NOSIOXUTENBHBIM 3HAKOM, & MOKYMKW C OTpULaTe/bHbIM.

last_deal_id i8 Homep nocnegHeii caenku

4.12.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 33. Mona Tabnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penimkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus
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Mone Twvn OnucaHvne
message c64 OnucaHune cobbITUSA
MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBO TOProBoi ceccumn

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomknpuHra

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

event_type = 6
message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NepecHUTaHbl

4.13. Notok FORTS_PART_REPL - NHchopmaLma o cpeactsax U nMmMmurax
(Type=I)
4.13.1. Cxema gaHHbIX
Tabnuupl:
 part - CpefcTtsa M IMMUTBI NO KIMEHTaM 1 6poKkepcknM hmpmam
« part_sa - Cpeactea v IMMuTbI MO PacueTHoMy kody
» sys_events - Tabnvua cobbITWiA
4.13.1.1. Ta6nuua part: CpegctBa ¥ IMMUTbI NO KSIMEHTaM U GpoKepCcKUM chupmam

Tabnuua cogepxut MHhopmaLmio 0 CpeacTBax, MMMUTaxX U HACTPOVKM aBTOMATMYECKOTO U3MEHEHUSI IMMUTOB [/151 KIIMEHTOB Y 6POKEPCKUX
hvpm.

Ta6n. 34. NMonsa Ta6nuubl part

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

client_code c7 Kog, knneHTa nnv 6pokepckoii chmpmbl

money_free d26.2 CBob6ogHble cpeactBa. Cymma pybneii n 3a10roB, AUCKOHTMPOBAHHbIX B

pybnu, foctynHas Ans oTKpbITUs no3vumii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee — broker_fee - penalty)

money_blocked d26.2 CpegcTsa, 3abnokmposaHHble nog, Mo.

vm_reserve d26.2 BapuauuoHHas Mapxa no 3akpbITbiM NMO3ULMSIM U BAUIOTHBIA PUCK.

fee d26.2 CnucaHHbIli cbop

balance_money d26.2 Casbfio AeHEXHbIX TOProBbIX NEePEBO/OB 3a TEKYLLYIO ceccuto. MNone sBns-

€TCs1 yCTapeBLUNM U ByAeT yaaneHo B Bepcum 6.12.

limits_set i1 Hanunume ycTaHOBNEHHbIX AEHEXHOr0 ¥ 3a/10r0BOro IMMUTOB: 1 - numnT
yCTaHoB/eH (npoBepsietcs); 0 - (MMUT He ycTaHoBMEeH (He NpoBepsieTcs)

money_old d26.2 O6LLEee KONMYECTBO py6neld 1 ANCKOHTMPOBAHHLIX B Py6/n 3a/10r0B Ha Ko-
Hel, npeAplayLueii ceccum
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Mone Tun OnucaHune

money_amount d26.2 O6Lee KonmMyecTBo pybeit 1 ANCKOHTUPOBAaHHLIX B py6v 3a510roB

money_pledge_amount d26.2 Cymma 3a/10roB, AUCKOHTUPOBAaHHbIX 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.

penalty d26.2 LTpad 3a caenkn yperynmpoBaHus, 3ak/lilo4eHHble Npy NpOBeAEHNN NPo-
LieAypbl NPUHYANTENBHOTO 3aKPbITWS NO3ULMIA Hefo06pocoBeCTHOMO YyacT-
HUKa KNMpUHra.

4.13.1.2. Tabnuua part_sa: Cpegcrea u nuMuTbI No PacueTtHomy Koay

Ta6n. 35. Mona Ta6nuubl part_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl penikawmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 CnyxebHoe none nogcucTembl penvkaumm

settlement_account cl2 PacueTHbIli kog

money_old d26.2 O6LLEE KONMYECTBO PY6elt 1 ANCKOHTMPOBAHHbIX B Py6/n 3a/10r0B Ha KO-
Hel, npeablayLeli ceccum

money_amount d26.2 O6Luee KOMYECTBO py6nei N AUCKOHTMPOBaHHbIX B py6/1n 3a/10roB

money_free d26.2 CBob6ogHble cpeactBa. Cymma pybneii n 3a10roB, AUCKOHTUPOBAHHbLIX B
py6:u, [JOCTyNHasA AN OTKPbITMS no3vumii. (money_free=money_amount
+ vm_intercl — money_blocked — vm_reserve — fee - blocked_tax)

money_blocked d26.2 CpegcTsa, 3abnokmpoBaHHble nog, MO.

money_pledge_amount d26.2 CymMMa 3as10r0B, ANCKOHTUPOBaHHbIX B pyonn

vm_reserve d26.2 BapuauyoHHas Mapxa no 3akpbITbiM MO3ULMAM U BaSTHOTHBIN PUCK.

vm_intercl d26.2 BapuauyornHas mapxa, cnncaHHas Wan noslyYeHHas B NPOM. KMPUHT

fee d26.2 CnuncaHHbIl coop

blocked_tax d26.2 CpefcTBa, 3a6/10KMpOoBaHHbIe MOy, BbiNaaTy Has10roB.

4.13.1.3. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 36. Mona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcMcTeMbl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
event_type i4 Tun cobbITus

event_id i8 YHVKa/IbHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccun

message c64 OnuvcaHue cobbITus

MpumeyaHus:

¢ B03MOXHble TUMbI COBbLITUIA

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 npoueaypb! B NPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra
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event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNpuHra

event_type =6
message = "extension_of_limits_finished"
PazgBukka TMMWUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHTa NepecUmnTaHbl

4.14. Notok FORTS_REFDATA_REPL - CnpaBoyHas u cecCUOHHaA nHcopma-
uua (Type=R)

4.14.1. Cxema gaHHbIX

Tabnuubl:

rates - CnpaBOYHUK KypCOB BaultoT

fut_sess_contents - CnpaBO4YHUK TOPryeMbIX MHCTPYMEHTOB ((hbroyepchbl)
fut_vch - CnpaBoYHUK TOpryembix akTMBOB ((oblovepchbl)

fut_instruments - CnpaBoOYHWK MHCTPYMEHTOB

fut_bond_registry - CnpaBoyHvK napameTpoB o6/vraumii

dealer - CnpaBoyHUK hrpm

sys_messages - Coo6LLeHNS TOProBoii CUCTEMBI

opt_sess_contents - CnpaBoYHUK TOPryeMbIX MHCTPYMEHTOB (OMLMOHbI)
opt_vcb - CnpaBoyHMK TOPryembIx akTMBoB (ONLVOHbI)

prohibition - 3anpeTbl

multileg_dict - CnpaBo4YHVK CBA30K

fut_rejected_orders - OTBeprHyTbie B KMPUHT 3asBku (thbrouepchl)
opt_rejected_orders - OTBeprHyTble B K/IMPUHT 3a51BKM (OMNLMOHbI)
fut_intercl_info - nHchopmavms o BM, paccuntaHHoi no pesynbratam NpoMm. KnvpuHra (pbroyepchbi)
opt_intercl_info - uHgopmauusi o BM, paccumMtaHHol No pesynstatam NpoM. KAnpuHra (OnumoHbl)
opt_exp_orders - 3aABKy Ha aKCnnpauuo

fut_bond_nkd - HK/, Ha gaTy UCNOMHEHUSt CPOYHOTO KOHTpakTa ¢ obnurauuei
fut_bond_nominal - Paamepbl Bbin/iaT HOMYHa/IbHOM CTOMMOCTM 06/Mrauum
fut_bond_isin - CnpaBO4YHUK MHCTPYMEHTOB 06nurauuii

user - Nonb3oBatenu cUcTembl

usd_online - TpaHcnaumsa kypca USD

investor - CnpaBoYHVK K/IMEHTOB

fut_margin_type - Tn mapXxupoBaHus

fut_settlement_account - PacueTHblii Kog

session - VIHchopmauus o TOproBoii ceccum

sma_master - Mpusaska SMA-norvHa Kk MASTER-norvny
sma_pre_trade_check - HacTpoiiku npegsapuTenibHbix NpoBepok SMA-noruHa
option_series - ONuYoOHHbIE cepun

clearing_members - YyacTHUKM kampuHra

instr2matching_map - ConoctasneHne NHCTPYMEHTOB MaTU/HIy
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» sys_events - Tabnuua cobbITHiA
4.14.1.1. Ta6nuuya rates: CnpaBoO4YHUK KypCOB BasllOT

Ta6n. 37. Mona Tabnuybl rates

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

rate_id i4 MaeHTndomkaTop BanioThl mnarexa

curr_base c15 Kog, 6a308B0Ii BaNOThI

curr_coupled cl5 Kog, conpsi€HHOI BasOThI

radius d16.5 Paanyc nameHeHuna LeHbl nHanKaTopa B npoueHTax

4.14.1.2. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryeMbIX UHCTPYMEHTOB (hbrouepchbl)

Ta6nV|u,a COAEPXUT CNpPaBOYHNK NHCTPYMEHTOB, Ha3Ha4YeHHbIX K TOpram B CECCUIO0.

Ta6n. 38. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KO, MHCTPYMEHTA 415 MHDOPMALMOHHBIX CUCTEM

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

name c75 HavmeHoBaHve MHCTpYMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

base_contract_code c25 Kof 6a30BOro aktuea.

limit_up d16.5 BepxHUiA NIUMUT LieHbI

limit_down dl6.5 HWKHWIA NUMUT LeHbI

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yano ceccum.

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasua

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MVHUManbHBIN War UueHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LeHbl

last_trade_date t [Jata oKoH4YaHWs1 06paLleHnst NHCTPYMeHTa.

is_spread i1 Mpu3Hak BXOXAEHNA dblovepca B MeXMecsyHbIi cnped. 1 — BxoauT; 0 —
He BXoauT

d_exp_start t [ara Hayana NCNosIHEHNS MHCTPYMEHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN blovepc, 1 — NPOLEHTHLIN hbloyepc,
2 — doblovepc Ha Moroay W anekTpuyecTso, 3 — ibloyepc Ha eBPO6OHAbI,
4 - RUONIA

percent_rate dé.2 MpoueHTHan cTaBka A1 pacyeTa BapuaLoHHOV MapXu No MPOLEHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LieHa nocse NocnegHero KIMpuHra.

signs i4 Mone npusHakos

is_trade_evening i1 MpusHak TOproBNM B AONOSHUTENbHYIO TOPrOBYKD Ceccuio (Beuep-
HIOKO/YTPEHHIOI0)

ticker i4 YHuKasbHbIN YncnoBoii kog MnasHoro Cnota

state i4 CoCTOsiHME TOProB/IN MO UHCTPYMEHTY
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Mone Tun OnucaHune

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr dl6.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO K/IMPUHTa

step_price_curr d16.5 CTOMMOCTb MUHUMASILHOTO LLara LieHbl, BbipaXXeHHas B BaloTe

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNSA [JOXOAHOCTHU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total dl6.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO obloyepcam Ha NpOLLEeHT-
Hble CTaBKu

d_exp_end t [lata OKOHYaHWs NCMOTHEHNS MHCTPYMEHTa

MpumeyaHus:

* CocCTosiHVEe ceccum UMEET NPUOPUTET Ha COCTOAHUEM UHCTPYMEHTA. TO eCTb, eC/IM CECCUA HAaXOAMTCS B COCTOSIHUM «MPUOCTaHOBIEHa»
NN «3aBepLueHa», To N0 BCEM UHCTPYMEHTaM Hefb3A ToproBartb, He3aBUCUMO OT 3HaYeHus state B UHCTPYMEHTE.

« [one state MOXET NPYHUMATL ClefytoLLMe 3HAYEHNS:
0 Ceccus No 3TOMY MHCTPYMEHTY HazHaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAa/ISITL N0 3TOMY UHCTPYMEHTY.
1 Ceccusi Mo 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANIATb 3asBKU MO 3TOMY MHCTPYMEHTY.
2 TpuocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Henb3si CTaBnTh 3asiBKU, HO MOXHO YAaSISiTb.
3 Ceccus N0 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3s CTaBuThb 1 yAasiTh 3asBKY N0 3TOMY UHCTPYMEHTY.
4 Ceccus No aTOMY WHCTPYMEHTY 3aBepLUeHa o BpeMeHu. Henb3s CTaBuTb 1 yAa/IsAThb 3asiBKI N0 3TOMY UHCTPYMEHTY.
5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBUTb 3asiBK1, HO MOXHO YAansTh N0 3TOMY MHCTPYMEHTY.

« TMone signs ABNsIETC GUTOBOI MAcKOIi U MOXET NPUHUMATDL C/iefyoLe 3HAUEHUS:

0ox1 Mpu3HaK TOProBv B AOMOMHUTENBHYIO TOProBYHO CECCUIO (BEYEPHIOK/YTPEHHIOH)
0x10 Mpvi3HaK aHOHUMHOW TOProBAn

0x20 Mpu3HaK HeaHOHWMHOL TOProB/n

0x40 Mpu3HaK TOProBv B OCHOBHYHO CECCUI0

0x100 Mpu3HaKk MHCTPyMEHTa-CBA3KN

0x10000 TlepeHoc pucka

0x40000 Tpwu3Hak koniarepasibHOro MHCTPYMeHTa

0x80000 VcnosHeHve B BEYEPHUIA TN MPOMEXYTOUHBIA KNVPUHT:
o 0 - BEUEPHUI KINPWHT

0 1 - NPOMEXYTOUHbIV KNMPUHT

Mone multileg_type MOXeT NprHMMaTh Cneaytolwye 3HaYeHus:
0 OO6bIYHBIA MHCTPYMEHT - HE CBs3Ka

3 KaneHgapHblii cripepg,

« [Mone is_trade_evening sABNsieTcst GUTOBOI MaCKOW:

0 VIHCTpyMmeHT He Topryetcsa

1 WHCTpyMeHT TOpPryeTcs B BEYEPHIO CECCUI0

2 VIHCTPYMEHT TOpryeTcs B AAHEBHYIO CECCUIO

¢ 3HauyeHwve nons roundto B TEXHUYECKUX caenkax UCnosiIHeHUA MOXET coAepXKaTb pa3Hoe KO/IM4eCTBO 3HakKoB nocne 3ansAToi. 370 3aBUCUT
oT CI'IeLI,VI(*)VIKaU,VIVI KOHTpaKTa.

4.14.1.3. Ta6nuua fut_vcbh: CnpaBoYHUK TOpryembliX akTuBOB (thbrovepcbl)

Tabnuua coaepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/l UHCTPYMEHTOB.
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Ta6n. 39. Mons taénuubl fut_vcb

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 BasnoTa nnatexa

trade_scheme cl dopma Topros

section c50 HavmeHoBaHue Cekuumn

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 UucnoBoii ngeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymors-
YaHuo NULL.

signs i4 Mone npusHakos

negative_prices i1 MpU3HaK OrpaHNYEHNsI OTPULIATENBHBIX LIEH.

option_model i1 Mopaenb LeHoo6pa3oBaHns OMLUOHOB.

MpumeyaHus:

« TMone exec_type MOXET NPUHUMATL Crieflytlolime 3HaYeHNs::

A AnbTepHaTVBHbIN
D TlocTtaBka

I VHpekc

T TlocTaBka akumii yepes pexum T+, ASTS

« TMone trade_scheme MOXeT NpUHUMAThL CeaytoLie 3HaYeHNS:

F C nonHbiM obecneyeHnem

G C 3asiorom

e Mone signs SIBN1ISETCA GUTOBOI MacKol 1 MOXET npnHUMaTb crneayruipe sHavyeHuaA:

O0x1 McnosHeHne B BEYEPHUI U MPOMEXYTOUHBINA KAVPWHT: O - BEUEPHUI KIIMPUHT; 1 - TPOMEXYTOUHbIA KIUPUHT

0x2 Tpu3HaK OTHECEHUS! MUHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHbINA; 1 - MHOCTPaHHBbIi

« [Mone negative_prices MOXeT NpYHUMATL CrieaytoLmne 3Ha4YeHNs:

0 LeHbl cpb}oqepcos, LieHOBbIe TpaHnUbl U CTpaVIKVI ONnuUMOHOB OrpaHnYeHbl NOJSTOXNTENbHLIMU 3HAYEHNUAMN

1 LeHbl (hbto4epcoB, LEHOBbIE TPaHNLbl U CTPAKK ONLUYOHOB HE OrpaHuYeHbl

« TMone option_model MOXeT NpUHUMATb CeAyHoLye 3HAUEHUS:

0 Mogenb bnaka-Lloynsa

1 Mogens bawense

Ta6n. 40. NMona ta6nuubl fut_instruments

4.14.1.4. Ta6nuua fut_instruments: CnpaBoOYHUK MHCTPYMEHTOB

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkawumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA 415 MHDOPMALMOHHBIX CUCTEM
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Mone Tun OnucaHune

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

name c75 HavmeHoBaHve MHCTpyMeHTa

inst_term i4 CmelleHure oT crnoTa

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Hayasno ceccuu.

roundto i4 KonnuectBo 3HaKoB nocne 3anaToli B LeHe

min_step d16.5 MWHUManbHBIN War LeHbl

lot_volume i4 KonnuecTBo eanHuL, 6a30BOr0 akTUBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb Luara LeHbl

last_trade_date t [lata okoH4YaHWA obpalleHns MHCTPYMEeHTa.

is_spread i1 Mpu3Hak BXOXAEHNA diblovepca B MeXMecsyHbIi cnped. 1 — BxoauT; 0 —
He BXoauT

d_exp_start t [Jarta Hayana UCnosIHEHNSI UHCTPYMEHTA.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIV hbloyepc, 1 — NPOLEHTHBIV hbloyepc,
2 — hblovepc Ha NOro4y M 3NeKTprMyecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - RUONIA

percent_rate dé.2 MpoLeHTHan cTaBka A/1s pacyeTa BapuaLoHHOV MapXu No MPOLEHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LeHa nocse nocnegHero KNnpuHra.

signs i4 Mone npusHakoB

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BeHEPHETO K/TMPUHTa

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO K/IMPUHTa

step_price_curr d16.5 CTOMMOCTb MVHMM&/ILHOTO Lara LieHbl, BbipaXkeHHas B BatoTe

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNA OXOAHOCTHU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO dobloyepcam Ha NpOoLEeHT-
Hble CTaBKu

series_type cl Mpu3Hak cpoyHocT onumoHa. D-daily, W-weekly, M-monthly.

MpumeyaHus:

* 3HayeHwue nons roundto B TEXHUYECKUX caenkax UCnosiIHeEHUA MOXET coAepXKaTb pa3Hoe KO/IM4eCTBO 3HaKOB nocne 3ansaToii. 370 3aBMUCUT

oT CI'IeLI,VICt)VIKaLWIVI KOHTpaKTa.

4.14.1.5. Ta6nuua fut_bond_registry: CnpaBo4HMK napaMeTpoB o6nuraynii

Ta6n. 41. NMona ta6nuuel fut_bond_registry

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penamkauum
replAct i8 Cnyxe6bHoe none nNoAcuCcTeMbl pensimkaumm
bond_id i4 Lindpposoii kog obnvraumm

small_name c25 Toprosbliii kog obnuraumn

short_isin c25 Bbinyck obnuraumm

name c75 HavmeHoBaHue obnurayum

date_redempt t [ata noraweHus obnvraymm

nominal d16.5 HomuHan obnurauum

bond_type i4 Tun: akumsa/obnuraums

year_base i2 Basa roga

MpumeyaHus:

« TMone bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NPUHUMATb CrefytoLve 3HaueHus::
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0 He 3afaH

0x1 Akumnsa

0x2  O6nurauus (6e3 amopTusaumn/chopmyna aktyanbHas)
0x4  O6nuraums c amopTusaumei

0x8 Ob6nurauus, hopmyna BUpTyasibHas-aMmepukaHckas
0x10 O6nuraums, hopmyna BUpTyasibHasi-eBponelickas

4.14.1.6. Ta6nuua dealer: CnpaBo4HUK thupm

Ta6n. 42. Nona Taénuybl dealer

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penmkaumm

replRev i8 CnyxebHoe nosie NnoacuUcTeMbl penmkaymm

replAct i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

client_code c7 Koga knneHTa

name c200 HaumeHoBaHve dvpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 6510KMPoBKM AgMmuHMUCTpaTopa Toprosoi Cu-
CTeMbl, 8 - pexxum 6/10k1poBKy MasHoro Tpeliaepa PacyeTHo ®rpMbl

status i4 Mpu3Hak 060cob6neHHOCTM pasgena

transfer_code c7 Kop cueTa A4nsa nepeHoca nosvumm

exp_weight d3.2 Bec cueHapves akcnvpauun ans b® B ntorosom NO. byaet npyMeHeH B
BEUEPHWIA KTMPUHT

num_clr_2delivery i4 KonuyecTBo K/MPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
aKcnupauum no 6®. byaeTt npuMeHeH B BEUEPHUIA KNNPUHT

margin_type i1 Pexum MapxuposaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXupoBaHns KaneHgapHblx cnpegos A5 noptdens b®. 3 - Mony-
HeTTo, 4 - HeTTo. ByAeT npUMEHEH B BEYEPHUIA KIMPYHT

num_clr_2delivery_client_default i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 418 Havasa pacyeta cleHapveB
3KCNMpaLmmn No KAMEeHTaM - 3HaYeHne no ymonuanuio. byaet npumexeH B
BEUEPHWIA KTMPUHT

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom O NSt KIMEHTCKUX pas3nenos -
3HaYeHWe No YMoNYaHwio. byfeT NpUMEHEH B BEHEPHUI KNIMPUHT

coeff_im d16.5 KoadpchumeHT ntorosoro MO ans 6®. byaet npyMeHEH B BEYEPHUIA Ku-
PVHT.

check_limit_on_withdrawal i1 MpoBepka pgocTaTouHocTM obecnedyeHns no B® npu BBOAe/BbIBOAE
cpeacts. 1 - Aa, O - Het

limit_tied_money i1 CooTBEeTCTBME TOProBoro nnmuTta B® cymme cpeactB Ha pasgenax bo.
1 - MoaaepxuBatb cOOTBETCTBUE, O - HezaBuCKMMbI (BUPTYauIbHBbIN) fin-
MWT. BUPTYasibHbIVi IMMUT NO pe3y/ibTatam BeYePHEro KNMPUHIa MEeHseTCA
TONbKO Ha BeNnuuHy foxofalybbiTka. byaeT nprMeHeH B BEUEPHWIA Ku-
pWHT

limits_set i1 lMpoBepka goctaTtoyHoCTU iMmuTa no b® npu noctaHoske 3asBokK. 1 - [la,
0 - Her

no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKM NO dblodepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BEYEPHUIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHs NCnonb3oBaHuA CKUAKA Mo diblovepcam 415 KITMEHTOB -
3HayeHne no ymonyanuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
KTPUHT

firm_id cl2 Kof YuyacTHMKa TOProB Ha CPOYHOM PbIHKE

tm_name c200 HaunmeHoBaHVe Y4yacTHUKa TOpros

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIin koaddulmeHT Beca cueHapust SOMC.

ics_margin_type i1 Trn MapXUpoBaHUs MEXKOHTPaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.
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Mone Tun

OnucaHue

order_allowed_in_morning_session |il

[JocTtyn kK Topram B YyTPEHHIO TOProByto CECCUIO0.

MpumeyaHus:
* TMone status siBNSiIETCA GUTOBOV MaCKOIA:
o 0x01 - bpokepckas chupma Y
o 0x02 - O6bocobneHHas Bpokepckas dmpma (OBD)
o 0x100 - B® ans knueHTa - puaMYeckoro nuua
o 0x200 - B® ans knueHTa - HepesngeHTa
o 0x20000 — Cob6cTBeHHas bpokepckas dupma
o 0x40000 — KnueHTckasa bpokepckas cupma
o 0x80000 - Cneub®

[Opyrve 6utbl cogepxar TeEXHUYECKYH0 HhopMmaL o

* Mone order_allowed_in_morning_session MOXeT NPUHUMAaTb CleaytoLLme 3HaYeHUs:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBbIE OnepaLyy, KpoOMe onepauyii CHATUS 3asiBOK.

1 [locTyn k TOpram B yTPEHHIO TOPTOBYIO CECCUIO PaspeLLEeH.

4.14.1.7. Ta6bnuua sys_messages: Coo0OLLeHNs1 TOProBOi CUCTEMbI

Ta6n. 43. NMona Ta6nuubl sys_messages

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penamkaumum
msg_id i4 YHVKaNbHbIN nAEHTUMKATOP CO0bLLEeHNSA
moment t [Jata n Bpems peructpauym coobLyeHms
lang_code c8 A3bIK CO0OLLEHNS

urgency i1 MpuW3HaK CpOYHOCTH CO0bLLEHUA

status i1 Cratyc coobLeHus

text c255 KpaTtkuit TekCT coobLieHns

message_body c4000 MoNHbIA TEKCT coobLLEHNS

4.14.1.8. Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryeMbIX MHCTPYMEHTOB (ONUUOHbI)

Tabnuua cogepXuT CNPaBOYHUK UHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUL0.

Tab6n. 44. Nona Tabnuubl opt_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO UIHCTPYMEHTa

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KOA, UHCTPYMEHTA A/15 MHPOPMALMOHHbIX CUCTEM
name c75 HavmeHoBaHve MHCTpyMeHTa

base_contract_code c25 Kof 6a30BOro akTuea.

fut_isin_id i4 KoZ gobro4epCHOr0 NHCTPYMEHTA

settlement_price_open d16.5 PacueTHas ueHa (TeopeTuyeckas LieHa onuuoHa) Ha Havyaso ceccuu.
base_im_covered_sell d16.2 Basosoe '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

MpumeyaHus:

* [lone signs ABM1SETCA GUTOBOI Mackoi 1 npnHUMaeT cnepyruine sHa4eHnA:

0x1 Mpu3HaK TOProeav B AOMNOMHUTENBbHY TOPrOBYO CECCUI0 (BEYEPHIO/YTPEHHIOH)

0x10 [Mpw3HaK aHOHUMHOW TOProBN

0x20 [Npu3HaK HEaHOHVMHO TOProB/N

0x40 Tlpu3HaK TOProsnn B OCHOBHYIO CECCUIOD

4.14.1.9. Ta6nuua opt_vch: CnpaBoUYHUK TOPryemMbiX aKTUBOB (ONLUUOHbI)

Taﬁnwu,a COAEPXUT CNPaBOYHUK 6a30BbIX KOHTPaKTOB A/17 NHCTPYMEHTOB.

Ta6n. 45. Monsa Ta6nuubl opt_vch

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
base_contract_code c25 Kof 6a30BOro aktuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Baniota nnarexa

trade_scheme cl dopma TOpros

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 UucnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHnyeHns oTpuLaTesibHbIX LiEH.
option_model i1 Mopaenb LeHoobpa3oBaHNs OMLYOHOB.
MpumeyaHus:

« [Mone negative_prices MOXeT NpYHUMATL CrieaytoLmne 3Ha4YeHNs:

0 LleHbl thblo4epCOB, LEHOBLIE FPaHNLbI U CTPAKMN OMUMOHOB OrpaHUYeHbI NMOMOXKUTENBHBIMU 3HAYEHNUAMMN

1 LeHbl (hbtoyepcoB, LEHOBbIE FPaHWLbl U CTPAKK ONLUYOHOB He OrpaHuYeHbl

113




14.04.2021

Lino3 SPECTRA Plaza-2 Bepcus 6.9

+ TMone option_model MOXeT NpUHUMATL CeAyoLMe 3HAUEHUS:

0 Mopgenb bnaka-Lloynsa
1 Mogens bawense
4.14.1.10. Ta6nuuya prohibition: 3anpetbl
Ta6n. 46. Mona ta6nuubl prohibition
Mone Tun OnucaHune
repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
prohib_id i4 Homep 3anpeta. None aBnseTcs ycTapesLlwmm 1 6yfeT yaaneHo B Bepcum
6.15.
xprohibition_id i8 Homep 3anpeta
client_code c7 Kof knneHTa
initiator i4 MHuymnaTop 3anperta
section c50 Cekuus
base_contract_code c25 Kof 6a30BOro aktuea.
isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUMUKATOP MHCTPYMEHTA
priority i4 MpuopwuTeT 3anpeTta
group_mask i8 BvToBas macka rpynn, no KOTOpbIM AeNCTBYeT 3anpeT
type i4 Tun 3anpeta
is_legacy i4 Tun nHnumaTopa 3anpeta
MpumeyaHus:

« [one initiator - ViHuuymarop 3anpeTa:

0

1

bo;

InaBHbIN Tpengep PY;

2 AamuHuctpartop KL,

3  AamuHuctpartop TC.

« [lone type - Tun 3anpeta

0

1

16

32

64

128

256

BCE paspelLleHo (Npy oOTMeHe [eliCTBYIOLLEero 3anpeTa ¢ MeHbLIMM NPUOPUTETOM, MHAYE - NPOCTO Y4a/IUTb CTPOKY);
3anpeT OTKPbLITUA NO3NLWIA;

3anpeT BCex TOProBbIX OnepaLuii;

3anpeT OTKPbITUA NO3WLWIA B NPOAAXKY;

3anpeT 6pokepa Ha nogavy 3asBOK Ha aKCmMpaumio.

3anpeT rnasHoro Tpeligepa P® Ha nogadvy 3asBOK Ha akcnvpaymio. Ho emy camomy - MOXHO;

3anpeT Ha 3anpoc NoToka NKBUAHOCTU 6e3 asTonoaTeepxaeHns (RFS);

3anpeT Ha 3arnpoc notoka mksngHocTu (RFS);

3anpeT Ha 3ak/YeHnsa CAENKN NPy HefOCTaTOYHOM KO/MyecTBe KoTupoBok (RFS)

3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTM C OFPaHUYEHEM BPEMEHU XU3HW KOTUPOBOK (RFS).

« TMone group_mask - BUTOBasi Macka TUMOB VHCTPYMEHTOB:

Ox1

0x2

0x4

T+0

T+1

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:

KnneHTckuii kog, MHCTPYMEHT
KnueHTckuit koa, BA
KnueHTckuii kog, Bce BA
Kof B®, HCTpYMEHT
Kopg, B®, BA
Kog B®, Bce BA
Kop, P®, nHCTpyMeHT
Kon P®, BA
Kopg, P®, Bce BA
« [Mone section - Ha3BaHWe cekuum:
1  ®oHposas
2  TosapHas
3  [eHexHasd

10 NAMEX

» Mone is_legacy - Tun nHuumaTopa 3anpeta:

9

8

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.

4.14.1.11. Ta6nuua multileg_dict: CnpaBo4YHUK CBA30K

Ta6n. 47. NMona ta6nuubl 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.

Ta6n. 48. Nona ta6nuubl fut_rejected_orders

4.14.1.12. Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIMPUHT 3asBKU ((pblouepchbl)

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. 49. NMons Ta6nuubl opt_rejected_orders

4.14.1.13. Ta6nuua opt_rejected_orders: OTBeprHyTbie B KIMPUHT 3asiBKU (ONLUMUOHbBI)

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. 50. Monsa tTa6nuybl fut_intercl_info

4.14.1.14. Ta6nuua fut_intercl_info: UHchopmauma o BM, paccumtaHHO No pe3ysibTaTaM 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
KIMPUHT

4.14.1.15. Ta6nuya opt_intercl_info: UHchopmauma o BM, paccumMtaHHO No pe3y/ibTaTaM NPOMEXYTOUHOro Kiu-

puHra (onuuoHbl)

Ta6n. 51. NMona ta6nuubl opt_intercl_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl peninkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c7 Kog, knneHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnucaHHas uan nosiyYeHHast B MPOMEXYTOUHbI
KVPUHT

4.14.1.16. Ta6nuua opt_exp_orders: 3asaBKM Ha IKCNMpaLmIo

Ta6n. 52. NMonsa Ta6nuubl opt_exp_orders

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
exporder_id i8 MaeHTndmkaTop 3asBKy Ha akcnnpaumio

client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuui

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date t [Jarta v Bpems

xamount_apply i8 KonnuyecTtBo B 3asiBKax Ha MOMEHT NPOMEXYTOYHOTO KMPUHIa

4.14.1.17. Ta6nuua fut_bond_nkd: HK[, Ha gaTy MCNO/MIHEHUA CPOYHOI0 KOHTPaKTa ¢ obsiMrauuei

Ta6n. 53. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

bond_id i4 LindppoBoii 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 ¢ obnvraumei,
2 - HK/[, Ha paTy nocTtaBku obnurauunm

4.14.1.18. Ta6nuua fut_bond_nominal: Pasmepbl Bbin/1aT HOMMHa/IbLHOA CTOMMOCTU OGIUraLumn

Ta6n. 54. Nona ta6nuybl fut_bond_nominal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penavkaumum
replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
bond_id i4 Lindpposoii kog obnvraumm
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Mone Tun OnucaHune

date t [ata Bbinnarb! KyrnoHa

nominal d16.5 Pa3mep BbInnaT HOMWHa/ILHOM CTOMMOCTK

face_value d16.5 Pa3mep octato4Hol HOMUHaTLHOV CTOMMOCTY 0bnurauum

coupon_nominal d8.5 CTOMMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HommHanos: 0 - Pasmep OCTaTouyHO HOMU-
Ha/IbHOl CTOMMOCTM Ha AaTy WCMOSTHEHUSI CPOYHOTO KOHTpaKTa ¢ 0b6nura-
uneit, 2 - Pa3mep 0CcTaTo4HOM HOMUHANBHOV CTOMMOCTU Ha AaTy NOCTaBKm
obnvraumun.

4.14.1.19. Ta6nuya fut_bond_isin: CnpaBoOYHUK MHCTPYMEHTOB OGInrayuii

Tab6n. 55. Mona ta6nuybl fut_bond_isin

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA
bond_id i4 Lindpposoii kog obnvraumm

coeff_conversion d5.4 KOHBEPCMOHHBIV KO3hhrLMEHT

4.14.1.20. Ta6nuua user: Nonb3oBarenu cUCTeMbI

Ta6n. 56. Mona Ta6nuubl user

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

login c20 JNorvH yyacTHuka Topros

start_date t Bpewms Havana gencTsuns normHa

end_date t Bpemsi okoHuaHus geiicTBus nornHa

client_code i4 CeMu3HauHbIli Kog, KnneHTa

operation_mask i4 ButoBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHWE onepaLmii:

e 2 - IMMVUTVMPOBaHME OTKPbITbIX NO3ULMIA No B.

* 8 - JlumntnposaHve b® (nepesof feHer). MoxXeT ObiTb YCTAHOB/EHO
TOoNbKO OnepatopomM-P® nnn AgMuHucTpatopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - JIMNMUTUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KameHTam.

* 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiekam a1s SMA norvHos.

lang i2 Kog a3blka ansi coobLeHni

sma_flags i4 ButoBas macka (cm. Mpumeyanus):
 1-/4 6uT - Cancel on Disconnect
 2-i1 6uT - Cancel on DropCopy Disconnect

e 3-Ii 6UT - SMA-NOrVH.

sma_status i4 BuTtoBas macka (cm. Mpumeyanus):

e 1-i1 GUT - paspeLLnTL/3anpPeTUTb TOProBblE Onepauyn Asisl ormHa

e 2-if GUT - CHUMaTb/HE CHUMATb 3asIBKW NPU 3anpeTe TOProBbIX onepawuii
C NormHa.

aspref i4 MpaeHTndomkaTop nonb3osartens. Ans 3asBok, NogaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.

118



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

Mone Tun OnucaHune
password_expiration_date t [JaTta ncteyeHnst cpoka felicTBMSt Naponsi.
MpumeyaHus:

« lMone sma_flags siBnsieTca 6UTOBOIA MacKoiA:
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 BbiktoueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect BktoyeH
ANs nornHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH 415 NTOTUHA, 1 - Pexxkum SMA BKOYeH 15 NIOTUHA.
« Mone sma_status aBnseTcss 6GUTOBON MACKOIA:
o 1-ii 6ut: 0 - pa3peLuaeT TOProBble onepauun 415 N0orvHa, 1 - 3anpeLiaeT TOproeble onepauun Ans norvHa

o 2-1A 61T: O - He CHMMaTb 3asBKM JIOTMHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ N0T1Ha, 1 - CHUMATb 3asiBKV /TOrMHA NPW 3anpeTe TOProBbIX
onepauum ¢ noruHa.

4.14.1.21. Ta6nuya usd_online: TpaHcnauusa kypca USD

BHumaHuve! HaumHas ¢ Bepcumn 6.9 Tabnuua o6bsIBNSETCA ycTapeBlueid n 6yaeT yaaneHa B Bepcum 6.15. BMecTo 3Toi Tabnuupl Hago
ncnonb3osark Tabnuuy curr_online notoka MOEX_RATES_REPL.

Ta6n. 57. Nona tTa6nuybl usd_online

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penikaumm
id i8 MaeHTudomkartop Kypca

rate dl6.4 Kypc USD

moment t Bpems pacuyeTa kypca

MpumeyaHus:

¢ Ha HacTosAwwmii MoMeHT nose id npuHuMaeT 3HaveHne = 1 (py6:b kK gonnapy)
4.14.1.22. Ta6nuya investor: CnpaBoYHUNK KJINEHTOB

Ta6n. 58. Mona Taénuybl investor

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog, knneHTa

name c200 HaunmeHoBaHWe KnveHTa

status i4 MpusHaku pasgena

calendar_spread_margin_type i1 Tun MapXxnpoBaHUA KausleHAapHbIX cnpefos Ans kaneHTa. 3 - MonyHeTTo,
4 - HeTT0. Byaet npumeHeH B BeUEpPHUIA KITMPUHT

is_blank i4 Mpu3Hak pasgena-60nBaHkK ANa OHNalH-perncTpawum

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHblin koadodulmeHT Beca cueHapust SOMC.

ics_margin_type i1 Trn MapXUpoBaHUs MEXKOHTPAaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadpchuumeHnTt ntorosoro MO.

no_fut_discount i1 dnar 3anpeLLeHns ncnob30BaHKsa CKuaku no dtodepcam. 1 - 3anpert, 0
- Hert.

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB 0 3KCNupauun A8 Hayana pacyeta clueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

Mpumeyanus:
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* lone status siBNsieTCst GUTOBOI MACKOIA:

o 0x1- 4y

o 0x2 - O60CO6IEHHbIN

o 0x4 - bpokepckas cdmpma Trna 4y

o 0x80 - dunsnyeckoe nuLo

o 0x100 - KOopuaunyeckoe NULIO

o 0x200 - He pe3naeHT

o 0x2000 - NNC (MHamBMAyanbHblA UHBECTULMOHHBIN CYET)

o 0x4000 - MNMpu3Hak paspeLleHnst Kpocc-cAenok. 1 - Kpocc-caenku paspelleHsl; 0 - Kpocc-CAeNku 3anpeLleHs!

o 0x8000 - /lnuo 6e3 rpaxgaHcTBa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.B®

o 0x10000000 - lononHWTeNbHbI COBCTBEHHBIV pasaen
4.14.1.23. Ta6nuya fut_margin_type: Tun mapxuposaHus

Ta6n. 59. Monsa Ta6nuubl fut_margin_type

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkaymn

code cl2 PacuyeTHbIli Kog, nnu Kog, Bpokepckoii ®upmsl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tun mapxunposaHus. 2 - bpyTTo, 3 - NonyHeTTO, 4 - HetTo.

UCP_type i1 Mpu3sHak npuHagnexHoctTn PK k EguHomy Myny.

prohibit_coeff d16.2 KoadhchuumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3afaer makcumasib-

HOe COOTHOLLIEHUEe pa3Mepa OTpULATe/IbHOro CBOGOAHOO IMMUTA K TOPro-
BOMY IMMUTY, NO NPeBbILLEHNX KOTOPOro cucTtemMa CTaBuUT 3anpeTbl Ha Bbl-
nosiIHeHWe onepauuii. Pexxium 3anpeta onpegensietcst nonem prohibit_type.

prohibit_type i4 Tun aBTOMatu4yeckoro 3anpeta ansa PK:
* 1 -3anpeT OTKPbITUSA NO3NLMIA

« 2- 3arnpeT BbiICTaB/1€HNA 3aABOK.

settlement_account_type i1 Tun PacuetHoro Koga. O - cob¢TBeHHbIN PK, 1 - knnentckuin PK, 2 - PK
Tvna ay.
operator_input i1 Bnokvnposka no PacuyeTHomy Kogy, BbicTaBneHHaa AgmuHuctpatopom TC.

0 - oTkNtoYeHa, 1 - BK/OYeHa.

MpumeyaHus:

« [None operator_input MOXeT NpUHUMAaTh 3HaueHue: 0 - 6/TI0KMpPOBKa OTK/IO4eHa, 1 - 61oknpoBka BktoueHa. Mpy BkIYeHnn pexuma 610-
KMPOBKV aBTOMaTUYECKN CHMAIOTCS 3asBKW, BbICTAB/IEHHbIE CO BCEX K/IMPUHIOBbIX pa3aenos b®, npuBsizaHHbIX K 6/10kmpoBaHHoMy PK.
CHaATble 3as1BKM B Nnosie xstatus momevaroTcsi cneyuasibHbiM nprusHakom - eOperatorinputSA (0x1000000000000). B pexume 6510KMPOBKM
yCTaHaB/MBaETCS 3anpeT Ha nogady Nobbix TOProBbix komaHg, B TC € yka3aHVWeM K/IMPUHIOBbIX pa3fenoB 6pokepckunx hupm, npmssasaH-
HbIX K AaHHOoMYy PK, a Takke 3anpelleH nepeHoc nosvunii Mexay b®. B 3asBkax n caenkax, chopMmupoBaHHbix o PK AMyUHUCTpaTopom
TOProB B pexvmMe 6/10KMPOBKM, B MONSIX xstatus (B 3asiBkax) u xstatus_sell nnm xstatus_buy (B caenkax) npoctaBnsieTcs cneymasibHbIi
npusHak - eOperatorinputSA (0x1000000000000).

4.14.1.24. Ta6nuua fut_settlement_account: PacueTHbIVi Kop,

Ta6n. 60. Mona Tabnuybl fut_settlement_account

Mone Tun OnucaHue

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
code c7 Kop, Bpokepckoit @upmbl unu Knuentckuii Kog,
type i1 MpusHak BO - 1, KNnewT - 2
settlement_account cl2 PacuyeTHbIli Kog,

4.14.1.25. Ta6nuya session: MiHhopmayua o TOproBoii ceccum

Tabnuua cogepXnT MHChOPMAaLIMIo O PACINCaHUM CECCUiA.

Ta6n. 61. Mona Ta6nuubl session

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penvkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

begin t Bpemsi Hauana

end t Bpemsi okoHuaHns

state i4 CocTosiHne ceccuu

opt_sess_id i4 Homep cooTBeTCTBYOLLEN OMLMOHHOI ceccumn
inter_cl_begin t Bpemsi Hauasia MPOMEXYTOYHOrO KAVpUHra
inter_cl_end t Bpemsi OkoHYaHUSi NPOMEXYTOYHOIO K/IMPUHIa
inter_cl_state i4 CoCTOsIHME NPOMEXYTOYHOTO KAMPUHIa

eve_on i1 Mpun3Hak Toro, 4To AOMNOSIHUTENbHASA BeYepHsIA ceccus ByaeT NPOBOANTLCA
eve_begin t Bpems Hayania JONOMHUTENBHOI BEUYEpHEl ceccum
eve_end t Bpemsi okoH4aHMs1 fONONHUTENIbHOW BeYepHei ceccum
mon_on i1 MpuW3Hak Toro, 4To AOMNOMHUTENbHASA YTPEeHHAS ceccusi GyaeT NPOBOANTLCA
mon_begin t Bpems Hayana AonoHUTENbHON YTpeHHel ceccum
mon_end t Bpems OKOHYaHWs AONOTHUTENIbHON YTPEHHel ceccum
pos_transfer_begin t Hauyano nHTepBana nepeHoca no3uuui
pos_transfer_end t KoHeL, nHTepBana nepeHoca nosuuuii

MpumeyaHus:

« [Mons pos_transfer_begin n pos_transfer_end o603Ha4aloT neprog BO Bpemsi TOProBoi CECCUN, B TEHEHNE KOTOPOTO AeCTBYET 0CO6bIiA
PEXVM 3aK/IUEHNS CAEMOK MO UHCTPYMEHTY C NMOCTaBKO B TEKYLLMI TOProBbIi feHb. Bo Bpems AeiicTBMS AaHHOMo pexvma 3anpeLleHb
BCe 3as1BKV N0 yKaszaHHOMY MHCTPYMEHTY, 3a UCK/TI0YEHNEM afpecHbIX 3asiBOK BHYTPU 0fHO P®.

* [lone state MOXeT NpUHUMATL CrefytoLme 3HaYeHns:
0 Ceccus HasHaveHa. Henb3si CTaBuTb 3asBKW, HO MOXHO YAA/IATb.
1 Ceccus nger. MoXHO CTaBUTb U yaansATb 3asBKU.
2 TlpuocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Henb3s CTaBuTb 3asBKW, HO MOXHO YAaNATb.
3 Ceccusa npuHyauTesibHO 3aBeplueHa. Henb3a cTaBuUTb U yaaiaTb 3aABKN.
4 Ceccus 3aBeplLueHa no BpeMeHun. Henb3a cTaBuTb U YAaIATL 3asBKU.
¢ [Mone inter_cl_state Bblgaetcs (no 6MTOBO):
0x0 HeonpepeneH. MOXHO CTaBuUTb U yaanAaTb 3a8BKN.
0x01 Byaywwit Ha cerofHsi. MOXHO CTaBUTb U yAAIATb 3asBKN.
0x02 OTMeHeH. MOXHO CTaBUTb U yaanaTb 3asBKU.
0x04  TeKywwii, T.e. NAET, HUYETO HeNb3sA. Henb3a CTaBuTb 1 yAanaTb 3asBKK.

0x08 Tekywuit, T.e. uaeT (Mo BPEMEHM), HO (DAKTUUECKM 3aBepLLEH 1 YXe MOXHO BblKauuBaTbCs, CHUMATL 3asBKU. Henb3sa cTaBUTh
3a5BK1, HO MOXHO YAaNnsTh.
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0x10 YcnewHo 3aBepLUeH (B T.4. 1 N0 BpeMeHW). MOXHO CTaBUTb U yAansiTb 3asBKK.
4.14.1.26. Ta6nuuya sma_master: MpuBaska SMA-nornHa Kk MASTER-NOrmHy
Tabnuua cogepxuT nHcopmaumio o npuesaske SMA-normHa kK MASTER-10rmHy.

Ta6n. 62. Mona Tabnuybl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHtndmkatop MASTER-noruHa.

4.14.1.27. Tabnuua sma_pre_trade_check: HacTpoiiku npeaBaputesibHbIX NpoBepok SMA-fioruHa
Tabnuua cogepXxuT HOpMAaLMI0 O HACTPOKax NpeaBapuTe/bHbIX NPoBEPOK SMA-formMHa.

Tab6n. 63. Mona tabnuubl sma_pre_trade_check

Mone Tun OnucaHve
repllD i8 CnyxebHoe none nofAcucTembl penkaumm
replRev i8 CnyxebHoe none NogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
check_id i8 YHUKaNbHbIM nAeHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepkun (1 - 7).
base_contract_code c25 Koz 6a30BOro aktuea.
instrument_type i1 Tun gepusartuea:

¢ 0 - dbroyepc

e 1-0nuuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, yuacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.14.1.28. Ta6nuuya option_series: ONUMOHHbIE CepUn

Ta6n. 64. Mona Ta6nuybl option_series

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoAacUCTeMbI penmkalmm

series_id i4 M peHTudmkaTop onuuoHHo cepum

underlying_id i4 MaeHTndmkatop dbtovepca

base_contract_id i4 MaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

expiration_anchor_date t flkopHas fata (gara aKcnupauymn onuyvoHHOW cepun)

days_to_expiration i4 KonuuecTtBo pabounx gHein (Mo MECTHOMY KanieHAapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems [0 akcnvpauum onumoHa B A0NsX roga (kaeHaapHbIX gHel 4o 9Ke-
nMpauun/KonNM4ecTBo AHel B roay)

series_type cl Tun: D-gHeBHOI; W-HeAenbHbIi; M-MecsuHbIi; Q-KBapTaslibHbIl

small_name c25 CUMBO/IbHbIN KOA,
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Mone Tun OnucaHune

A d20.15 MapameTp pacyeTa KpuBOI BoNaTWibHOCTU No modenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.15, 3HaueHne cMm. B a_black.

B d20.15 MapameTp pacuyeTa KpuvBOI BONaTWIbHOCTU No mMoaenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcuu 6.15, 3HauyeHne cM. B b_black.

C d20.15 MapameTp pacuyeTa KpvBOI BoNaTWibHOCTU No mModenu Bnaka-lloynsa.
Mone 6ynet yaaneHo B Bepcuun 6.15, 3HayeHne cMm. B c_black.

D d20.15 MapameTp pacyeTa KpvBOI BOMATWILHOCTVM NO Modenun bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.15, 3HaueHne cM. B d_black.

E d20.15 MapameTp pacuyeTa KpuBOI BoNaTWIbLHOCTU No mMoaenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcuu 6.15, 3HaueHne cMm. B e_black.

S d20.15 MapameTp pacuyeTa KpuvBOI BONaTWIbLHOCTU No Moaenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.15, 3HaueHue cM. B S_black.

strike_step dl6.5 LWar cTaiikoB

use_null_volat i1 1 - BK/IIOYEH pexuM pacyeTa HyneBol BonatuabHocTu, 0 - BbikIoueH

sub_risk i1 1 - Bk/IloYeH pexum yyeta pyckoB Nno nogroykam pucka, O - Beik/ioueH

volat_min d20.15 JIumMnT BONATUILHOCTU MUHMMAa/TbHBIA

volat_max d20.15 JIMMUT BONATUILHOCTU MaKCUMaslbHbIl

volatility _risk f TekyLas cTaBka pucka BOMaTUbLHOCTU B JOSIX

volatility_mismatch_risk f TekyLas cTaBKa pucka paccorsiacoBaHua BOMaTUILHOCTA B A0/AX

signs i4 Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY No mogenu bnaka-Loynsa

b_black f MapameTp pacueTa KpyBOIi BONATUALHOCTM MO mogenu bnaka-Lloynsa

c_black f MapameTp pacuyeTa KpuBOIi BoslaTUIbHOCTM No Mogenu Bnaka-LWoynsa

d_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY No mogeny bnaka-Loynsa

s_black f MapameTp pacueTa KpyBOIi BONaTULHOCTM Mo mogenu bnaka-Lloynsa

a_bach f MapameTp pacyeTa KpyBOI BONaTULHOCTY N0 Mogenu ballense

b_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu baluense

c_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

d_bach f MapameTp pacyeTa KpvBOIi BONATULHOCTM MO Mogenu batenbe

e_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

s_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense

m_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe

MpumeyaHus:

0x1 VcnonHeHve B BEYEPHUIA UM MPOMEXYTOUHbIN KNNPUHT: O - BEUEPHUIA K/TMPUHT; 1 - NPOMEXYTOUHbIV KITUPUHT
4.14.1.29. Ta6nuya clearing_members: Y4aCTHUKN KNIMPUHTa
Tabnuua cofepxut nHcopMaumio o 6/10KMPOBKax Y4aCTHUKOB.

Tab6n. 65. Mona ta6nuybl clearing_members

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6710KNPOBKM

lock_date t [ata 6110KMpoBKM

name c200 HassaHue yyacTHuka

MpumeyaHus:
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* TMone lock_type MOXeT NpuHUMaTh CleaytoLmue 3HaueHns:

0  Het 610KMPOBKMU.

2 ﬂMKBMAaLLMOHHbIM HETTUHT B OTHOLUEHMM YYacCTHUKA K/TUPUHTa.

11 [MpuocTaHOBKA KIMPUHTOBOTO O6C/YXXMBAHUS YUACTHMKA KMPUHIA NO NPUYMHE aHHY/IMPOBAHWS JINLEH3UM HA OCYLLLeCTB/IeHUe Npo-
dheccrmoHasIbHOl feATENIbHOCTY Ha PbIHKE LIeHHbIX GyMar.

4.14.1.30. Ta6nuya instr2matching_map: ConoctaBsieHNe MHCTPYMEHTOB MaTUUHIy

Tabnuua cnyxuT as1si ConocTaB/IeHNs MHCTPYMEHTOB MaTUMHIY, HA KOTOPOM OHW 06paGaTbiBaOTCS.

Ta6n. 66. Mona ta6nuubl instr2matching_map

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcucTembl penkaumm
base_contract_id i4 Yuncnosoli ngeHtTudmkaTop 6a30Boro KOHTpakTa
matching_id i1 M aeHTudmkatop MaTumHra

4.14.1.31. Tabnuua sys_events: Tabnuuya co6bITUii

Ta6n. 67. Mona Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
event_id i8 YHUKa/TbHbI naeHTndunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHune cobbITus

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbl B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

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

event_type =4
message = "intraday_clearing_started"
Hayvano npomknupuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.15. Notok FORTS_MISCINFO_REPL - lononHuTteibHasA crnpaBo4vyHasi UH-

chopmanus (Type=l)
4.15.1. Cxema gaHHbIX

Tabnuupbl:
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 volat_coeff - Tabnuua c koagpmumeHTamm BONATUNIBHOCTU
4.15.1.1. Ta6nuua volat_coeff: Tabnuya ¢ koachurumeHTamm BoNaTUIbHOCTU

Ta6n. 68. MNonsa ta6nuubl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm

replRev i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a d16.10 KoadhdomumeHT A napameTpuyeckoli KpMBO BOIATU/TbHOCTY
b d16.10 KoadhcpumeHT B napameTpuyeckoii KprBoli BONaTubHOCTH
c d16.10 KoadpchumeHT C napaMeTpryecKoil KpuBoii BONaTubHOCTH
d d16.10 KoadpchuumeHT D napameTpryecKoii KpuBoii BONaTubHOCTH
e d16.10 KoadhdomumeHT E napameTpuyeckoli KpMBO BOATU/IbHOCTH
s d16.10 KoathchpumeHT S napameTpuyeckoii KprBoli BONaTUIbHOCTH

4.16. NMNotok FORTS_MM_REPL - UHdhopmaLma 06 obasaren.crsax MM
(Type=l)
4.16.1. Cxema gaHHbIX
Tabnuupl:
« fut_MM_info - O6si3aTenscTBa MM no dobtouepcam
» opt_MM_info - O6sasarensctsa MM no onuymoHam
e cs_mm_rule - Ta6nuua ¢ MHCTPYMEHTaMU f/19 nepecyeTa LieHTpaslbHOro cTpaiika
* mm_agreement_filter - Tabnuua c Homepamu 1 TMNamy AOrOBOPOB Ha OKa3aHWe MapKeT-MeKePCKUX ycyr
4.16.1.1. Ta6nuua fut_MM_info: O6sa3arensctBa MM no chbtouepcam

Ta6n. 69. Mona taénuubl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkasmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyaLueli 3aaBkM Ha NPOAaXyY, BOLeLLEN B cnpes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asBKax Ha NMpoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xyfLuei 3asBK/ Ha MOKYMKy, BoLleALlei B cnpeq,
xamount_buys i8 KonmuecTBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALLMX B CrIpes,
mm_spread d16.5 Cnpef, no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpes He aepxwuTces, 0 — fgepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca
percent_time d6.2 MpoueHT BbiNoNHeHns O6A3aTensCTs

period_start t Hauano nepuoga fevicteusi npasna MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Kog knneHTa

active_sign i4 Mpu3Hak: 1 — 3anuck ypaneHa (Ctasa He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpOLEHT MUHUMAJILHOTO UCMOSTHEHUS 06513aTeNbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpoLEHT YaCTNUYHOrO UCMOMHEHUS 065A3aTEeNbCTB 3a TOPTrOBYH) CECCUID

125



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

Mone Tun OnucaHune

fulfil_total d6.2 [MpoLEHT NOAHOrO UCMONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMAa/ILHOTO UCMOSTHEHNS 06S13aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4acTUYHOIO UCMOSTHEHNS 06513aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpun3HaK NOsIHOro NCMOIHEHNS 063aTeNbCTB B TEKYLLNA MOMEHT
agmt_id i4 MpeHTndmkaTop obasarensctea MM

is_rf i1 Mpu3Hak 06a3aTebCcTBa pacyeTHOW hupMbl

id_group i4 MaeHTndomkaTop MapkeT-MeliKepcKoli CBA3KM

Mpumeyanus: B Tabnuue fut_MM_info notoka FORTS_MM_REPL TpaHcnupyloTcsi 06s3aTenibcTBa MapkeT-MeikepoBs ¢ AeTanu3auveli 4o
CeMV3HaYHOro K/TMEHTCKOrO KoAa.

4.16.1.2. Ta6nuuya opt_MM_info: O6a3arensctBa MM no onuynoHam

Ta6n. 70. Monsa tTa6nuubl opt_ MM _info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTembl pennkawmm

replRev i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

isin_id i4 YHVKaIbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xygLuei 3asaBK/ Ha MPOAAXY, BOLeALLel B Cripes,
xamount_sells i8 KonmyecTBO KOHTPaKTOB B 3asiBKax Ha NPOAaxy, BXOAALLMX B Cpes
price_edge_buy d16.5 LleHa xyfLueli 3asaBK1 Ha MOKYMKY, BOLLEALLENR B cnpep,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALLMX B CrIpes,
mm_spread d16.5 Cnpep no gorosopy

Xmm_amount i8 KonuuyecTtBo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxuTcs, 0 — fepxuTcs

amount_sign i1 Mpu3sHak: 1 — KonMyecTBo He aepxuTca, 0 — aepxuTca

percent_time d6.2 MpoueHT BbiNonHeHus ObsA3aTenscTB

period_start t Hauano nepuoga gevicteus npasnn MM

period_end t OkoHuYaHue nepvoga geictans npasun MM

client_code c7 Ko knneHTa

cstrike_offset d16.5 CwmeLLeHe OT LieHTpasibHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuch yganeHa (Ctana He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpoLEHT MUHUMAsILHOTO UCMOSTHEHNSA 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 [MpoLEHT YaCTUYHOTO NCMONHEHNS 06A3aTeNbCTB 3a TOProByH CECCUI0
fulfil_total d6.2 MpoueHT NOMIHOTO NCNOMHEHNSA 0653aTe/IbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpu3HaK MUHUMa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 MpW3HaK 4YacTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEHUS 0643aTeNbCTB B TEKYLLMI MOMEHT
agmt_id i4 MpeHTndomkaTop obasatensctea MM

is_rf i1 Mpu3Hak 06a3aTensCTBa pacyeTHol hupMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBSA3KM

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcvpytoTcs 06s3aTenbcTBa MapKeT-MeikepoB ¢ AeTanusauuen 1o
CEMU3HaYHOro K/IMEHTCKOrO Koaa.

4.16.1.3. Ta6nuua cs_mm_rule: Tabnuua ¢ UHCTPyMeHTaMu AJ18 NepecyeTa LeHTPa/IbHOro cTpaika

Ta6én. 71. Nona Taénuybl cs_mm_rule

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
client_code c4 Koga knneHta

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

4.16.1.4. Tabnuua mm_agreement_filter: Ta6nvua c Homepamu 1 TUNaMu AOrOBOPOB Ha OKa3aHWe MapKeT-Meii-
KepCKuUx ycnyr

Ta6n. 72. Nona ta6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penavkaumum
agmt_id i4 MpaeHTudmkatop forosopa

is_fut i1 Tun o6s3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog, knneHTa

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHopmaumusa (Type=AR)

4.17.1. Cxema gaHHbIX
Tabnmupl:
* money_clearing - KnueHTckune AeHbrv B KIMPUHre
« clr_rate - Kypcbl BanoT 1 MHAEKCOB
« fut_pos - nHchopmaumsi 0 NO3NLYOHHOM COCTOSIHUM HA MOMEHT BEYEPHEro KMpUHra no tboyepcam
¢ opt_pos - nHopmMaLms 0 NO3NLVOHHOM COCTOSIHUWN Ha MOMEHT BEYEPHErO KIMPUHTa Mo onuuoHam
» fut_sess_settl - PacueTHble LieHbl MO (hblouepcam
» opt_sess_settl - PacyeTHble LieHbl N0 onyuoHam
« pledge_details - Tabnuua getannsauum 3a10ros
* money_clearing_sa - KnneHTckve feHbrv B KNMpUHre
« fut_pos_sa - nHthopmaLma 0 No3ULYOHHOM COCTOSIHUM Ha MOMEHT BeYepHEero KAMpuHra no dbiouepcam
* opt_pos_sa - uHchopmaumsi 0 NO3ULUOHHOM COCTOSIHUM HA MOMEHT BEUYEPHEro KMPUHIa Mo OnLMoHaMm
* sys_events - Tabnuua cobbITHi
4.17.1.1. Ta6nuua money_clearing: KnueHTckue feHbru B KNUpuHre

Ta6n. 73. NMona 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

4.17.1.2. Ta6nuua clr_rate: Kypcbl Ba/1tlOT U MHA,EKCOB

Ta6n. 74. 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

4.17.1.3. Tabnuua fut_pos: uHopmaumus o NO3ULUOHHOM COCTOSSHUN HA MOMEHT BEUEPHEro K/IMPUHTra no ¢bio-

uepcam

Ta6n. 75. Nona Ta6nuubl 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

4.17.1.4. Ta6nuua opt_pos: nHchopmaLums 0 NO3ULMOHHOM COCTOSSHUU Ha MOMEHT BeYepHero KJIMpuHra no onuu-

OHaM

Ta6n. 76. 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

4.17.1.5. Ta6nuuya fut_sess_settl: PacueTHble LeHbl No dpblovepcam

Ta6n. 77. 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

4.17.1.6. Ta6nuua opt_sess_settl: PacueTHble LeHbI MO ONLMOHaAM

Ta6n. 78. Mona 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

4.17.1.7. Ta6nuua pledge_details: Ta6nuua getanusauyum 3asioros

Ta6n. 79. 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 - Konnv4ecTBO LieHHbIX ByMar nam MHOCTpaHHOI BaslloThbl Ha TEKYLLMIA MOMeHT (B pybnsax P®) (paccumtbiBaeTcs

Kak «amount» * «rate»)

« Mone amount_beg_money - KONMYECTBO LEHHBIX Bymar 1in MHOCTPaHHOM BanoThbl HA Hauaso ceccuu (B pyonsix P®) (paccunTbiBaeTcs

Kak «amount_beg» * «rate»)

« Mone pay_money - CyMmMa BBOZOB-BbIBOZOB B LUTYKaX LEHHbIX GyMar Uy MHOCTPaHHOM BantoThl (B py6nsix P®) (paccumtbiBaeTcs Kak

«pay» * «rate»)

4.17.1.8. Ta6nuuya money_clearing_sa: KnneHTckue feHbIM B KNIMPUHre

Ta6n. 80. Mona ta6nuubl money_clearing_sa

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe nosie NoAcUCTeEMbI penimkalmn
replAct i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
settlement_account cl2 PacueTHbIli 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 dboYepCHbI GupxeBoli coop

fee_opt d26.2 OnuWoHHbI Gupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d26.2 [eHer Ha KoHel, gHA

free d26.2 CB0b604HO cpeacTs

blocked_tax d26.2 CpeficTBa, 3a6/10KMpOoBaHHbIe MO, BbiNaaTy Has10roB.

4.17.1.9. Tabnuua fut_pos_sa: nHcpopmaLmsi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BeYepHero K/IMpuHra no

chbrouepcam

Ta6n. 81. Monsa Ta6nuubl fut_pos_sa

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KOS, UIHCTPYMEHTA

settlement_account cl2 PacueTHblli Kopg,

Xpos_beg i8 Mo3numa Ha Havano aHA

xpos_end i8 Mo3nyms Ha KoHew, oHs
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Mone Tun OnucaHune

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa ANns KneHta/chvpmbl v
WHCTPYMEHTAa

fee d26.2 CyMMapHsIii c6op ANs KneHTa/(onpmbl 1 UIHCTPYMEHTA

fee_ex d26.2 BuipxeBsoii c6op

vat_ex d26.2 H/AC B cocTaBe 6upxeBoro cbopa

fee_cc d26.2 KnupwuHrosblli c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOro cbopa

4.17.1.10. Ta6nuya opt_pos_sa: nicpopmayusa o Nno3MUUOHHOM COCTOAHUN HA MOMEHT BEYEPHEro KJIMpUHra no
onuuoHam

Ta6n. 82. Monsa ta6nuubl opt_pos_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replRev i8 CnyxebHoe none NogcucTeMbl penmkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penmkaumm

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numa Ha koHew, oHA

vm d26.2 CymmMapHas BM no utoram OCHOBHOIO KAVMpWHra Ans KineHta/covpmbl v
UHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D

fee d26.2 CymMMapHbIii c60p 418 knneHTa/chvpmbl U MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d26.2 KnvupuHrosblili c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOrO cbopa

4.17.1.11. Tabnuua sys_events: Taénuua co6bITUi

Ta6n. 83. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHUKa/bHbI naeHTndunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

* BO3MOXHbIe TWMbI COBbITHIA:
event_type =3

message = "clearing_data_ready"
[OTOBbI flaHHbIE NOC/Ie OCHOBHOTO KAMPUHTa

4.18. NMotok RTS_INDEX_REPL - bupxesble nigekcol (Type=R)

4.18.1. Cxema gaHHbIX

Tabnuubl:
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* rts_index - Tabnuua nHaekcos
4.18.1.1. Ta6nuua rts_index: Ta6nuua nHaekcos
Taﬁnwu,a COAEPXUT AaHHbIE O 3HAYEHUAX 6VIp)KeBbIX NHOEKCOB.

Ta6n. 84. NMonsa Ta6nuubl rts_index

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

name c25 Mma nHaekca

moment t MomeHT nocnegHero pacyeta

value di8.4 3HauyeHve nHaekca

usd_rate d10.4 [ns nHgekcoB, B KOTOPbIX YUYNTbIBAIOTCS Kak pybneBble, Tak U [oA1apo-
Bbl€ LieHbl MIHCTPYMEHTOB — KypC py6nsi K fonapy, MCnonb30BaBLUMACA AN
pacyeta

cap di8.4 KanuTtanusauus 6ymar, BXOAALWNX B UHAEKC

volume di8.4 O6bLEM CAENoK, BXOAALLMX B UHAEKC

value_highprec d18.6 3HaueHve nHAeKca (3HaYeHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOW)

prev_close_value_highprec d18.6 3HauyeHne MHOEKCA Ha 3aKpbiTve npeablayLleli TOproBoi ceccum (3Hade-
HVe BbICOKOW TOYHOCTY, 6 3HAKOB Noc/e 3ansaToin).

open_value_highprec d18.6 3HaueHne nHAeKca Ha OTKPbITUE TEKYLLEV TOProBoiA ceccum (3Ha4YeHMe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToMn).

max_value_highprec d18.6 MakcrmanbHoe 3HavyeHne MHAeKca B TeYeHre TekyLleil ToproBoli ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansToi).

min_value_highprec d18.6 MuHMMasIbHOE 3HaYeHVe MHAeKca B TeYeHue TeKyLleil TOproBoi ceccum
(3HaueHne BbICOKOI TOYHOCTH, 6 3HAKOB MOC/e 3ansaToNn).

4.19. Notok FORTS_VM_REPL - BapnaunoHHaa mapxa (Type=l)

4.19.1. Cxema gaHHbIX
Tabnuupbl:
« fut_vm - BapuayuoHHas mapxa no dbroyepcam
e opt_vm - BapunaunoHHas Mapxa no onuuoHam
» fut_vm_sa - BapnaumoHHas mapxa no biovepcam
. opt_vm_sa - BapVIaLI,VIOHHaFI Mapxa no onunoHam
4.19.1.1. Ta6nuua fut_vm: BapuaymnoHHasa mapxa no dbrouepcam

Ta6n. 85. Monsa taénuubl fut_vm

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

isin_id i4 YHVKasbHbI YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kop, knuneHTa

sess_id i4 MaeHTndmkaTop TOprosBoii ceccum

vm d16.5 HakonneHHas no caenkam BapuaLmoHHas Mapxa, paccumtaHHas no Teky-
Leli PbIHOYHON LieHe

4.19.1.2. Ta6nuua opt_vm: BapnaunoHHas mapxa rno onumoHam

Ta6n. 86. Mona tTaénuubl opt_vm

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
isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
client_code c7 Koga knneHta
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
vm d16.5 HakonneHHas no caenkaMm BapualvoHHas Mapxa Nno MapXxupyembiM on-
LIMOHaM, paccumTaHHas no TekyLueli pbIHOYHON LieHe

4.19.1.3. Ta6nuua fut_vm_sa: BapuaunoHHasa Mmapxa no dpbrouepcam

Ta6n. 87. Nona ta6nuybl fut_vm_sa

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

vm d26.2 HakonneHHas no caenkam BapuaLmoHHas Mmapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.19.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mapxa no onuyuMoHam

Ta6n. 88. Mona tTa6nuubl opt_vm_sa

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHWKasIbHbI YNC/I0BOIN MAEHTUIMKATOP MHCTPYMEHTa

settlement_account cl2 PacueTHbIli Kopg,

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

vm d26.2 HakonneHHasi No caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LMoHaM, paccumTaHHas Mo TeKyLLeil pbIHOYHON LeHe

4.20. Notok FORTS_VOLAT_REPL - BonatunoHocTtb (Type=l)

4.20.1. Cxema gaHHbIX
Tabnuupl:

« volat - BonatunbHoOCTb
4.20.1.1. Ta6nuua volat: BonaTunbHOCTb

Ta6n. 89. Mona tabnuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

volat d16.5 BonatunbHoCTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onumoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa ornuuoHa ¢ y4eTom SIMMUTOB
up_prem d16.5 BepxHuiA IUMUT NpemMmnmn Mo onuUoHYy
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Mone Tun OnucaHune
down_prem d16.5 HWXHWIA NUMAUT NpeMnK No OnuUMOoHY
option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

MpumeyaHus:

« Mone option_model MOXeT NPUHUMATb CefytoLye 3HAUEHUS:

0 Mogenb bnaka-Lloynsa

1 Mogenb bawenbe

4.21. Notok FORTS_RISKINFOBLACK _

Bnaka-LLloynsa (Type=l)
4.21.1. Cxema gaHHbIX

Tabnmupl:

* volat_coeff - Puck-napametpbl ana mogenv bnaka-LWoynsa

REPL - Puck-napameTpbl Ana mogenu

4.21.1.1. Ta6nuua volat_coeff: Puck-napameTtpbl gna mogenu bnaka-lloynsa

Ta6n. 90. Nona tTa6nuybl volat_coeff

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl pensmkawmm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
option_series_id i4 M peHTudmkaTop onuuoHHo cepum

MapameTp pacueTa KpUBOii BONaTUILHOCTY No Moaeny Bnaka-Lloynsa

MapameTp pacyeTa KpuBoii BONaTUILHOCTY Mo Moaeny bnaka-Lloynsa

MapameTp pacueTa KpyBOIi BONATUAILHOCTM MO Mogenu bnaka-Lloynsa

MapameTp pacueTa KpUBOI BOMaTUILHOCTY No Moaeny Bnaka-Lloynsa

a
b
c
d
e

MapameTp pacueTa KpUBOii BONaTUILHOCTY No Moaeny Bnaka-Lloynsa

S

MapameTp pacyeTa KpuBOii BONaTUILHOCTY Mo Moaeny bnaka-Lloynsa

4.22. NMotok FORTS_RISKINFOBACH_
Bawenbe (Type=l)
4.22.1. Cxema flaHHbIX

Tabnuubl:

« volat_coeff - Puck-napametpbl Ana mogenu bawense

REPL - Puck-napameTpbl Ana mogenu

4.22.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawenbe

Ta6n. 91. Nona tTa6nuybl volat_coeff

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne noacucTeMbl penmkalmm
replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacueTa KpuBOIi BOATU/ILHOCTM MO Mogdeny balwense
b f MapameTp pacyeTa KpyBOW BONATULHOCTY NO Mogenu ballense
c f MapameTp pacyeTa Kp1BOI BONaTUILHOCTM No Mogenu baluense
d f MapameTp pacyeTa KpUBOI BONaTUILHOCTYU Mo MoAenu batuense
e f MapameTp pacueTa KpuBOIi BONATU/ILHOCTM MO Mogdenu balwense
s f MapameTp pacyeTa KpyBOI BONATULHOCTY NO Mogenu ballense
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Mone Tun OnucaHue

m f

MapameTp pacyeTta KpMBOIi BOMATUNLHOCTM Mo Moaenu Batluense

4.23. NMNotok FORTS_INFO_REPL - CnpaBoyHas uHcpopmauusa (Type=R)

4.23.1. Cxema gaHHbIX
Tabnuupbl:
e currency_params - MapameTpbl Ba/1HOT
« base_contracts_params - NMapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpbl (hblouepcoB

* option_series_params - iHhopmaLysi 0 napameTpax ONuMOHHbIX CEPUiA.

 options_params - MapameTpbl ONMLMOHOB
* investor - CnpaBOYHUK KIMEHTOB
« dealer - CnpaBo4HuMK thupm
» multileg_dictionary - CnpaBO4YHVK CBA30K
e common_params - [NapameTpbl pacuéTta [0
» sys_events - Tabnmua cobbITHiA
4.23.1.1. Ta6nuua currency_params: MNapameTpbl BanioT

Ta6n. 92. Mona Taénuubl currency_params

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacUCTeEMbI penmkaLmn

replRev i8 CnyxebHoe none nofAcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

currency_id i4 MpaeHTndomkaTop Ba/OThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LeHbl BaltoTbl B MPOLEHTax (onpegensieTcs B nocnes-
HWIA BEYEPHWUIA KITUPWHT)

signs i1 Mone cbnaros. He ncnonb3syetcs.

4.23.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 93. NMons Ta6nuubl base_contracts_params

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbsl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.

code_mcs c25 Kop, MeXKOHTpakTHOro crnpega

volat_num i1 KonnuectBo KpyBbIX BONATUIBHOCTH

subrisk_step f LLlar nogTouek pucka

is_percent i1 lMpu3Hak KoHTpakTa

has_options i1 Mpu3HaK Ha/IMuUS ONLMOHOB Ha (hblouepc Ha AaHHbIli BA. 0 — HeT onumo-
HOB, 1 — €CTb OMLMOHBI.

percent_rate d16.5 MpoueHTHan cTaBKa (419 KOHTPaKTOB Ha CTaBKW)

somc f CraBka 'O no HenokpbITbIM NpoAaxam (B py6:sx)

msp_type i1 Tun ctoMmocTu Wwara ueHsbl. 0 — dmkcpoBaHHas, 1 — onpegensercs 3Ha-
YeHVeM nHamKaTopa BaslloThl.

currency_id i4 MaeHTudmkaTop BaJ/TIOThI 13 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

spot_price f BbipaxeHHasn B pybnisix pacyeTHas LieHa 6a30BOro akTunea, onpefeneHHas
no nToram K/MPYHroBOW ceccum.
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Mone Twvn OnucaHvne

mrl f 3HayeHue CTaBKU PbIHOYHOTO pUcka

mr2 f 3HaueHne CTaBKM PbIHOYHOTO prcka NepBOro IMMMTa KOHLEHTpaLmm

mr3 f 3HaueHve CTaBKM PbIHOYHOIO prcKa BTOPOro IMMUTA KOHLEHTpauum

k1 i8 KonnuectBo eamHuL, 6a30BOro akTuBa, XapakTepusylowee LOCTUKEeHne
NepBOro IMMMTa KOHLEHTpaLmm

k2 i8 KonnuectBo eauHuy, 6a30BOro akTumBa, XapakTepusytolee AOCTUKEHWNe
BTOPOro /IMMUTa KOHLEHTpauun

risk_points_n i4 KonuuecTBo cueHapreB ABMXEHNS LieHbl KOHTPakTa cfieBa U cnpasa oT
LleHTpa pacyeTta pucka

window_size f KoathdmumeHT ons onpefeneHns pasMmepa OkHa CrinaxuBaHua npu mMap-
XXMPOBaHUN MEXKOHTPAKTHOrO cnpaja

option_model i1 Mogenb LueHoobpa3oBaHmsl OMNUMOHOB.

MpumeyaHus:

« TMone is_percent MOXeT NPUHUMATbL CeAyoLLMe 3HAUYEHMS:

0 06bIuHbIV hblovepc

1 npoLEeHTHbI (blouepc

2 bblouepc Ha NoroAy v 3NeKTPUYECTBO

3 (pbbrouepc Ha eBPOOOHAbI

4 RUONIA

« TMone option_model MOXeT NPUHUMATbL CNeayoLLMe 3HAUEHUs:

0 Mogenb bnaka-Lloyn3a

1 Mogens bawense

4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 94. Nonsa ta6nuubl futures_params

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
base_contract_code c25 Kop, 6a30BOro 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 Wwara

exp_date t [Jarta akcnupauumn

settlement_price d16.5 PacueTHas ueHa nocnegHero KnvpuHra

min_step f MUWHUMaUTbHBIV War N3MEHEHNS LieHbl

lot i4 KonnuectBo eauHuL, 6a30BOr0 akTmea B MHCTPYMEHTE
attribute i1 BuTtoBble chnaru, onpegensowime Tun brovepca

interest_rate_risk_up

CTaBKa paccornacosaHus MpPOLEHTHOr0 pucka B CLEHapun OBUXEHUA
CTaBKWN BBEPX

interest_rate_risk_down

CraBKa paccornacosaHus MpPOLEHTHOro pucka B CLEeHapun ABUXEHUSA
CTaBKN BHU3

time_to_expiration

Bpemsa Ao akcnupauun MHCTpPYMeHTa B f0N1AX roga

normalized_spot

TeopeTnyeckas LeHa 6a30BOro akT1Ba Ha CroTOBOM pPbIHKE B MyHKTax, Npu-
BEJlEHHASA K pa3MepHOCTWN OCHOBHOIO
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Mone

Tun

OnucaHue

mr_addon_up

Hapbaska Up Ha NormalizedSpot gns ynpasneHusa 'O Ha ypoBHe hbio-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

mr_addon_down

Hap6aska Down Ha NormalizedSpot ans ynpasneHusi FO Ha ypoBHe iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

MpumeyaHus:

* lone spread_aspect MOXET NpuHMMaTb cneayruine sHa4eHuns:

0 He BxoguT B cripeg,
2 BX0oAuT B MEXMECSAYHBIA cnpes
« [one attribute MoxeT NpYHUMATL cneayoLe 3HaYeHNs:

0 "O6bI4HbIA" thblouepc

0x80000 RiskTx

0x800000 Collateral

4.23.1.4. Ta6nuua option_series_params: NMapamMmeTpbl ONUUOHHbIX cepuii

Ta6n. 95. Mona Tabnuybl option_series_params

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

small_name c25 CUMBO/IbHbIN KO,

isin_base c25 Koga peanbHoro dbtoyepca

a_black f MapameTp pacueTa KpuBOIi BoslaTUbHOCTM No Mogenu Bnaka-LWoynsa

b_black f MapameTp pacueTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BONATUILHOCTY Mo Mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpyBOI BONaTULHOCTM Mo mogenu bnaka-Lloynsa

e_black f MapameTp pacuyeTa KpuBOI BoslaTUILHOCTM No Mogenu bnaka-LWoynsa

expiration_date t [Jara 3aBepLueHnst nepnoga NcnonHeHus

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbHOCTM

s_black f MapameTp pacueTa KpyBOI BONaTUbLHOCTM Mo mogenu bnaka-Lloynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpegenser, 3a CKO/bKO KTMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca IO, paccuntaHHoe ansa Bcero PK no mogenu akcnupawmun, YctaHasu-
Baetcs HKL,

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit no B® HayHeT 6/10KMpo-
BaTbcsa O, paccuutaHHoe A1 Beceli B® no mogenu akcnvpauun. YctaHa-
Bnusaetcs HKL,.

exp_clearings_cc i4 OnpegenseT, 3a CKOMbKO KNMPUHIOBbIX CECCUI HAYHETCS NPUMEHeHNe Be-
ca exp_weight ans knnentoB b®. Yctanasnmaetcs HKLL.

volatility_risk f CraBka AnanasoHa pucka Bo1aTuibHOCTH

volatility_risk_mismatch f CTaBKa paccornacoBaHus pucka BoNaTU/IbHOCTN MeXAY pasHbIMU Cpoka-
MV ONLMOHHBIX cepuii

time_to_expiration f Bpewms [0 akcnupauuv MHCTpYMeEHTa B A0NSAX rofa

option_series_id i4 M aeHTndmkaTop ONuUMOHHOR cepun

underlying_id i4 MpeHTndmkaTop hbrouepca

a_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY N0 Mogenu balense

b_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense

c_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

d_bach f MapameTp pacyeTta KpyBOI BONATULHOCTY N0 Mogenu balense

e_bach f MapameTp pacyeTta KpvBOI BONATULHOCTY N0 Mogenu balense
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Mone Tun OnucaHune

s_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY NO Mogenu balense

a f MapameTp pacyeTa KpMBOI BONATWILHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6ynet yaaneHo B Bepcun 6.15, 3HayeHne cMm. B a_black.

b f MapameTp pacueTa KpvBOI BOMATWILHOCTM NO Modenun bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.15, 3HaueHne cM. B b_black.

c f MapameTp pacyeTa KpMBOI BONATWILHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6ynet yaaneHo B Bepcun 6.15, 3HaueHne cM. B ¢_black.

d f MapameTp pacyeTa KpuBOI BOMATWILHOCTU NO Mogenu Bnaka-lUoyn3sa.
Mone 6ynet yaaneHo B Bepcuu 6.15, 3HauyeHne cMm. B d_black.

e f MapameTp pacyeTa KpuBOI BOMATWILHOCTU NO Mogenu Bnaka-lUoynsa.
Mone 6yneT yaaneHo B Bepcuun 6.15, 3HayeHne cMm. B e_black.

S f MapameTp pacyeTa KpvBOI BOMATWILHOCTVM NO Modenun bnaka-lloynsa.

Mone 6yneT yaaneHo B Bepcun 6.15, 3HaueHne cM. B S_black.

Ta6n. 96. Mona Tabnuybl options_params

4.23.1.5. Ta6nuua options_params: NMapameTpbl ONLMOHOB

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTeMbl penmkaumm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
isin_base c25 Ko thbrovepca

strike d16.5 CTpalik onuuoHa

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

settl_price d16.5 PacueTHas LeHa

Ta6n. 97. Nona Tabnuybl investor

4.23.1.6. Tabnuua investor: CnpaBoYHUK KJINEHTOB

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacUCTeMbI penmkalmm

replAct i8 CnyxebHoe none nofgcucTeMbl pennkaumm

client_code c7 Kof knneHTa

calendar_spread_margin_type i1 Tun MapXUpoBaHUs KasleHOAPHbIX CNpesoB ANna KnveHTta. 3 - MonyHeTTo,
4 - HetT0. /icnonb3yemoe ceitvac 3HayeHne

num_clr_2delivery i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 4718 Havasa pacyeta cleHapueB
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B ntorosom 0.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHns Ucnosb30BaHWA CKUAKU No dblovepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapms SOMC.

ics_margin_type i1 Tun MapX1UpoBaHNS MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHKN 4151 OHMAlH-perncTpaymnm

Ta6n. 98. Monsa ta6nuubl dealer

4.23.1.7. Ta6nuua dealer: CnpaBo4HUK orpm

Mone

Tun

OnucaHue

repliD

Cny)KeﬁHoe nosie noaAcucTeMbl penmkalmmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kop knuneHTa

margin_type i1 Pexum mapxupoBaHusa no pasgenam b®. 3 - MonyHeTTo, 4 - HetTto. Uc-
nosib3yemoe ceilvac 3HayeHue

calendar_spread_margin_type i1 Tun MapXunpoBaHnsa kaneHaapHbIx cnpefos Ans noptgens 6&. 3 - Mony-
HeTTo, 4 - HeTTo. Mcnons3yemoe ceityac 3HayeHune

check_limit_on_withdrawal i1 MpoBepka pocTaTtoyHOCTM ob6ecneveHuss no Bb® npu BBOAE/BbIBOAE
cpeacTs. 1 - [la, 0 - HeT. icnonb3yemoe ceityac 3HaueHne

limit_tied_money i1 CooTBeTcTBME TOProBoro numuTta bB® cymme cpencts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, O - HesaBnCUMbIA (BUPTYaulbHbIR) n-
MWT. BUpTyasibHbIVi IMMUT NO pe3y/nbTatam BeYePHEro KNMPUHIa MeHseTcs
TONbKO Ha BENUYMHY goxofdalybbiTka. Micnonb3ayemoe ceilyac 3HaveHne

num_clr_2delivery i4 KonmuecTBO KIMPMHIOB 40 3KCAMpauun 4718 Havasa pacyeta cleHapueB
akcnupauum no b®. Mcnonblyemoe ceilyac 3HaueHne

exp_weight d3.2 Bec cueHapves akcnunpauumn ans 6® B utorosom 0. Ucnonb3yemoe ceit-
yac 3HayeHve

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ana 6&. Micnonblyemoe ceiivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUsA CKUAKN NO dobloyepcam Ans noptdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceityac 3HayeHne

num_clr_2delivery_client_default i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 418 Havasa pacyeta cleHapueB
3KCNMpaLWm No K/IMeHTam - 3Ha4eHve no ymonyaHuio. icnonb3yemoe ceii-
yac 3HayeHue

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom MO NSt KIMEHTCKUX pas3genos -
3HauYeHne No ymonyaHuio. icnonb3yemoe ceityac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLLeHnsa NCnonb30BaHUs CKUAKM No doblovepcam Ans KNNeHToB

- 3Ha4eHue no ymonyaHuio. 1 - 3anpet, 0 - HeT. Micnonb3yemoe ceiyac
3HayeHue

short_option_minimum_charge_ratio|

MHavBmayanbHbii koadoduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tvn MapPX1UPOBaHUSi MEXKOHTPAKTHbLIX cnpegoB. 3 - MonyHeTTo, 4 - HeTTo
MKC.
order_allowed_in_morning_session |il [ocTyn K Topram B YTPEHHIOK TOProBy CECCUI0.

Mpumeyanus:

« Mone order_allowed_in_morning_session MOXET NPUHMMATb C/AeAYHLME 3HAYEHUST:

0 [ocTyn K Topram B YTPEHHIOK TOProBYH CECCUI0 OrpaHnyeH. 3anpeLlieHbl TOProBbie onepatmm, Kpome onepaiuii CHATUSA 3asiBOK.

1 [ocTyn K Topram B yTPEHHIO TOPTOBYIO CECCUIO paspelLLeH.

Ta6n. 99. Mons tTa6nuubl multileg_dictionary

4.23.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nose nofc1cTeMbl pennkawmm

replAct i8 CnyxebHoe none noAcucTeMbl pensimkaumm

isin_id i4 YHUKa/TbHbI YUAC/TOBOI KOA, CBA3KM

isin_id_leg i4 YHVKa/TbHbIN KO, UHCTPYMEHTA, BXOASALLETO B CBA3KY
leg_order_no i1 [Mopsfok Horu B CBA3Ke. 3HaYeHne no ymonyaxuio 0.

Ta6n. 100. Mona Tabnuubl common_params

4.23.1.9. Ta6nnya common_params: MapameTtpbl pacuéta o

Mone Tun OnucaHvne
repllD i8 CnyxebHoe none noAcucTeMbl pensimkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

139



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9
Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
common_rev i4 Homep peBusun - CypporaTtHsblii ko4
edge_coeff f KoathdmumeHT yyeTa KpaeBbIX PUCKOB

4.23.1.10. Ta6nuya sys_events: Taénuya coobITUiA

Ta6n. 101. Monsa Tabnuybl sys_events

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
event_type i4 Tun cobbITus

event_id i8 YHVKa/bHbIN MAEHTUdMKATOP COObITUA
sess_id i4 Homep ceccumn

message c64 OnuncaHune cobbITus

server_time t [Jara n Bpems cepeepa

MpumeyaHus:

» B0O3MOXHbIe TUMbl COGLITHI

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 npoueaypb! B NPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkavpuxra

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

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

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTsa nocse NPpoMKINpUHra nepecynTaHbl

4.24. Notok FORTS_TNPENALTY_REPL - NHdhopmauumsa o coopax 3a TpaH3ak-

Lum (Type=l)
4.24.1. Cxema gaHHbIX

Tabnmupl:

« fee_all - IHdopmauus o kKonnyecTBe Ha4YMCNEHHbIX 6asloB

- fee_tn - leTannanpoBaHHas MHgopMauus o KoMUYECTBY HEKOPPEKTHBIX TPAH3aKLMiA

4.24.1.1. Ta6nuua fee_all: UndopmaLma o KonnmuecTee HAYUCNIEHHbIX GannoBs

Ta6n. 102. NMonsa Ta6nuubl fee_all

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm
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Mone Tun OnucaHune
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 NoruH
sess_id i4 Homep ceccumn
points i4 KonmyecTBO HauMCIeHHbIX 6a/110B 3a CekyHay 13 time
fee d16.2 C60p 3a HEKOPPEKTHbIE TpaH3aKLMn K MOMEHTY time

4.24.1.2. Ta6nuua fee_tn: fletanimsumpoBaHHas MHOpMaLUA NO KONIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 103. Monsa Ta6nuubl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 JNornH

sess_id i4 Homep ceccumn

tn_type i4 Tvin TpaH3akuun

err_code i4 Ko owmn6km

count i4 KonnuecTBo HEKOPPEKTHbIX TPaH3aKL i

4.25. NMNotok MOEX_RATES_REPL - Kypcbl Ba/1loT OH-naiiH (Type=l)

4.25.1. Cxema gaHHbIX

Tabnuupl:

« curr_online - 3HaueHUs KypcoB BasIlOT

4.25.1.1. Ta6nuua curr_online: 3Ha4yeHus KypcoB BantoT

Ta6n. 104. Nonsa Ta6nuupl curr_online

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
rate_id i4 MpeHTudmkaTop Kypca

value d16.5 TekyLumii kypc

moment t Bpema pacuéta Kypca

MpumeyaHus:

* Mone rate_id MOXeT NPUHUMATL C/efytoLMe 3Ha4EeHUs:
1 USD/RUB
50 USD/PY
51 USD/CHF
52 JPY/RUB
53 CHF/RUB
54 USD/UAH
55 UAH/RUB
58 EUR/RUB
61 USD/CAD

62 USD/TRY
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63 CAD/RUB
64 TRY/RUB
65 USD/CNY
66 CNY/RUB
68 USD/INR

69 INR/RUB
4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 pnuckoB nocrsie BO3MOX-
Hoil pasaBwxku (Type=l)
4.26.1. Cxema gaHHbIX

Tabnmupl:

* part_sa_forecast - MporHo3 o6beMa cBo60AHbIX CPeACTB Ans PK.

4.26.1.1. Ta6nuuya part_sa_forecast: NMporHos o6bema cBo60AHbIX cpeacTB Ana PK

Ta6n. 105. Mons Ta6nuubl part_sa_forecast

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

settlement_account cl2 PacueTHbIli Kog

money_free d26.2 CB060aHO aeHer

MarketDataRev i8 Homep nocnegHero n3ameHeHnst faHHbIx (3HaveHne nons replRev) B noto-
Kax 3asBOK W CAENOK, MoMaBLUEro B pacyeT NporHo3a obecnevexus. 3a-
SIBKM U cAeNkn co 3HavyeHunsamu replRev menblue, yem MarketDataRev,
yuTeHbl B MPOrHo3e. 3asiBKN 1 CAENKMA CO 3HauyeHusMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHme nons
replRev npmBegeHo B pasgene 3.3.1. Cnyxeb6Hble NoAs penankauum.
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - flo6aBneHue 3aaBOK

Tun coobuenus: 444
Tvn OTBETHOrO CO06LeHns: 179
Mcnonb3yetcsa ans gobasneHns 3asBok Mo hboyepcam, OnLUuMoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 106. Bxogsawme napaMmeTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuve
YMOYaHUIO

broker_code c4 Kog, 6pokepckoii dovpmbl

isin_id i4 YHVKasbHbI YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Kop, knuneHTa

dir i4 HanpaeneHus 3anBkn

type i4 Bupg, 3as88ku

amount i4 KonuyecTtso eAnHUL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lob6aBnserca B 3asBKy, caenky. Moxer
1Ccnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 0 Mpu3Hak NpoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncteueHus 3asaBku. [Job6aBnseTcs B 3asBKY.

dont_check_money i4 0 MpuW3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka ANA OfHO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX aJpeCHbIX 3asBOK

ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioyeHne cAenok ¢ y4acTHUKOM
TOpros

Ta6n. 107. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HauyeHue no | OnucaHne

YMOYaHuio

code i4 Kop Bo3sspata

message c255 TekcT coobLieHus

order_id i8 Kop 3asiBKM B cucteme

Kogbl Bo3BpaTa KoMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HayeHue oLmbKa
MpumeyaHus:

* [Mone type MOXET NpUHUMATL Criefyolmne 3HaYeHNs:
1 KOTMPOBOYHas 3asBKa (OCTAETCS B O4EPEeAU NOC/e YaCTUUYHOMO CBEAEHNS)
2 BCTpeyHasi 3asiBKa (CHUMAETCsi Noc/ie NPOBEAEHNS ayKLMOHA)
3 3aaBka Fill-or-Kill
¢ [Mone dir MOXeT NpMHMMAaTL cneayolme 3Ha4YeHms:
1 3asBKa Ha MOKynKy
2 3asBKa Ha npojaxy

* B none price 3afaéTcA LieHa 3asaBky B CTPOKOBOM Bue ‘'nnnnnnnnnn.mmmmm’.
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* MNone is_check_limit MOXeT NpUHUMATL CreayoLme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY IMMUTOB
1 BbINONHATb NPOBEPKY JIMMUTOB

* B none date_exp 3anaétca aata uctedeHus 3assku B suge 'YYYYMMDD'. Ecnu B kayecTBe AaHHOIO napameTpa nepegaércs nycras
CTPOKa, TO 3asiBKa cuutaeTcs o6bluHON. Mpy 3agaHHOl aaTe 3asBka OyAeT aBTOMATUYECKN NEPEBbLICTABNATLCSA B C/IEAYHOLLYH CECCUIO,
HO - Mosyyasi Npy 3TOM HOBbLI HOMEp 1 HOBOe BpeMs. TakuM 06pa3om MoslyvatoTCst K MHOTOAHEBHbIE» 3asBKW. Bpems nx xusHu — oo
ncteyeHus aatbl. 3asiBKU C UCTeKLWeN aaTtoli 6yayT aBToMaTUYECKM CHUMATbCS MOC/e 3aBepLUEHUsI BeyepHeli ceccun (EC/iM oHa ecTb
B 3TOT [€Hb), Y€ HOUbIO. [1py NepeBbICTaBNEHUN AeNalTcs NPOBEPKU HA Ha/IMYMe MHCTPYMEHTA, K/IMeHTa, A40CTaTOMHOCTU CPeACTB.
[LonycTumblii ananasoH Aatbl: >= CErOAHSLLHEro AHs, <= O4HOrOo rofa Bnepes.

* MapameTp 3asBku dont_check_money npuHWMAET cCneayoLye 3HaUeHUs:
o 0 - NpoBepsiTb 06eCneyeHne Ha YpoBHE KIIMEHTCKOTO pasaena
o 1 - He NpoBepsiTb 06ecnevYeHne Ha YpoBHe K/IMEHTCKOTO pasaena

MapameTp MOXET UCNO/b30BATLCS JIOTMHOM, UMEIOLLMM CrieLmanbHoe paspelleHve. B cnyyae, ecnv aaHHbli donar 6yaeT ycTaHOBNEH Yy
3as1BKW, NOAABAEMOIA C /IOTVHA, Y KOTOPOro faHHOe paspeLleHre OTCYTCTBYeT, 3asiBka OyleT 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 4ucre, B
c/lyyae HefloCTaTOYHOCTM 06GECNeUEHMs yUacTHIKa TOProB. 3anpoc MOXET NOAABaThbCA TOMIbKO YYACTHUKOM K/IMPUHTA, He SBASOLWMUMCS
OAHOBPEMEHHO Y4YaCTHUKOM TOPFOB, U TO/ILKO C JIOTMHOB YPOBHSA P® 1 B®.

5.2. MeTtop DelOrder - YaaneHue 3asBOK

Tun coobueHuns: 436
Tun oTBETHOroO coobLyeHns: 177
Wcnonb3yeTca Ans yganeHus 3assok no bovepcam, OnLMoHam 1 COCTaBHbIM UHCTPYMEHTaM.

Ta6n. 108. Bxoasauwme napameTrpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit davpmbl
order_id i8 Kog 3as1BkM ons yganexHus
ncc_request i1 0 Mpu3sHak 3anpoca k HKL| Ha 3akntoyeHne cAenok ¢ YYacTHUKOM
TOpProB.
client_code c3 Ko knneHTa
isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUNKATOP NHCTPYMEHTa

Ta6n. 109. Pe3ynbraT BbINONMHEHUS

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa B Y4,aU1EHHOI 3as1BKe

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HayeHne ombka
MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asiBka A/1s yAaseHrsl) 03HAYaeT, YTo Takoii 3asiBku B ouepeay (Ye) HeT. BO3MOXHO, HoMep Hernpa-
BWU/IbHBIN MU ee cerofHs Boo6LLe He 6blnio. HET cMbIc/ia NOBTOPHO (a TeM 60siee MHOTOKPATHO) NOChINATh yAa/IEHNE C TEM Xe HOMEPOM.
OC0GeHHO 3TO aKTyaslbHO [i/151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npu3Haka ncc_request o3Hayvaer, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/itoueHne cAenok ¢ y4aCTHUKOM TOpros. Yaanatb
3anpocbl MOXET TO/IbKO YHACTHUK KIMPUHTa, He SBMIAIOLWMIACA 0L4HOBPEMEHHO YHaCTHNKOM TOProOB, U TO/MLKO C IOTMHOB YPOBHSA P® 1 BO.

5.3. MeTog DelUserOrders - MaccoBoe yganeHue 3aaBOK

Tun coobLieHus: 456
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Tun OTBETHOrO CO06LLEeHNs: 186

KomaHZa Ha MaccoBOe yAasIeHNEe BCEX 3asBOK, YAOBMETBOPSIOWMX KPUTEPUSIM. MOXHO YAaNAThL 3asBKM MO hblouepcam, OMnuyoHam M
COCTaBHbIM UHCTPYMEHTaM.

Ta6n. 110. Bxogsauwue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue

YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op Tuna 3asiBOK B 3aBMCUMOCTY OT HanpaB/ieHus
non_system i4 Bbi60p TUNa 3asiBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Ko KnneHTcKoro cyeta
base_contract_code c25 Ko 6a30B0Oro aktnea
ext_id i4 0 BHeLUHWiA Homep
isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
instrument_mask i1 Macka rpynnbl MIHCTPYMEHTOB

Ta6n. 111. Pe3ynbrat BbINO/IHEHUSA

Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
YMOT4aHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtBo yaasiEHHbIX 3a5BOK

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepauumn
[pyroe 3HayeHue owmbka
MpumeyaHus:

* MapameTp buy_sell MOXeET NPUHUMATL CriefyoLime 3HadYeHms:
1 3asBKku Ha MOKYMKy
2 3asBKu Ha npogaxy
3 Bce 3adBKku
« MNapameTp non_system MOXET NPUHNMATb CrefyoWmne 3HaueHNs:
0 O6bluHble 3a8BKM
1 BHecucTemHble
2 Bce
» MapameTp instrument_mask siBnsieTca 6UTOBOI MacKO:
0x1 ®blovepcbl
0x2  OnuuoHbI
0x4  VIHCTPYMEHTbI-CBA3KU
» Ecnu napameTp code He 3ajaH UK €ro 3Ha4yeHue paBHO ‘%%%’, TO NPOM3BOAUTCS YAA/IEHME 3asBOK /151 BCEX K/TMEHTCKUX CHETOB.

» Ecnu napameTp base_contract_code He 3agaH niv ero 3HaueHne pasHo ‘%’, TO NPOU3BOANTCA YAasleHne 3asBOK [/19 BCEX KOHTpakK-
TOB.

* B cnyyae 3agaHus gna napameTpa ext_id 3HaveHus, oTIMYHOro ot O, MPOU3BOAUTCA yAasIeHUs BCeX 3asBOK C COOTBETCTBYHOLLMM
ext_id. 3HayeHuns napameTpos buy_sell, non_system, base_contract_code v isin_id npv 3TOM UTHOPUPYIOTCH, HO UX 3HaYe-
HWS1 AO/KHBI HAXOAMTCA B AOMYCTVMOM [uanasoHe.

» C noMoLblo faHHOl KoMaHAbl YAaNstTCst TOIbKO 3asiBKU, HO He yaansioTtcs 3anpockl B HKLL Ha 3ak/toueHne CAenoK ¢ y4acTHUKOM
TOProB.

* KomaHfa HefoCTynHa A5 YYaCTHUKOB K/IMPUHTa, He SBMSIOLMXCS OLHOBPEMEHHO U yYacTHUKaMu TOpProB. [l MaccoBOro yAasneHns
3asBOK y4aCTHVK KNIMpPUHIa MOXeT BOCMNosib30BaTbes koMaHgol DelOrdersByBFLimit.
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5.4. MeTtog MoveOrder - NsmeHeHNe 3asBOK

Tun coobueHuns: 438
Tvn OTBETHOrO CO06LLEeHNs: 176
Mcnonb3yeTtcsa ans UsSMeHeHus 3asBOK No doblodepcam 1 OnumoHam.

Ta6n. 112. Bxogswme napameTpbl

Mma napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
regime i4 Pexunm paboTbl kKOMaHb!
order_idl i8 Homep nepBoit yaansiemoli 3asBku
amountl i4 HoBoe KONMYecTBO eAuHWL, MHCTPYMEHTa fAN151 NepBOli 3asBKMN
pricel cl7 HoBas ueHa A4ns NepBoii 3asBkK
ext_idl i4 HoBbIli BHELLHWIT HOMEP 4718 NepBoli 3a8BKM
order_id2 i8 Homep BTOpOI yaansemoii 3asiBkn
amount2 i4 HoBoe KONMYecTBO eAuHUL, MHCTPYMEHTa A1 BTOPOW 3asBKM
price2 cl7 HoBas ueHa A1 BTOpOii 3asBKN
ext_id2 i4 HoBbIl BHELLHWT HOMEep A1 BTOPOIi 3asBKU
is_check_limit i4 0 Mpu3Hak NpoBepkn NMMUTOB
ncc_request i1 0 Mpu3Hak 3anpoca K HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOproB.
client_code c3 Kop, knneHTa
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
Ta6n. 113. Pe3ynbraT BbINOMHEHUsA
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHns
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
order_id2 i8 HoBbIli HOMEp BTOPOWi 3aABKM

Koppl BO3BpaTa KomaHAp!:

0 ycnex BbIMO/IHEHNS onepaunmn

[pyroe 3HayeHne oLmbka

MpumevaHus (B HacTosiweM MpumeyaHn TEpMUH "06bEM" 03HAYAET KO/IMYECTBO €ANHNL, UHCTPYMEHTA):

« MNapameTp regime onpeaensieT pexvM paboTbl KOMaHAbl U MOXET NPUHMMATL CeayoLLe 3HaUeHUs:
0 He MeHATb 06bEMBI 3asBOK. OCTaeTcs TeKyLWi dhakTNUecknini 06beM 3asiBOK B cuctemMe. MNpucnaHHble KonnyecTsa UrHopUpYHTCS.
1 WV3meHnTb 06bEMBI 3as9BOK. ECnin 3asBKy HalleHbl, BMECTO HUX BbICTaB/IATCS 3asABK/ C MPUC/IaHHBIMW LLEHON 11 06BEMOM.

2 CHSITb cTapble 3asBku. Ecnim 06beM XoTs 6bl 0HOI M3 3asBOK He COBMafaeT C NPUC/aHHbIM, yaansiotcs o6e 3asBku. MiHade - Bbl-
MNOJHAIETCA CABU.

3 YcTaHoBUTbL 06BEMbI 3asIBOK paBHbIMU NPUC/IAHHLIM 33 BbIYETOM CBEIEHHOW YacTu 3asBKku (He MeHblLue 0). Ecim npucnaHHblii 06bem
MeHbLUe CBeEeHHON YacTu 3asBKY, yAAIAIOTCS 06e 3asBKU.

* MNone is_check_1limit MOXET NPYHNMATb CNeayomne 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* [1na HOBbIX 3a8BOK MPOBOAMTCA NpoLeaypa ayKLUMoHa.

o C[ABUr 3asiBOK BO3MOXEH TO/IbKO B paMKax 0f4HOro TOProBoro MHCTPYMeHTa. TONbKO N0 OAHOMY K/TMEHTCKOMY PErucTpy.
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5.5.

 Henb3s cABurath 3asBKu Mo CBSA3KaM.

« Henb3s caBurathb afipecHble 3asiBKU.

* [pu cABUre Henb3si MEHSITb HANpaBeHne 3asBKu.

* YpaneHHas (Wiv nepefBuHyTas, UM NOMHOCTLIO CBefleHHas) 3asiBKa He NepeBbICTAB/SAETCS; BblAaeTcs coobLieHne 06 owmnebke.

e Ecnu npu casvre napbl 3asBOK OAHA U3 HUX HE HalleHa UM He MOXET ObiTb NepeaBuHyTa, AeiCTBUA CO BTOPOI 3asiBKOIN Takke He
NpoV3BOAATCSA C BblJayell coobLeHns 06 oLmnbke.

* Ecnu aBe 3asiBKM NPOTMBOMO/IOKHOMO HaMpPaB/eHUsI CABUTAKOTCSA TakMM 06pa3oM, UTO LiEHbI 3asIBOK NepeceKkatoTcsl, napameTpbl cumTa-
HOTCS HEKOPPEKTHBIMW, CABUI HE BbINOJTHSAETCS, BblAAETC coobLLeHne 06 oLwmnbKe.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHyNach Ha KpOCC-cAenky (CBeAeHue ¢ 3asiBKOi oT Toro xe WMHH, 6o KaMeHTCKoro
perncTpa), oHa OTKaTbIBAeTCA, a Apyras 3asBKa cBUraeTcs.

« [Npy nepeasmxke 3asaBOK datefexp NepeHoCATCA B HOBbIE 3asBKN.

» B pesynsratax 06pa6oTkn komaHabl nons order_idl v order_id2 3anonHAOTCA HOMEPaMu HOBbIX 3asiBOK. B cnyyae, ecnu 3asBka
He 6blna BbICTaB/IEHa, COOTBETCTBYOLLEE NOJe OBHYNSAETCS.

* BbicTaBneHve npusHaka ncc_request o3Hadaert, 4To nsmeHsetcs "3anpoc K HKLL Ha 3ak/io4yeHne caenok ¢ y4acTHUMKOM Topros”. W3-

MEHATb 3anpoCbl MOXET TOJIbKO YYaCTHUK KSTMPUHIa, He FlBI'IHIOLLI'VIVICﬂ 04HOBPEMEHHO Y4aCTHMKOM TOProBs, U TOJIbKO C JIOTMHOB YPOBHA
P® 1 BO.

Metop IcebergAddOrder - [lo6aBneHne aiic6epr-sasaBoK

Tun coobuenus: 447
Tun oTBETHOro coo6LLeHns: 180
Vcnonb3yetcs ans gobasnenHns aicbepr-3asBok.

Ta6n. 114. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c3 Kog knnenTa

dir i4 HanpasneHus 3aaBku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBsAo-
el "BcnbiBatoLein” (BUANMoit) yactu aicbepr-3asBkm

iceberg_amount i4 O6LLee KONMYECTBO UMHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNAMTYga OTK/IOHEeHMSs (B KOHTpakKTax) C/iy4aiHol HafbaBku
K BCN/IbIBaIOLLEV YaCTn ancbepr-3assku

price cl7 LleHa 3aaBku

comment c20 Mone kommeHTapus. [obaBnsercs B 3asBKy, cAenky. Moxer
1Cnonb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

ext_id i4 0 BHeLwHunin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 lMpu3HaK NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [ata ncteueHns 3anBku. JobaBnseTcs B 3aBKy.

dont_check_money i4 0 Mpun3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no faHHOw
3anBke

ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioveHne caenok ¢ y4acTHUKOM
TOpros

Ta6n. 115. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
iceberg_order_id i8 MpaeHTndmkaTop ancbepr-3anBkum
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HayeHue owmbka
MpumeyaHus:

* [Mone dir MOXeT NpUHMMAaTL CneaytoLive 3HauYeHus:
1 3adBKa Ha NOKYyMnKy
2 3asBKa Ha npojaxy

» B none price 3afaétca LeHa 3asaBKy B CTPOKOBOM BMAE ‘nnnnhnnnnnn.mmmmm’.

» Mone is_check_limit MOXET NPUHMMATb CNeayoLiMe 3HaUEHUS:
0 He BbINOMHATL NPOBEPKY JIMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3apgaétca gata ucredyeHus 3assku B suge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOTO NnapameTpa nepegaércs nycras
CTPOKa, TO 3asBka cuutaeTcs obblyHON. Mpy 3agaHHON AaTe 3anBka OyfeT aBTOMaTMYeCKn NepeBbICTABNATLCA B C/IEAYIOLLYHO CECCUIO,
HO - Noslyyast Npy 3TOM HOBbIi HOMEP 1 HOBOE BpeMs. Takum 06pa3oM MosyyaroTCs «MHOTOAHEBHbIE» 3asBKU. Bpems ux xusHum — o
ucteyeHns aatbl. 3as8BKN C UCTEKLWeN aaToi 6yayT aBTOMATUYECKM CHUMATbCS MOoc/e 3aBepLUEHUs BeyepHel ceccum (ecim oHa ecTb
B 9TOT A€Hb), Y)X€ HOoubto. [1pn nepeBbICTaBNEHNM AeNaloTCs NMPOBEPKN Ha Ha/IMYMEe UHCTPYMEHTA, KNMEeHTa, AOCTaTOuHOCTW CPEeacTB.
[Jonyctumblii ananasoH Aatbl: >= CErogHALLIHEro AHs, <= O4HOrOo roga Bnepes.

» MapawmeTp 3an8kn dont_check_money npvHUMaeT crnefylowme 3HaveHns:
o 0 - npoBepsiTb 06ecneyveHrie Ha ypoBHE K/IMEHTCKOro pasgena

o 1 - He NPoBepsITbL 06ecnevYeHe Ha YPOBHE K/IMEHTCKOTO passena

MapameTp MOXET UCMNO/b30BATLCS SIOTMHOM, UMEIOLLMM CrieLmaibHoe paspelleHve. B cnyyae, ecnv gaHHblii donar 6yaeT yCTaHoBNEH y
3asBKY, NOAABaeMoi C /TOTMHA, Y KOTOPOro AaHHOE pa3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

* BbicTaBneHve npusHaka ncc_request o3HavyaeT, YTo 3asBka ABIseTca 3anpocoM K HKLL Ha 3aknoyeHne caenok ¢ y4acTHUKOM TOProB.
Vicnonb3yetca ona yperynupoBaHua HEUCMOSTHEHHBIX 06a3aTenLCTB y4yaCTHUKa Topros nepen y4aCTHUKOM KUpUHra, B TOM 4ucre, B

Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOpros. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTUHOB YPOBHA P® 1 BO.

5.6. Metop IcebergDelOrder - YaganeHue anc6epr-3asaBokK

Tun coobuenuns: 451

Tun oTBETHOrO co06LEeHNs: 182

Vcnonb3yetcs ansa yaaneHus aincbepr-3asaBok. KomaHga MoxeT oTpabarbiBatb kak no public_order_id, Tak v no private_order_id. KomaHga
no public_order_id 6yayT pa6oTtarb TO/IbKO, €C/IN BUAMMAS YacCTb C TakuM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBeieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpalleHa owmnbkKa 06 OTCYTCTBUM 3a8BKM C TakuM HOMepoM. [oToMy pekomeHgyem paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 116. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
order_id i8 Kog, 3aBku ans yganeHus
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3aknto4yeHne caenok ¢ Y4acTHUKOM
TOProB.

Ta6n. 117. Pe3ynbraT BbINOMHEHUs

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
amount i4 KonuyecTBo enHNL, MHCTPYMEHTA B YAaIEHHON 3asiBKe
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Kogbl Bo3BpaTa KOMaHab!:

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

 Kopg Bo3Bpata = 14 (He HaiineHa 3asiBka A/1s1 yAasleHns)) O3HAYaeT, YTo Takoii 3asiBkU B ouepeay (Ye) HeT. BO3MOXHO, HoMep Hernpa-
BWU/IbHBI U ee cerofHs BooGLLe He 6bl10. HeT cMbic/ia MOBTOPHO (a TeM 60/iee MHOTOKPATHO) MOCbINaTh YA/IEHUE C TEM XXE HOMEPOM.
OC06eHHO 3TO aKTyaslbHO [i/151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHuve npusHaka ncc_request o3Hayvaert, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/toueHne cAernok ¢ y4aCTHUKOM TOpPros. Yaanatb
3anpocCbl MOXET TO/IbKO YHaCTHUK KNTMPUHra, He HBI'IFIIOLIJ'I/IVICH OAHOBPEMEHHO Y4aCTHUKOM TOProB, U TO/IbKO C IOTMHOB YPOBHA P® 1 B&.

5.7. Metop IcebergMoveOrder - lameHeHune aiicoepr-3aaBoK

Tun coobuieHns: 449

Tun OTBETHOrO Co06LLeHNs: 181

Vcnonb3yeTtcs gns nsmeHeHns acbepr-3anBok. KomaHga MoxeT oTpabatbiBaTh Kak no public_order_id, Tak n no private_order_id. KomaHga
no public_order_id 6yayT pa6oTaTtb TO/IbKO, €C/IM BUAMMAs YacTb C TakKuM HOMEPOM elLle ecTb B cuctemMe (He 6bina cBefeHa), B MPOTUBHOM

cnyvae 6ygert Bo3BpalleHa OWmnbKa 06 OTCYTCTBUM 3asiBKM C TakuMm HOMepoMm. [oToMy pekomeHayem paboTaTh C aiicbepr-3asiBkaMu no
private_order_id.

Ta6n. 118. Bxogswme napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/THaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 MaeHTndmkaTop 3MeHSAeMON 3asBKn
isin_id i4 YHUKa/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
price cl7 HoBas LieHa 3asBKu
ext_id i4 HoBbIli BHELLHWI HOMEep 3asBKu
ncc_request i1 0 MpusHak 3anpoca K HKL Ha 3aknioveHne cAenok ¢ yHacTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBepPKM NMMUTOB

Ta6n. 119. Pe3ynbraT BbINOMHEHUsA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
order_id i8 HoBbIll aeHTUdMKATOP 3asBKK

Kogpbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepaLumn
[pyroe 3HayeHue owmbka
MpumeyaHus:

» MNone is_check_limit MOXeT NpYHUMATb CreayoLme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY NMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetcsa "3anpoc K HKLL Ha 3ak/ioueHne caenok ¢ y4acTHUKOM Topros". U3-

MEHATb 3anpoCbl MOXET TOJIbKO YY4aCTHUK K/TMPUHIa, HE ﬂB]'IHIOLLU/IVICH OoAHOBpeMEHHO y4aCTHUKOM TOProBs, U TOJIbKO C JTIOTMHOB YPOBHA
P® 1 BO.

5.8. MeTtog ChangeClientMoney - /I3aMmeHeHUue K/IMEHTCKUX JIMMUTOB

Tun coobLeHns: 458
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Tun OTBETHOrO CO06LLEeHNs: 187
Mpoueaypa no3BoAET MEHATb JAEHEXHbIE JIMMUTbLI MO K/TMEHTCKOMY CUETY.

Ta6n. 120. Bxoagsawme napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUio
broker_code c4 Kop, 6pokepckoli dovipmbl
mode ul Pexu1m paboTbl KOMaHbI
code c3 Kop knneHTckoro cueta
coeff_im cl7 KoadhdomumeHT knnentckoro N0
is_auto_update_limit i4 -1 MpW3HaK aBTOMAaTNYECKOI KOPPEKLMN IMMUTA Ha BENUYNHY [0-
XoAa npu 3akadke nocne KnpuHra
check_limit i4 1 dnar NpoBepkn Ha J0CTaTOYHOCTb CPEeACTB
limit_money cl7 JuMnT feHeXHbIX CpeacTB

Ta6n. 121. Pe3ynbraT BbINO/HEHUSA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLieHus

Koppl BO3BpaTa koMaHfbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

» PexuMm paboTbl koMaHabl (Mone mode):
11  Ypanutb IUMUT, OTK/IHOUUTL NPOBEPKY Ha AOCTAaTOYHOCTL CPEeACTB
12 YcTaHOBUTb IMMUT AEHeXHbIX CPeAcTB B pasmepe 1imit_money
13  3MeHUTb NMMUT AEHEXHbIX CPeACTB Ha BenuunHy 1imit_money

» MNpusHak is_auto_update_limit ycTaHOBMEHHbIV B 3HaYeHWe "1" N03BO/ISIET aBTOMATN3MPOBaThL MPOLLECC N3MEHEHUST NMIMMUTOB MO
pe3ynsratam npeablayLlero aHs. 3HadeHune "-1" ana napameTtpa is_auto_update_limit o3HauvaeT, YTO 3HAYEHMEe He 3a[aHOo Nosib-
30BaresieM.

» [ins usmeHeHusi napameTpa is_auto_update 1imit ncnoneayiite pexum 13 c napametrpom 1imit_money=0.

» B napametpe check_limit MOXHO yKa3aTb cregylowme 3Ha4ueHns:
0 He BbINOMHATL NPOBEPKY, NPON3BECTN H6E3YCOBHOE M3MEHEHWE TUMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHNs Npon3BoAATCA TOMLKO NPU AOCTaTOYHOCTU CPELCTB

* [lycTasa cTpoKa, 3afaHHasa B nose tvna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATbL 3Ha4YeHne napamerpa, Kotopoe
nosib3oBaTtesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

5.9. MeTtog ChangeBFMoney - 13meHeHue numutoB b®

Tun coobLieHus: 426
Tun oTBETHOro coo6LLeHus: 107

Mpoueaypa No3BoOMAET MEHATb AeHbIM Mo cBouM B®. Mpn 3ToM, Npu yBennyeHun cyeta bP, HegocTaloLme feHbrv CHUMAKOTCS CO cHeTa
camoii P®, a npy ymeHbLUEHUW, AeHbIV BO3BpaLLAlTCs Ha cyeT Po.

Ta6n. 122. Bxogsuue napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
yMoO4YaHuo

broker_code c4 Kop, 6pokepckoit dovpmbl
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
mode i4 Pexunm paboTbl kKOMaHfb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX CpescTB

Ta6n. 123. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kog, Bo3Bpara

message c255 TekcT coobLleHus

Koppl Bo3Bparta KomaHfbl:

0 ycnex BbIMNOMIHEHNS onepaLum
[pyroe 3HayeHne ombka
MpumevaHus:

« Pexum paboTbl komaHgsl (none mode):
12 YcTaHOBUTb IMMUT paBHblii 1imit_money
13  W3meHuTb numuT 1imit_money

« Mpoueaypa JOCTYMHA TOIbKO TOMY JIOTVHY WJt03a 0T P®, KOTOpoMy AAMUHWCTPATOP TOProB NMPOCTaBU/T HEOBX04MMbIE NpaBa.

5.10. Metop OptChangeExpiration - 3assBKM Ha 3KcnupaLuuio onumMoHoOB

Tun coobLyeHus: 90
Tun oTBETHOrO CcOO6LEHUs: 112
Mopaya 3asBOK Ha [OCPOUHYIO SKCNMPALWIO ONLMOHOB, HA OTMEHY aBTOMATWUYECKOI 3KCNMPaLyn ONLUMOHOB.

Ta6n. 124. Bxogsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne

yMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexnm paboTbl kKOMaHb!
order_id i4 Homep 3asBkM Ha aKcnupauuio
code c3 Kog, knneHTa
isin c25 Kof MHCTpymeHTa
amount i8 0 Kcnupupyemoe KoNmM4ecTBo

Ta6n. 125. Pe3ynbTat BbINO/IHEHUA

Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_id i4 YHVKabHbIN UAEHTUMKATOP 3asBKY

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* Pexwum paboTbl KOMaHAb! (none mode):

11  Ypanutb
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12 [Oo6aBuTb/O6HOBUTL

 [InA 3a58BOK Ha 3KCMMPaLMIO K/THUEBbIMY NONAMM ABASAIOTCS isin n code. Ans ogHoli KombuHauum "isin + code" Henb3si nogatb 6onee
O[IHO 3asBKM Ha 3KCMpauuio.

 [Mpu go6aBneHnn HOBOW 3asBKM Ha akcnupaumio B none order_id Heobxoaymo 3agasatb "0". CnefyeT NOMHUTL, YTO €C/N B CUCTEME
yXXe CyLLEeCTBYET 3asiBKa C Takumu xe "isin + code", To BMECTO AaBMEHNS HOBOW BbINO/THUTCA N3MEHEHME CYLLECTBYIOLLEN 3asBKN.

» Onepauun "Delete" nnn "Update" 3asBOK MOXXHO NPOV3BOANTD:
o Mo order_id (code v isin He 3agaHbl).
o Mo code + isin (order_id=0).

o Mo order_id n code + isin. B 3TOM criy4ae nocne HaxoxaeHus 3asBku no order_id, B Heil NnpoBepsieTc cooTBeTCTBUE code 1 isin
NPUCNAHHBIM 3HAYEHNAM.

B TOpFOBOI7I cucTemMe ecTb BO3MOXHOCTb OTKa3aTbCsA OT aBTOMAaTUYeCKOi aKcnmMpauun onuuoHos. [insa 3Toro B rIOCﬂe,CI,HVIVI A€EHb 06pa—

LLieHWs1 OMLMOHOB HEO6X0AMMO NoAATHL 3asiBKY Ha 3KCMMpaLWio, B KOTOPOiA ykasaTb B Nosie amount oTpuuaTesisHoe (CO 3HaKOM MUHYC)
KO/IMYEeCTBO KOHTPAKTOB.

5.11. Metop FutChangeClientProhibit - U3meHeHne KNMeHTCKUX orpaHuvyeHuin
Ana pbouepcos

Tun coobuerus: 15

Tvn OTBETHOrO cO06LeHns: 115

Ta6n. 126. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c3 Kopg, knneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kog, 6a30Boro aktea unm ‘%' - no Bcem
isin c25 ®bIOYEPCHbI MHCTPYMEHT UK ‘%' - No BCem
state i4 0 OrpaHuyeHve
state_mask i4 3 Macka gns napameTpa state

Ta6n. 127. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHUio

code i4 Kog Bo3Bparta

message c255 TekcT coobLieHus

Kogpl Bo3Bpara KomaHfbl:

0 ycnex BbINO/IHEHWSA onepauun
[pyroe 3HaueHue oLumnbka
MpumeyaHus:

» MNone mode onpenensieT pexum padboTbl KOMaHAabl:
11 ypanutb
12 ycTtaHOBUTbL

* None state MOXeT NPUHMMATL CrieaytoLiMe 3HAUYEHNS:

0 BCE paspelLleHo (Mpy OTMeHe eliCTBYIOLLErO 3anpeTa ¢ MEHbLUKM NMPUOPUTETOM, MHAYE - MPOCTO YAAINTL CTPOKY);
1 3anpeT OTKPLITUS NO3ULWIA;
2 3anpeT Bcex TOProBbIX Onepauuii;
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3 3anpeT OTKPbITUA NO3WLWIA B NPOAAXY;

32 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);

64  3anpet Ha 3anpoc notoka nukeugHoctun (RFS);

128 3anpet Ha 3ak/1l4eHNs CAenkn NpyU HeLOCTATOYHOM KONnyecTse KoTMpoBOK (RFS)

256 3anpet Ha 3anpoc NoToka JIMKBUAHOCTN C OFpaHNYEHNEM BPEMEHW XU3HW KOTUPOBOK (RFS).

» 3HauveHus napameTpa state_mask onpegenstoTcs 6UToBOI Mackoi. Ha HacToALLMIA MOMEHT JaHHbI NapaMeTp A0/MKEH ycTaHaBnBaTb-
ca=23.

* [pwv 3agaHny KOHKPETHOTO MHCTPYMEHTA B Nnosie 1sin cnefyer ykasblBaTb KO COOTBETCTBYOLWEro BA B none base_contract_code.
5.12. Metopg OptChangeClientProhibit - ameHeHUe KNMEHTCKNX orpaHnvYeHun
ANA onuyuoHoB

Twun coobueHns: 17

Tun OTBETHOrO CO06LLeHus: 117

Ta6n. 128. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c3 Kop, knneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kog, 6a30B0ro aktvea unm ‘%' - no Bcem
isin c25 ®blOYEPCHbI MHCTPYMEHT UK ‘%' - No BCem
state i4 0 OrpaHuyeHve
state_mask i4 8 Macka gns napameTpa state

Ta6n. 129. Pe3ynbraT BbINOMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoO4yaHuio

code i4 Kog Bo3sBparta

message c255 TekcT coobuieHus

Koppl BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
11 ypanuTb
12 ycTaHOBUTb

* [None state MOXeT NPUHUMAaTL CneaytoLine 3Ha4YeHms:

0 BCE paspelLleHo (Mpy OTMEeHe elCTBYIOLLErO 3anpeTa ¢ MEHbLUKM NMPUOPUTETOM, MHAYE - MPOCTO YAANTL CTPOKY);
1 3anpeT OTKPLITUS NO3ULWIA;

2 3anpert Bcex TOProBbIX onepauuii;

3 3anpeT OTKPbITUSA NO3ULWIA B NPOAAXY;

8 3anpet 6pokepa Ha nofavy 3asiBOK Ha aKCNMpaLmio.

16  3anperT r1aBHoro Tpeiigepa P® Ha nogady 3asiBOK Ha 3KCnMpawumio. Ho eMy camMoMy - MOXHO;
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32 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);

64  3anpeT Ha 3anpoc notoka nnksuaHoctn (RFS);

128 3anpeT Ha 3ak/tYeHnsa CAenKy Npy HefoCTaTOYHOM KO/IMYecTBe KoTUpoBoK (RFS)

256 3anpet Ha 3anpoc NoToKa JIMKBUAHOCTN C OFpaHNYEHNEM BPEMEHU XU3HN KOTUpoBok (RFS).

» BuToBas Macka cocTosiHwiA. OnpenensieT Te 6uTbl Nonsa state, 3Ha4eHNs KOTOPbIX ByAYT U3MEHEHbI B Pe3y/ibTaTe BbIMOIHEHUS NpoLie-
[ypbl. Ha HacToAWwMi MOMEHT AaHHbIN NapameTp AO/MKeH ycTaHaBnmBaTtbest = OXOF.

+ OrpaHuyeHusi No hblodepcam v onuYoHaM AeCTBYIOT HE3aBUCHMO.

5.13. Metog ExchangeBFMoney - NepeBopA AeHEXHbIX CpeacTB MeXay ABYMA
B® oaHou P

Tun coobuueHus: 427
Tvn oTBETHOrO coobLeHns: 130
Mpoueaypa No3BOSSIET BbINOMHATL NEPEBOAbLI CPEACTB MEXAY ABYMS pasnnyHbIMu B, npuHaanexawmmu ogHoi P®.

Ta6n. 130. Bxoagsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl koMaHab!
code_from c2 Kop, B® ansa cnucaHua cpeacts
code_to c2 Kop, B® Ha3HauyeHus
amount_money cl7 Pa3mep geHexHbIX CpefcTB A4/1A nepesoga

Ta6n. 131. Pe3ynbraT BbINONHEHUS

Nmsa napamertpa Tvn 3HauyeHne no | Onucauvne
YMO/TYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLLeHus

Kopp! BO3BpaTa koMaHgbl:

0 ycnex BbIMNOMIHEHNS onepaLm
[pyroe 3HayeHune owmbka
MpumevaHus:

* Pexum paboTbl komaHab! (none mode):
1 TlepeBog TOMBLKO B TOPrax

3 TlepeBof B TOprax u KNnpuHre

5.14. MeTtop OptRecalcCS - NameHeHUne LeHTPa/IbHOro cTpanka

Tvn coobLueHus: 422
Tun OTBETHOro CO06LLeHNs: 132

MpoLeaypa no3BonseT NPoM3BECTV NepecyeT LeHTPaIbHOTO CTpaiika, no TeM 06s13aTe/lbcTBaM MapKeT-melikepa, /18 KOTopbiX BbiGpaH
BapuaHT nepecyeta LIC «CMeleHre no 3anpocy». MNpefHasHaveHa ans MapKeT-Meiikepos.

Ta6n. 132. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HauyeHne no | Onucaxuve
YMOYaHUIo

broker_code c4 Kof 6pokepckoit hupmbl
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
option_series_id i4 M peHTudmkaTop onuuoHHo cepum
Ta6n. 133. Pe3ynbraT BbINOMHEHUS
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4yaHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobLieHus
Kol Bo3BpaTa KoMaHfbl:
0 ycnex BbINO/IHEHWA onepauun

[Opyroe 3HaueHne oLnbKa

Tun coobuenus: 430

Tvin OTBETHOrO CO06LLeHNs: 173

MpoLeaypa No3BossieT NepeHoCHTb NO3ULMK MEXAY CUeTaMu CBOUX BO.

Ta6n. 134. Bxoagsawme napameTpbl

5.15. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMOYaHUIo

broker_code c4 Kog, 6pokepckoit dovpmbl

code_from c7 Koga foHopa

code_to c7 Kop, peunnueHTa

isin c25 Kopg, nHCTpymeHTa

amount i8 Pa3mep nepeHocnmoii nosnuum

Ta6n. 135. Pe3ynbraT BbINONHEHUS

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMOMYaHUIO

code i4 Kop Bo3parta

message c255 TekcT coobLeHuns

Kogpl BO3Bpata KoMmaHgbl:

0 yCnex BbIMOMHEHNS onepaLun

[pyroe 3HaueHve owmbka

MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY /IOTVHY LUo3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6XoAUMbIe NpaBa.

Tun coobLeHns: 434

Tun oTBETHOrO coo6LLeHus: 140

Mpoueaypa No3BosAeT U3MEHNUTL PUCK-NAPaMETPbI OMLUOHOB.

Ta6n. 136. Bxogsawme napameTpbl

5.16. Metopg OptChangeRiskParametersNextSession - YnpaBneHue puck-na-
pameTpamu onuuoOHOB

ma napameTtpa

Tun

3HaueHne
yMO/T4aHUIO

no

OnucaHue

broker_code

c4

Kog, 6pokepckoit davpmbl
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUio
client_code c3 Kog, knneHTa
num_clr_2delivery i4 0 KonmyecTBo KAMPUHIOB, 3a KOTOPOE BK/IKYAIOTCA CLUEeHapuu
aKCIUpaummn Ans pacyeta pUCcKoB No 6amKHeR HekBapTasbHOM
cepumn ONuMOHOB 151 AaHHOTo pasgena
use_broker_num_clr_2delivery i1 0 Mpu3Hak ucnonb3osBaHns 3HayeHns num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa
exp_weight c4 BecoBolii koachhmumeHT
use_broker_exp_weight i1 Mpu3Hak ncnonb3oBaHus 3HaYeHns exp_weight, 3agaHHom Ha
ypoBHe 6pokepa
short_option_minimum_charge_ratio | c6 MHAvBMAayanbHbIn KoadhduLmeHT Beca cueHapust SOMC
Ta6n. 137. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune
YMOYaHUio
code i4 Kog Bo3Bparta
message c255 TekcT coobLeHus
Kogbl BO3BpaTa KOMaHabl:
0 ycnex BbINO/IHEHNSA onepaLun

[pyroe 3HayeHue ombKa

MpumeyaHwue:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAoCcTaBus HEOGX0A MbIE NpaBa.

Tun coobLieHns: 68

Tun OTBETHOro Co06LLeHns: 139

Mpoueaypa No3BoMSET NEPEHOCUTL PUCK MEX/Y TOProBbIMW CUCTEMAMMU.

5.17. MeTtop, FutTransferRisk - NepeHocC pucka

BHumaHuve! HaunHas ¢ Bepcun 6.7 npoueaypa FutTransferRisk 06baBnsieTcs yctapesLuein u 6yaeT yaaneHa B nocnefyoLmx BEPCUsix.

Ta6n. 138. Bxogsuue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Kog, Toprosoro pasgena
isin c25 Kopg, nHcTpymeHTa
amount i4 Pa3mep nepeHocnmoii nosnuum
Ta6n. 139. Pe3synbraT BbINONMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHune

yMO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHns
deal_id1 i8 Homep caenkm Ha CpoYHOM pbIHKe
deal_id2 i8 Homep caenkm Ha BaslloTHOM pbiHKe
Koppl BO3BpaTa KomaHAp!:
0 ycnex BbINOMIHEHNA onepaLun

[Opyroe 3HaueHue oLnbKa

MpumeyaHue:
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Mpoueaypa AoCTyrnHa TO/bKO TOMY fIOTWHY LUTo3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NpeAoCcTaBus HeO6XoAUMbIe NpaBa.

5.18. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB B®
Y4YaCTHUKOM K/IMPUHTa

Tun coobueHuns: 442
Tun oTBETHOroO coobLeHNs: 162

Mpoueaypa ucnonb3yetca Ansi U3MeHeHUsl napaMmeTpoB B® YuacTHUKOM knupuHra. Mpouesypa AOCTYNHA UCKMHUATENBLHO AN IOTMHA
YPOBHA P®. MpuMeHeHWe 3aiaHHbIX NapamMmeTpoB NPOUCXOANT B BEUEPHUI KITUPUH.

Ta6n. 140. Bxoasauwme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

code_bf c2 Koa B®.

margin_type i4 -1 Pexum mapxuposaHus no pasgenam b®. 3 - nonyHerTo, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tvn MapXuMpoBaHWA KasieHAApHbIX CNpegoB Ans noptdens
B®. 3 - nonyHeTTO, 4 - HeTTO.

num_clr_2delivery i4 -1 KonuyecTBo K/IMPUHIOB [0 3KCnNMpauuu 418 Havana pacyeta
cLeHapues akcnmpauun no 6.

exp_weight cl7 Bec cueHapwves akcnupauun ans b® B ntorosom No.

go_ratio cl7 KoadpchuumeHT ntorosoro O ana 6&.

check_limit_on_withdrawal i4 -1 MpoBepka AocTaTo4HOCTM 0becneyeHmns no b® npu BBoge/BbI-

BOZEe cpencTB. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBeTCTBME TOProBoro simmuta b® cymme cpefcTs Ha pas-
fenax B®. 1- nogaepxneatb cOOTBETCTBUE, O - HE3ABUCUMBINA
(BMPTYanbHbI) IMMUT.

check_limit_for_orders i4 -1 MpoBepka goctatoyHOCTU obecneveHms no b® npu noctaHoB-
Ke 3aABOK . 1 - npoBepATh, O - HeT.

no_fut_discount i4 -1 3anpeT ucnosb30BaHNsA CKMAKM No dblodepcam Ans noptdens
B®. 1-3anperT, O - HeT.

ics_margin_type i1 -1 Tvn MapXXMpOBaHUS MEXKOHTPaKTHbIX CNPeAoB. 3 - MO/lyHeTTo,
4 - HeTTO.

Ta6n. 141. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHve
yMoOn4yaHuio

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Koppl BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHve owmbka
MpumeyaHus:

 [lyctasa cTpoka, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yxXxe oTnpaBu/l B TOProByrd CUCTEMY.

+ 3HaueHue -1, 3aaHHOe B NONAX TUNa i4 1 il, 4aeT BO3MOXHOCTb MPU NOCLIIKE KOMaH/bl He 3MEHATL 3HAUeHMe napameTpa, KoTopoe
MnoMib30BaTe b PaHee Ye OTNPaBUS B TOPTOBYIO CUCTEMY.

5.19. Metopg ChangeClientParameters - U3MeHeH/e nNapamMeTpoB Ha K/INEHT-
CKNX pasgenax

Tun coobLueHus: 443

Tun OTBETHOrO CO06LLeHNs: 178
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Mpoueaypa nucnonb3yeTca A1 U3IMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KavpuHra. Mpouedypa [AoCTynHa normHam
YPOBHA P® 1 B®.

Ta6n. 142. Bxogsauwume napameTrpbl

Nms napamertpa Tvn 3HauyeHne no | OnucaxHve
yMonyaHuio
broker_code c4 Kof 6pokepckoit hupmbl
code c3 Ko knueHta
coeff_go cl7 KoathdmumeHT knneHtckoro MO
no_fut_discount i4 -1 dnar 3anperta MCNonb30BaHUS CKMAKM MO dblovepcam

Ta6n. 143. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

» [lyctaa cTpoKa, 3afaHHasa B nose tuna cl7, gaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHne napameTrpa, Kotopoe
nosb3oBartesib paHee yxe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHve -1, 3afaHHoe B nose Tuna i4, faet BO3MOXHOCTb npn Nocbl/1Ike KOMaHAbl HE U3MEHATL 3Ha4YeHNe NapamMeTpa, KoTopoe NoJib-
30Barte/ib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

5.20. MeTtopg ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha KIMEeHTCKNX pasfgeniax B KNNPUHT

Tun coobueHuns: 441
Tvn OTBETHOrO Co06LLEeHNs: 163

Mpoueaypa nucnonb3yeTca 419 U3MEHEHUS NapaMeTPOB Ha K/IMEHTCKUX pasgenax Y4acTHUKOM KavpuHra. MNpouegypa [oCTynHa normHam
YPOBHA P® 1 B®.

Ta6n. 144. Bxoasuwme napameTrpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo

broker_code c4 Kog, 6pokepckoit dovpmbl

code c3 Ko knneHTa

calendar_spread_margin_type i1 -1 Tun MapXvpoBaHus KaneHAapHbIX CNpefoB Ans kaveHTa. 3 -
NOJTYHETTO, 4 - HETTO

ics_margin_type i1 -1 Tvn MapXXMPOBaHNS MEXKOHTPaKTHbIX CNPeAoB. 3 - MO/lyHeTTo,
4 - HeTTO.

Ta6n. 145. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3Ha4yeHue no |OnucaHne
YMO/TYaHUIO

code i4 Kop Bo3sBparta

message c255 TekcT coobuieHus

Kogpbl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHNS onepaLum

[Opyroe 3HaueHue oLnbKa
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MpumeyaHus:

* 3HaueHue -1, 3agaHHoe B none Tuna i1, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaH4bl HE N3MEHATb 3Ha4YeHWe napameTpa, KOTopoe Nosb-
30Bartesib paHee yxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.21. Metog ChangeBFClientDefaultParametersNextSession - UameHeHue Ha
K/IMEHTCKUX pa3geniax napameTpoB Mo YMOSIYaHUIO B KIIUPUHT

Tun coobuenuns: 402

Tun OTBETHOrO co06LLEeHNs: 602

MpoLesypa Ncrnonb3yeTcs 4151 U3MEHEeHUs NapameTpoB Mo YMOMYaHWIO /15 BCEX K/TMEHTCKUX pasaenos ofHol b®. Mpoueaypa focTtynHa
noruHam yposHs P® n b®. MpumeHeHne 3agaHHbIX napaMeTpoB NMPOVNCXOAUT B BEHEPHWIA KNIVIPUHT.

Ta6n. 146. Bxogsauwme napameTtpbl

MNmsa napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO/THaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Koa B®.
num_clr_2delivery_client_default i4 -1 KonuuyecTBo KNMPUHTOB A0 3KCMMpauun ANs Hadasa pacyeta

CcueHapuneB akcnupaunn no KNneHTam.

exp_weight_client_default cl7 Bec cueHapuneB akcnvpaummn ans knveHTa B utorosom 0.

4 -1 3anpeTt 1Mcnonb3oBaHWsA CKUAKM Mo diblovepcam Ans noptde-
nevi no KNMeHTckumM pasgenam. 1-3anpet, O-HeT.

no_fut_discount_client_default

Ta6n. 147. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kog Bo3Bpara

message c255 TekcT coobLleHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHve owmbka
Mpumeyanus:

» [lycTasa cTpoKa, 3afaHHasa B nosie tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3Ha4YeHne napamerpa, Kotopoe
nosib3oBaTtesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHve -1, 3aaHHOe B Mnose Tmna i4, AaeT BOSMOXHOCTb NPU NOCbIJIKE KOMaHAbl HE USMEHATb 3Ha4YeHWE nNapamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xe oTnpaBu1 B TOProByrd CUCTEMY.

5.22. Metopg ChangeBFLimit - UsmeHeHune TOproBbiX NMMUTOB B

Tun coobLueHus: 428
Tvn OTBETHOrO co06LLeHNs: 161
Mpoueaypa No3BONSAET MEHATL TOProBble NMMMUTLI N0 B&.

Ta6n. 148. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c2 Koa B®
limit_money cl7 JIuMUT fleHeXHbIX cpescTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTb cpeacTs no 6@
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Ta6n. 149. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMo4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobuieHns

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINONHEHUS onepauun
[pyroe 3HayeHne ombKa
MpumeyaHus:

» PexuMm paboTbl komaHabl (Mone mode):
12 YcTaHOBUTb IMMWTBI paBHble 3HaYeHnio 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb criefytoLime 3Ha4YeHus:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.23. MeTtopg CODHeartbheat - Coo6uweHune-xaptout ansa cepsuca Cancel on
Disconnect

Tun coobueHns: 10000
Co06LLeHVe-xapTbunT coobLLaeT cepBucy MOHUTOPUHIA NOAK/IHUYEHNS NO/Ib30BaTeNel O TOM, YTO AaHHbIV NTOTVH aKTUBEH.

Ta6n. 150. Bxoagsawme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
yMo4yaHuio
seq_number i4 0 Homep coobLeHuns-xapTonTa (B TEKYLLEA BEPCUN HE UCMOoSb-
3yeTcs)

Monb3oBarTesb, NCNOb3YIOLLNIE CEPBUC CHATUA 3a5iBOK NP OTK/IKOYEHWW OT TOPrOBOI CUCTEMbI 0683aH NOCbIaTh Ha BXOAHO reiiT Toprosoi
CUCTEMbI COOBLLEHUA-TPAH3aKLMN UM XapTouTbl He pexe oAHoro pasa B 10 cekyHA. B cnyvae HeakTMBHOCTMW, TO €CTb OTCYTCTBUSI OT
nosb3oBarenein coobLeHnii N60oro Tmna B TeueHne 20 cekyHA, 3asBKy 3TOro Nosib3oBatens GyayT CHATLI.

MpumeyaHue:

TpeboBaHMe NocbiNaTb XapToUTbl pacnpoCTPaHSAETCs TO/IbKO Ha Nob3oBaTesiei, ncnosnb3ytowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA HE OTMPaBSET OTBETHLIX COOGLLEHWI Ha XapTouThl. Mo3aToMy B none diaroB Npy BbI30BE (PyHKLMM OTNPaBKK
co06LLeHn TpebyeTcsa ykasaTb HOJb (He oxuaaTb oTeeTa): cg_pub_post(pub, msgptr, 0);

BbI30B hyHKUMM cg_pub_post ¢ dpnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTéuta NpuBeAET K NOSTyYEHUIO YyBEAOM/IEHNA-0LLINGOKN
CG_MSG_P2MQ_TIMEOUT.

5.24. Metop SetSmaPreTradeCheck - YcTaHOBKa npeaBapuTesibHOW NPOBEPKN
Ana 3aaBok SMA-normHa

Tun coobueHus: 406
Tvn OTBETHOrO cO06LLEeHNs: 166
KomaHpga ycTaHaBnvBaeT pexxvm npegBapuTesibHON NPOBepKX A1 3asBoK SMA-orvHa.

Ta6n. 151. Bxoasauwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoI4aHuto

broker_code c4 Kog, 6pokepckoit dovpmbl
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Kof 6a30BOro akTnea
instrument_type i1 0 Tvn gepueatuea:
* 0 - dbroyepc
e 1-0nuuoH
e 2 - KaneHgapHbiii Cripea.
client_code_check c3 Kog, KnneHTa, y4acTByLLMiIA B NpOBEpKe
value c29 lMpoBepoyHoe 3HayeHne
Ta6n. 152. Pe3ynbraT BbINOMHEHUS
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kog Bo3sBparta
message c255 TekcT coobLyeHus

Kogpl BO3BpaTa KoMaHfbl:

0

[pyroe 3HaueHue

MpumeyaHue:

ycnex BbINO/IHEHUA KOMaH4bI

owmbka

Mpoueaypa A0CTyrNHA TO/IbKO TOMY fIOTVHY LUJTH03a, KOTOPOMY AAMUHUCTPATOP TOProB NPeaocTasu HeobXoaMMble Npasa.

PacwndgpoBka HoMepoB nposepkn Ana nons check_number:

Ta6n. 153. Homepa npoBepku

Homep npo-
BepKun

MpoBepka

Monsa

1

OTKNOHEHNE LeHbl B NMOPYYEHUN OT TEKY-
el ueHsbl.

B value 3afaeTcs OTK/IOHEHME LiEHbI NOPYYEHUST OT TEKYLLENW LieHbI B NPO-
LeHTax. B none sma_asp ykasbIBaeTcsi Sma-/10rviH, A4/1s1 KOToporo fo6assns-
ercsa nposepka. MNonsa instrument_type n/unu base_contract_code 3agatot-
cA B C/lyyae, ecny TpebyeTcsl yCTaHOBUTbL NPOBEPKY HA OTK/TIOHEHME LIEHbI
B MOPYYEHUMN OT TEKYLLEN LiEHbI HA ONPEAENEHHbIA MHCTPYMEHT UK Ha BCe
WNHCTPYMEHTbI BbIGPaHHOro 6a30BOro akTMBa.

MakcvMasbHbIii 06BEM MOPYYeHUsi B KOH-
TpakTax.

B value 3agaeTcsa MakcMmasibHbI 06bEM NOPYyYEHNSA B KOHTpakTax. B no-
e sma_asp ykasblBaeTcsi Sma-/0rviH, 151 KOTOporo fAobaenseTcs nposep-
Ka. Monga instrument_type n/nunu base_contract_code 3agatotcsa B cnydae,
ecnm TpebyeTca yCTaHOBUTb NPOBEPKY Ha MakCUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN MHCTPYMEHT WU Ha BCe MHCTPYMEHTbI
BbI6GpaHHOro 6a30BOro aKT1Ba.

3anpeTuTb afpPecHbIii peXxuM.

B value 3agaeTcsi 0 vnm 1. 0 - paspelunTb agpecHblii pexum; 1 - 3anpetnTb
afpeCHbIi PeXuMm.

MakcmmasibHbI 06beM MOpPYYeHNs B py-
6naXx.

B value 3agaetcs makcvMasibHbIli 06beM nopyyeHus B py6nsx. B none
sma_asp ykasblBaeTcs sma-fiorvH, 418 KoToporo A06aBnseTcs nposepka.
Monsinstrument_type n/wnu base_contract_code 3agatotcs B cyyae, ecnm
TpebyeTcs yCTaHOBUTb NPOBEPKY HA MakCUMasibHbIA 06bEM NOpyYeHNsi B
py6nsix Ha onpefeneHHbln MHCTPYMEHT WU Ha BCE MHCTPYMEHTbI BblGpaH-
HOro 6a30BOro aKkTuBa.

MakcrmanbHas cymMa nopyyeHuii 3a Top-
roBbli AeHb (6pyTTO).

B value 3agaetcs MakcumMasibHasi cymma MopyyeHuin 3a TOpProBblil AeHb
(6pyTTO). B Nnone sma_asp ykasbiBaeTcs sma-/iorviH, Ans KoToporo foba-
BnsieTcs nposepka. Mons instrument_type n/wnu base_contract_code 3aga-
10TCA B C/lyyae, ecnv TpebyeTcs yCTaHOBUTL MPOBEPKY HA MaKCUMaslbHYHO
CYMMY NOpYy4YeHUiA 3a TOProBbIi AeHb (GPYTTO) Ha onpeaenieHHbI UHCTPY-
MEHT UM Ha BCE MHCTPYMEHTLI BbIGpaHHOro 6a30BOro akTMBa.

MakcumanbHas no3uuua B KOHTpaKTax
(long).

B value 3ajaetcA MakcvMasibHOE KOMMYECTBO KOHTPaKTOB B MO3MLMK
long Ana yyacTHuKa TOproB € KNMEHTCKUM kodoM client_code_check. lMo-
nsa instrument_type n/wnn base_contract_code 3agatoTcs B criyyae, ecnv
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Homep npo-|MpoBepka Mons
BEpKu

TpebyeTcA yCTaHOBMTb MPOBEPKY Ha MakCHMaslbHOE KO/IMYEeCTBO KOH-
TPakToB B MO3uuumn long ANs y4yacTHVKa TOProB C K/AMEHTCKAM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

7 MakcumanibHass no3vuua B KOHTpakTax |B value 3agaeTcsi makcumasibHOe KONMYECTBO KOHTPaKTOB B MO3WLMK
(short). short ana yvyacTHuka TOproB c kaveHTCkuM kogom client_code_check.
Monsa instrument_type wwnu base_contract_code 3agatotca B cryvae,
ecnu TpebyeTcs yCTaHOBUTbL NPOBEPKY Ha MakCHMaslbHOE KOMIMYeCTBO KOH-
TpakToB B no3vuum short ans yyacTHMKa TOPrOB C K/IMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOTO 6a30BOr0 aKkTVBa.

5.25. Metop DelSmaPreTradeCheck - YganeHne npegBaputesibHO NPOBEPKU
Ans 3aaBok SMA-normHa

Tun coobueHus: 407
Tun oTBETHOroO coobLeHns: 167
KomaHza oTMeHsEeT pexum npegsapuTeNbHON NpoBepky Ans 3as8Bok SMA-norvHa.

Ta6n. 154. Bxoasaume napameTtpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne

yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npesBapuTENLHON NPOBEPKY

Ta6n. 155. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMOYaHuio

code i4 Kog Bo3Bpata

message c255 TekcT coobLeHns

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/IHEHNS KOMaHAbI
[Lpyroe 3HayeHune ombKa
MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUJI03a, KOTOPOMY ALMUHUCTPATOP TOPTOB NPefocTaBul HE06XoAMMbIe NpaBa.

5.26. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuit 4nsa normHa

Tun coobuyexuns: 408
Tvn OTBETHOrO CO06LLEeHNs: 168
KomaHga Bk/II0OHaeT 3anpeT TOProBbIX onepauvii A5 orvHa.

Ta6n. 156. Bxogsume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

login c20 JIorvH yyacTHuKa TOproB, A5 KOTOPOro yCTaHaBNMBaeTCs 3a-
MPET Ha TOProBble OMepauuu.

disable i1 HacTtpoliikm 3anpeTa TOprosbIx onepauuii Ans noruHa:
0 - TOprosble onepaluy paspeLleHbl A5 0rMHa

» 1 - TOprosble onepauumn 3anpeLleHbl 415 10rnHa.

cancel_orders i1 0 HacTpoiiku cHSATUS 3asiBOK Npu 3anpeTe TOProBbIX Onepawum
ANs norvHa:

162



14.04.2021 Lino3 SPECTRA Plaza-2 Bepcus 6.9

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

¢ 0-9agpo TC He CHUMAaET 3asBKN

e 1-appo TC cHMMAET 3aABKMN.

Ta6n. 157. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
ymMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLeHns
num_orders i4 KonuyecTBo yaaneHHbIxX 3asBOK

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMO/THEHNA KOMaH/bI
[Lpyroe 3HayeHune ombKa
MpumeyaHue:

Mpoueaypa A0oCTyrNHA TO/ILKO TOMY /IOTVHY LLJTH03a, KOTOPOMY AAMUHUCTPATOP TOProB NPeaocTasu He06XoAMMbIe Npasa.

BobicTaBneHue cnara "cHumartb 3assku” (cancel_orders = 1) BO3MOXHO TONbKO Npu ycrioBuK, korga none disable =1.

5.27. MeTop, SetBrokerFeeParamNextSession - YctaHOBKa napamMmeTpoB Ans
pacueTa 6pPOKepPCKOW KOMUCCUMN

Tun coobuenuns: 453
Tun OTBETHOrO Co06LLEeHns: 183

KomaHza npegHasHaueHa As1s [o6aBNeHNs, UBMEHEHUSA W YAA/IEHUSI NAPaMETPOB, KOTOPbIe UCMOMb3YTCA NpU pacyeTe 6pOKepcKoii Ko-
MUCCUK MO CAeMKaM KIMEHTOB. MapaMeTpbl MOXHO 3a4aThb Kak A/ OTAEMLHOMO KMEHTa, Tak U Ans Bceli Gpokepckoii ovpMbl. Mapame-
TPbl, 3aaHHble Anst B®, NCNONb3YTCS NpK pacyeTe A1t BCEX ee KIMEHTOB. KomMaHAa AOCTYMHA TOMbKO SIOTMHY YPOBHS P® 1 B®, koTopo-
My ALMVHUCTPATOP TOPTOB NPeaocTaBu HEO6XoAUMbIE NpaBa. 3aAaHHbIe KOMaHAOoV NapaMeTpbl NMPYMEHSIIOTCS B C/IEAYIOLLYH0 TOProBYyio
ceccuio.

Ta6n. 158. Bxoagsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/T4aHUIO

broker_code c4 Koga 6pokepckoit oupmbl

mode i4 Pexunm paboTbl kKOMaHb!

client_code c3 Koga knneHTa

lower_fee c27 MuWHMMaIbHO BO3MOXHasi CymMmMa OGpOoKepcKoil komuccun 3a
O[VIH KOHTpaKT

upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpPOKepCKOi kommuccum 3a
OJVH KOHTpaKT

multiplier c27 MynsTURANKaTop K CyMMe BUPXEBOTr0 U KITMPUHIOBOro cbopa

additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPakT

Ta6n. 159. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:
0 yCrnex BbIMOJIHEHUS onepaLum

[pyroe 3HayeHue oLmbka
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MpumeyaHus:

* Pexum paboTtbl komaHabl (nosie mode):
1 [o6aButb \ 3mMeHUTb
2  YpanuTb

* Mpw 3agaHun napaMeTpoB A1 KIMEeHTa CrieayeT B KOMaHe ykasbiBaTh ero kog, (none client_code). Mpwv 3agaHnm napameTpoB Ans Beel
B® none client_code cnegyet octaBnAaTb NyCTbIM.

* MapameTp lower_fee moxHO 3agaBaTtb B AgnanasoHe 0.00 - 100.00.
* MapameTp upper_fee moxHo 3agasatb B AnanasoHe 0.00 - 10000.00.
» MapameTp multiplier MoxHO 3aaaBath B AvanasoHe 0.00 - 100.00.
» MapameTp additive MoxHO 3agaBatb B gnanasoHe 0.00 - 1000.00.

* Mpu po6aBneHun (M3meHeHun) napameTpos (mode=1 B KOMaHzAe) ANs kNveHTa B Tabnuue broker_fee_params gobasnseTtcs HoBas
3anuckb ¢ sess_id=-1. MNpyMeHeHe napameTpoB NPOUCXOAUT B C/IEAYHOLLYIO TOPrOBYIO CECCUID.

» Npu yganeHun napameTpoB (mode=2 B KOMaHze):

o Ecnuy knMeHTa ecTb TONbKO fobasneHHble cerogHsa napameTpsbl (3anuck B Tabnuue broker_fee_params c sess_id=-1), TO OHM NpOCTO
yAANATCS U3 Tabnuupl.

o Ecnun y KNneHTa ecTb TOMbKO Tekylume (NpMMeHsieMble ceilvac) napameTpbl, TO OHM B Tabnuue broker_fee_params nomevarotcsa gns
yAaneHns, gns 3toro B Tabnuuy Ao6aBnseTcs HoBasi 3anvcb C TEKyLLMMU napameTpaMu, Yy KOTopol sess_id=-2. Camo yganeHve
NPOVCXOAMT NPU CMEHe TOProBOii Ceccum.

o Ecnu y kiMeHTa ecTb 1 TekyLme 1 fo6aB/eHHble CerofHs napameTpbl, To BHOBb f06aB/eHHble napameTpbl (3anvch ¢ sess_id=-1) 13
Tabnuubl broker_fee_params ypansiorcs, a Tekylye napaMeTpbl nomMevaloTcs Ans yaaneHns (HoBas 3anuck ¢ sess_id=-2) u byayt
yAaneHbl NpU CMeHe TOProBoii ceccum.

5.28. MeTtop DelOrdersByBFLimit - 3anpoc k HKL, Ha npoBepKy A0OCTaTO4HO-
CTu ob6ecneyeHusi no bd

Tvn coobueHuns: 419
Tvn OTBETHOrO CO06LLeHNs: 172

KomaHfa npegHasHaveHa N5l CHATUA 3asBOK YYACTHUKOM K/IMPUHIa B LENsiX YCTPaHEHWs HeoGecneyeHHOCT no3vumii. B pesynsrarte
[laHHOTrO 3anpoca B clyyae oTpuuatensHoro Ceo6oaHoro numnTa no 6@ (FreeMoney < 0) CHMMAtOTCA BCE aKTUBHbIE 3asIBKU K/IMEHTOB
OaHHOW BO.

Ta6n. 160. Bxoasauwe napamerpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

broker_code c4 Kog, 6pokepckoit davipmbl

Ta6n. 161. Pe3ynbTat BbINO/IHEHUA

Mms napameTtpa Tvn 3HauyeHune no | Onucaxuvne
YMO/THaHUIO
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHus
num_orders i4 KonnuectBo CHATLIX 3a5BOK

Kogp! BO3BpaTa KoMaHgbl:

0 ycnex BbIMO/THEHUA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHue:

KomaHga AocTynHa TO/bKO SIormMHamM ypoBHs PO 1 BO.

KomaHaa npegHasHavyeHa To/IbKO A1 YHaCTHUKOB K/IMPUHTa, He ABNAOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.
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5.29. Metopg ChangePassword - UsmeHeHne naposif Nosib3oBatens B TOPro-
BOiA cucteme

Tun coobuueHns: 421

Tun OTBETHOrO Co06LLEeHNs: 169

KomaHaa npegHasHaueHa [/1s1 U3MEHeHsi Napo/isi No/b30BaTe/isi B TOProBoii cucteme. /15 NOChUIKM KOMaHbl HEOGX0AMMO UCMO/b30BaTh
creumanbHbIi npoTokon p2mgpwd, KoTopbIi NpegocTasnsietcs B AP CGate.

Ta6n. 162. Bxoagsawme napameTpbl

MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOTYaHUIO
old_pwd c65 TekyLmit naponb nonb3oBarens
new_pwd c65 HoBbIli naponb nonb3oBatens

Ta6n. 163. Pe3ynbraT BbINONMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio

code i4 Kof Bo3sBpata

message c255 TekcT coobLieHus

Kogpl BO3BpaTa KoMaHgbl:
0 ycnex BbIMO/IHEHNS KOMaH/bI
Lpyroe 3HayeHune owmbka

MpumeyaHue:

|_|pl/l BO3HWKHOBEHWM OLLNOKN naposb Nosb3oBaTtesid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapuii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
ud UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 Gaiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiit.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 6aiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR CTpoka CMMBO/IOB pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoka CMMBO/0B, OKaHYMBAIOLLASCA HY/IEBLIM CUMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [ecATnYHOEe Yncno B fBONYHOI KOAMPOBKE C OMKCMPOBAHHO TOY-
KoM, roe
¢ N — obLee KoIM4ecTBO LGP B YUCNE;
¢ M — KonunyecTBo uudp B APOGHOI YacTw.
t P2TIME TIMESTAMP [Jata n Bpems.
f DOUBLE REAL Yuncno ¢ nnasatoLLeit ToUKol ABOMHO TOUHOCTM pa3Mepom 8 GaiiT.
bN VARBINARY,N Bnok gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
MpumeyaHue:

[nsi KOAUPOBKM CUMBOJIbHBIX CTPOK Ucnosnb3yetca Winl1251.
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CnpaBOYHUK KOAOB BO3Bparta

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 OnucaHvne

63 lMpuocTaHoBKa ayKLMoHa B pexxume yrnpasieHuss PUCKOM Mo BCEM MHCTPyMEHTam AaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

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.

300 3anpeT Bcex TOProBbIX ONepaLyii No NpuYnHe 0T3bIBa/NPUOCTAHOBKM ANNIEPCKOA NNLEH3UN AaHHOR PO,

301 3anpeT OTKPbITUSE NO3ULMIA MO MPUYMHE OT3bIBA/NPUOCTAHOBKM ANNEPCKOW NTMUEH3NN faHHOK P,

302 3anpeT Bcex TOProBbIxX ONepaLuii No Np1YrHe 0T3bIBa/NPUOCTAHOBKM BPOKEPCKON NNLEeH3UM AaHHOK P®.

303 3anpeT OTKpPbITUSI NO3ULMIA NO NPUYNHE OT3bIBA/MPUOCTAHOBKM BPOKEPCKON NNLEH3UN faHHol P®.

304 3anpeT BCcex TOProBbIX OnepaLmii no NpMYnHe 0T3bIBa/MPYOCTAHOBKM INLEH3UM GUPXEBOro NocpesHvKa faHHol Po.

305 3anpeT OTKPbLITUS NO3ULMIA MO MPUYMHE OT3bIBA/MPUOCTAHOBKM JIMLIEH3MM BUPXEBOrO NOCPEAHUKA AaHHOW P®.

306 3anpeT Bcex TOProBbIX ONepaLyii No NpUUYnHe OT3bIBa/NPUOCTAHOBKY NLEeH3UN Y aaHHol PO.

307 3anpeT OTKpPbITUSI NO3MLMIA N0 NPUYMHE OT3bIBA/MPUOCTAHOBKM NULEH3UK 1Y AaHHOW PO.

310 3anpet AgmuHucTpatopa KnvpuHrosoro LieHTpa Ha NoCTaHOBKY /1H00bIX 3as1BOK.

311 3anpet AgMuHncTpatopa KnnpmHrosoro LieHTpa Ha oTKpbITE NO3ULMIA.

312 3anpet AgMmuHucTpatopa KnmpuHrosoro LieHTpa Ha oTKpbITMe no3uuuii Ha Mpogaxy.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /106bIX 3asiBOK MO K/TMEHTCKOMY CYETY.

315 3anper Tpeiigepa Ha OTKpbITUE MO3ULMN NO KTMEHTCKOMY CHETY.

316 3anpet Tpeligepa Ha OTKpbITUE NO3uULMK Ha Mpogaxy No KIIMEHTCKOMY CYETY.

317 MpeBbILLEH MMMUT 3a9BOK Ha NOKYMKY/NPoAaxy.

318 3anpet AgmuHucTpatopa KnvpuxroBoro LieHTpa Ha BbicTaB/ieHve /lo6bIX 3asiBOK MO KIIMEHTCKOMY CHETY: A/ K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNoctaskyn 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/MeHTa.

333 HexBaTka cpefcTB No 6pokepckoli oupme.

335 MpeBbILLEH IMMUT KNEHTa Ha NOKYnKy 6ymar.
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336

MpeBblleH NMMUT 6pokepa Ha MOoKynKy dymar.

337 MpeBbIlWEeH MMUT KNNEHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Npoét nepecuyét ro.

380 VOET NPOM. KNMPWHT, HeNb3s COBEpLLATL TOProBble onepatmn.

381 VAT NpoMm. KNVPUVHT, HeNb3Aa yaansaTb 3asBKu.

382 VIOET NPOM. KNIMPWHT, HeNb3s NepecTaBsaTh 3asBKN.

383 et NpoM. K/IMPUHI, HeNb3s CoBepLUaTh HETOProBble onepauuu.

680 HexBaTka cpeACcTB Mo iMMUTaM K/veHTa.

681 HexBaTka cpeficTB N0 pacyéTHoO cpme.

682 HexsaTka cpeAcTs A8 yBeMYEHUs No3nummn

3000 VI3MeHeHne 1 CHATUE KOTUPOBKM 3anpeLLeHo 13-3a NPEBbILWEHNSA YacTOTbl U3MEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBartens HET NpaB Ha BbINOTHEHWE OnepaLyn.

4002 HeBO3MOXHO M3MEHUTL AEHEXHbIA IMMUT MO KIMEHTY. HET TEKyLLMX CECCUiA.

4004 HEeBO3MOXHO N3MEHWTL [EHEXHbIA TMMUT MO KNMEHTY. Koga HeT B Tabnumue KMeHToB.

4005 HexBaTtka cpefcTs Npu U3MEHEHUN KNIMEHTCKOTO IMMUTA.

4006 Owmbka BO BXOAHbIX MapameTpax: ykasaHHblii "Pexum paboThl" He nogaepxmBaeTcs.

4007 OwnbKa BO BXOAHbIX NapameTpax: napameTp "[JeHeXHbIn AMMUT" He uncno.

4008 Owwmbka BO BXOAHbIX NapameTpax: napameTp "KoachdmumeHT knmeHTckoro MO" He yucno.

4009 OwrbKa BO BXOAHbIX NapameTpax: HefonycTuMoe 3HadeHne napametpa "KoadpmumeHT knameHTckoro Mo

4010 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “"®nar NpoBepky Ha HeyXog, B MUHYC".

4011 OwnbKa BO BXOAHbIX MapaMeTpax: HefonycTumoe 3HavyeHne napametpa "lMNpunsHak asToMaTnyeckoi Koppekuumn -
MWTa Ha BENIMUMHY A0X0Aa NPW 3aKayke nocne KAmpuHra'”.

4012 HeBO3MOXHO YCTaHOBUTb AEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW onepaLun.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOSIHEHUW OnepaLuu.

4014 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KAMEHTY. HeT TekyLmux ceccuid.

4015 HeBO3MOXHO M3MEHMTL NapameTpbl Mo KIMeHTy. Koga HeT B Tabnvue KIMEHTOB.

4016 HeBO3MOXHO M3MeHUTL NapamMeTpsbl No KAveHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 OwmbKa BO BXOAHbIX NapameTpax: HefonycTumoe 3HadeHue napameTpa “[eHexHbln numnT".

4018 AOMUHUCTPATOP NPOM3BOANT U3MEHEHME napamMeTpoB pacyéta 0.

4021 He xBaTaeT cBOOGOHbIX 3a/10r0BbIX CPEACTB Y Bpokepckoint dupMbl, YTOObI yCTaHOBUTL Tpebyemoe KosmuecTBo Pac-
YéTHOI dupme.

4022 He xBaTaeT cBO60AHbIX AeHeXHbIX CpeAcTB y Bpokepckoli Prpmbl, 4TOGbI YCTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOI Pupwme.

4023 HeBO3MOXHO U3MEHUTb AEHEXHBIA UMUT No B®. HeT TekyLmx ceccuii.

4024 HeBO3MOXHO M3MEHUTb AEHEXHBIA MUMUT no B®. laHHas B® He 3aperncTpupoBaHa B Toprax.

4025 He xBataeT cBO6OAHbLIX 3a/1070BbIX CPEACTB Y Pacy€THON PUpMbI, YTOObLI YCTaHOBUTL Tpebyemoe KonmyecTso bpo-
Kepckoii dupwme.

4026 He xBaTaet casibfjo fieHexHbIX cpeacTs y O60co6/1eHHOro paszena, 4Tobbl yCTaHoBUTL Tpebyemoe KonnyecTso Pac-
YETHOI Pupme.

4027 He xBataeT canbo 3a/10roBbIx cpeacTs y O60c06/1eHHOro paszena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy PacuéTHoli ®npMbl, 4TOObI YCTaHOBUTL Tpebyemoe konmyecTBo Bpo-
Kepckoii dvpme.

4030 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. HeT Tekywmx ceccuid.

4031 HeB0o3MOXHO M3MeHUTL NapameTpbl No bpokepy. Koga HeT B Tabnumue KIMEHTOB.

4032 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB03MOXHO N3MeHWUTbL NapameTpbl No Bpokepy. HeT npas Ha paboTy € 3TMM 6a30BbIM aKTUBOM.
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4034 KnupuHrosblili nepeBog, 3as10roBbix cpeacTs ¢ O60Cc06/1eHHOI0 pasaena 3anpeLéx.

4035 MepeBos 3a/10roBbIX CPEACTB HACTUYHOIO 06ecneyeHuns 3anpeLéH.

4040 HeBO3MOXHO M3MEHUTL IMMUT No B B pexxvMe ynpasBneHns puckom. HeTt TekyLmnx ceccui.

4041 HeBO3MOXHO M3MEHUTb NMMUT Mo B® B pexume ynpasneHns puckom. JaHHaa b® He 3apernctpupoBaHa B Toprax.

4042 HeBO3MOXHO M3MEHUTL IMMUT No B® B pexxrme ynpasnexrus puckom. Koga 6® HeT B Tabnue KNneHTos.

4043 HeBO3MOXHO M3MEHUTL NMMUT No B® B pexxvme ynpasneHns puckom. OLmbKa npy BbINOMHEHUN onepaumn.

4044 HeB03MOXHO U3MEHUTL IMMUT No B® B pexvmMe ynpasneHusi puckom. OLumbka npuv BbINOMHEHWN onepauun.

4045 HeBO3MOXHO yganutb MMMuT no 6@ B pexvme ynpasneHmst puckoM. OwmnbKa Npu BbIMOSIHEHNW OnepaLyn.

4046 HepocTaTouyHO NpaB Ha yaasieHue 3anpeta [NnaBHOro Tpeiigepa Ha TOpru B peXxXmme yrnpassieHUst pUCKOM.

4050 3asBka Ha aKcnmpauuio He o6paboTaHa. 3anpeT NaBHoro Tpeiifepa Ha nofavy 3asiBOK Ha SKcnupaumio.

4051 3anBka Ha akcnvpaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asaBOK Ha SKCnmpauuio.

4052 3asnBka Ha aKcnupauuio He obpaboTaHa. B cylecTByloLLei 3asBke C NPUCIaHHbIM HOMEPOM Apyrue: "Kog KnmeHTa'"
n/vam "MHCTPYMeHT".

4053 3asBka Ha sKkcnupauuio He obpaboTaHa. NAET NPOM. KNMPUHT. YAansTb 3asBKN HENb3S.

4054 3asBKa Ha akcnupaumio He obpaboTaHa. VIAET NPOM. KIMPUHT. VI3MEHATb 3asBKN HeNb3s.

4055 3anBka Ha akcnvpaumio He obpaboTaHa. He HallieHa 3asBka No HoOMepy ANs yaa/ieHUsa/M3MeHeHuns.

4060 3asBKa Ha aKcnmpaumio He obpaboTaHa. HeT npaB Ha BbINOMIHEHWE onepaumn.

4061 3asBka Ha aKkcnupauuio He obpaboTaHa. Bpems BBoga 3asiBOK OKOHYMSIOCh.

4062 3asBKa Ha akcnupaumio He obpaboTaHa. HeT Takoro KNMeHTCKOro cyera.

4063 3asBka Ha aKcnMpauuo He obpaboTaHa. He HalifeHa 3asBka ans yaaneHus.

4064 3asBKa Ha aKcrnmpaumio He obpaboTaHa. HeT npaB Ha BbINOMIHEHWE onepaumn.

4065 3anBka Ha aKcnupaumio He obpaboTaHa. He HailieH ONUMOHHBIA NHCTPYMEHT.

4066 3anBka Ha akcnvpaumio He obpaboTaHa. OTkas OT aBTOIKCMMpaL MM BO3MOXEH TO/MbKO B IEHb NCTEYEHUS ONLMOHA.

4067 3anBka Ha akcnvpaumio He obpaboTaHa. OwmnbKa NPy BbINOSHEHWUN ONepaLyn.

4068 3asBKa Ha aKcnmpaumio He obpaboTaHa. Owwnbka Npy BbINMOTHEHUN ONepaLmn.

4069 3asBka Ha aKkcnmpauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUM ONepauun.

4070 3asiBka Ha aKcnmpauuio He o6paboTaHa. Ha KNIMEHTCKOM CUETE HET TaKoro KO/IM4ecTBa No3uLmii.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnuue KIMEHTOB.

4092 Kopa BA HeT B Tabnumue 6a30BbIX aKT1BOB.

4093 He HalifeH yka3aHHbIli (obHoYepCHbI/ MHCTPYMEHT.

4094 YKa3aHHbIi pbloYepCHbIi MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKpETHbI dbtovepc, korga BA ykasaH - [1a Bcex.

4096 He HaliieHOo orpaHuyeHns ansa yaaneHus.

4097 OrpaHuueHune naBHoro Tpeiiaepa Henb3sa yaanuTe Tpeligepy bpokepckoit drpmsi.

4098 VIHCTpYyMEHT OTCyTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTPYMeHTa [0/MKHbI ObITb A58 OAHOr0 6a30BOr0 akTuBa.

4100 [insa 3asBKku no CBsA3KE A0/MKHO BbINOMHATLCA TPEGOBAHNE K UHCTPYMEHTaM: aTta UCMOTHEHUA NPSIMOTO MHCTPYMeHTa
MeHbLUE AaTbl UCMOTHEHUS 0BPATHOrO MHCTPYMEHTA.

4101 3anpelueHbl CBA3KN MeXAy UHCTPYMEHTaMM C pa3HbIMU NTIOTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asska no AHoHMMHOMY PETMO gomkHa 6bITk TOMBKO € yKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBkKa c ykazaHueM Tvuna "PEMNO" no aaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl TOIbKO A1 [leHeXHOro pbiHKa.

4107 DTOW NpoLeaypoit HeMb3si CTaBUTb 3asiBKM MO UHCTPYMEHTY-CBA3Ke.

4108 Het npas Ha Topros/ito Mo TO MHCTPYMEHTaM B pexume yrnpasieHus PUCKOM.

4109 CraBka (unun CBon-LUeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He coBMaaaeT C LieHOW NOCTaBKy.
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4111 MpesbiweH npegen Ctasku (M CeON-LEHbI).

4112 YKasaHHbIi hbloYepCHbIA MHCTPYMEHT - CBsi3ka, N0 HeMy OrpaHMYeHUst He CTaBsTCS.

4115 HeB03MOXHO NepeBecTn AeHexHble cpeacTBa ¢ B® Ha Bd. HeT TekyLmx ceccuid.

4116 HeB03MOXHO nepeBecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-00HOP He 3aperncTpuposaHa B Toprax.

4117 HeB0O3MOXHO nepeBecTu AeHexHble cpeactsa ¢ B® Ha B®. b®-nonyyaresib He 3aperncTpmposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPeACTB y Bpokepckoit drpmbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10roBbIX CPeACTB YacTUYHOro obecneyeHns y Bpokepckoi ®rpmbl.

4120 He xBaTaeT canbfo AeHexHbIX cpeacTB y O60co6neHHoro pasgena.

4121 He xBaTaeT canb/0 3a/10r0BbIX CPEACTB YaCTMYHOro obecneveHns y O60co61eHHOro pasgena.

4122 He xBaTaeT cBOOOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B Ha/IM4MM 3a/10TOBbIX CPEACTB YacTNYHOro obecneyeHuns y Bpokepckoii Prpmsbl.

4124 He HaligeH Ko ykazaHHON Bpokepckoi drpMmbl.

4125 MonbiTka Nnepesofa Mexay pasgenamm pasnnyHbix PacyéTHbix Gupm.

4126 MepeBog 3anpeléH. Owmnbka Normky nepesoios.

4127 He xBaTaeT cBOOOAHbIX AEHEXHbIX CpeacTB Ha PacuéTHom Koge.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli drpMbl.

4129 He xBaTaeT canbfo AeHexHbIX cpeacTB y O6ocobneHHoro pasgena.

4130 He xBaTaeT cBOOOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4131 He HaligeH kof ykasaHHoi Bpokepckoii drpmbl.

4132 BbiBog, 3anpeLyéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HaNM4MK [EHEXHbIX CPeAcTB Yy Bpokepckoli dupMbl.

4135 He xBaTaeT B HANM4MKN AeHeXHbIX CpeacTB y PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOMHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumu 3a/10r0BbIX CPEACTB NOJIHOTO obecneveHns y Bpokepckoil Prpmb.

4138 Ha PacuyétHom Koge HefoCcTaTouHO AeHeXHbIX CPeAcTB, AOCTYNHbLIX 415 BbiBOAA.

4139 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns Ha PacuéTHom Koge.

4140 HeT nosunuuii gn1s nepeHoca no BbiI6PaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX MO3ULMIA ANsi NepeHoca.

4142 MonbITka NepeHoca NO3nLMiA C KTMEHTCKOTO CUETa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3a nepeHocuTb no3nunn mexay b®, npuHagnexawum pasHbim P®.

4144 Henb3s nepeHoCcHTb NO3nLMKN Ha HynieBoi pasgen b&.

4145 3anpeTt AgMmMHUCTpaTopa TOProB Ha NepPeHoC NO3WLWIA No yKkasaHHo! BO.

4146 3anpet Ha NepeHoc NO3nLMKN No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B Ha/MuMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHust Ha PacuétHom Koge.

4149 He xBaTaeT B HaNMunu feHexHblx cpeacts Ha PacuétHom Koge.

4150 YkaszaHHblli (hbHOUEPCHBI MHCTPYMEHT He SBNSIETCS UHCTPYMEHTOM GanilaHCUPOBKY pUCKa.

4151 He HaiigeH cooTBeTcTBYOWMI KOog ®upMbl Ha BasitoTHOM pbIHKe.

4152 He HaligeH cooTBETCTBYOWMIA PacueTHbIn Kog Ha BaslloTHOM pbiHKe.

4153 He HaliileH coOTBETCTBYHOLLMI MHCTPYMEHT Ha BaslloTHOM pbIHKe.

4154 Heob6xoayMble napaMeTpbl A1 Nojaun TpaH3akLmy Ha BanloTHOM pbiHKe He 3aperMcTpupoBaHbl B CUCTEME.

4155 HeobxoauMblii norvH AgMUHMUCTpaTopa A8 Nogaduy TpaH3akuuu 6a1aHCMpPOBKM pUCKa He 3aperMcTpypoBaH B CU-
cTeme.

4160 MepeBog Mexay AaHHbIMU PK 3anpelyeH. PacueTHblii Kog BXOAUT B €AUHbIN Nys.

4161 BbiBOzA, 3anpelleH. PacueTHblii kof, BXOAWUT B €4UHbINA ny/.

4162 Onepauus HeBo3MOXHa. I3meHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHoM PacyéTHoOM Koae.

4163 Onepauus HeBO3MOXHA ANt B® ¢ BUPTYanbHbIM NMMMUTOM. 19 NepeBoja AeHEeXHbIX CPeACTB nogaiite nopyyeHme
B HKL,

170



14.04.2021

Lino3 SPECTRA Plaza-2 Bepcus 6.9

Kop Bo3Bparta OnucaHvne

4164 VI3mMeHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus 4oCTynHa /iortMHam ypoBHA Pd.

4166 HekoppekTHast KOMOMHaLWs 3HaYeHWiA dnaros.

4167 He HaligeH PacuéTHblii Kog.

4168 MepeBoab! cpeacTs mexay b® pasHbix PK BO3MOXHbI TO/IbKO B OCHOBHYIO CECCUIO.

4169 Onepauus focTynHa /IormHam yposHsa P® niv b&.

4170 MonbITKa [OoCTyna K CHETY Yyxoii BP.

4171 MonbITka fOCTyna K CHETY YYXOro K/MeHTa.

4172 Y yyacTHUKa KNNPUHra HeT Npas Ha BbINOSIHEHVE KOMaH/bI.

4173 Y yyacTH/Ka TOProB HET npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBka C JaToii OKOHYaHWs cpoka AelicTBus no KaneHgapHoMy cripegy CHATa CUCTEMOA.

4175 Y yyacTHMKa KNnpyHra ycTaHoB/IeHa ONuns y4nTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4200 MopyueHve He noaTBepxaeHo. He nogkntoyeH MASTER /10MvH yYacTH/Ka TOPros.

4201 MopyyeHre He noaTBepXaeHO. MPeBbLILLIEHO OTK/TIOHEHUE LiEHbI B MOPYYEHUN 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 MaKCUMa/IbHbI/ 06beM NopyyeHus B pyonsx.

4205 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakcumasibHas paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIii
[eHb.

4206 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakCuMasibHaa paspeLleHHas no3unuysa B KOHTpaKTax Ha MoKymnky.

4207 [MopyyeHne He noaTBepxaeHo. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3nuns B KOHTpakTax Ha npogaxy.

4208 [MopyueHve He noaTBepxaeHo. [N ykazaHHoro SMA fiornHa npesbILLEHO KONNMYECTBO OAHOBPEMEHHO YCTaHOB/EH-
HbIX OrpaHNYeHnii Ha pasmep No3uLUK NO Pas/INYHbLIM KIMPUHIOBLIM pasgesnam.

4220 [lna nonb3oBaTens ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOPTOBbIX OnepaLuii.

4221 Onepauus 3anpeLueHa npu CoBnafeHnn y4acTHVKa KNMpUHra 1 y4acTHUKa TOPros B O4HOM NLE.

4222 Y yyacTHMKa K/IMPUHTa HET NpaB Ha BbIMOJIHEHME OnepaLuii ¢ 3asBKaMu.

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 NNKBUAALMOHHDBIV HETTVHE, 3anpeLLeHo BbIMo/IHeHne Miobbix onepa-
L.

4226 [ns B 3anpeLyeHbl TOProBble onepaummn B yTPEHHIOK CECCUIO, KpOME omnepauuii CHATUSI 3asiBOK.

4230 Ha 6pokepckoii orpme AocTaTouHo obecneyeHus, 3asBkn CHATbI He ByayT.

4258 AnpecHble aiicbepr-3asiBku 3anpeLleHbl.

4259 MepemelleHne aiicbepr-3asiBok napamu 3anpeLyeHo.

4260 Pa3smep BugmMmoii yactu alicbepr-3asiBkv MEHbLLE MUHUMa/IbHO AOMYCTUMOrO 3HAYEHUS.

4261 Pasmep Buanmoii yactu avicbepr-3asBku 60MbLIe pasmepa aicbepr-3asBKu.

4262 Pa3mep cnyuaiiHoli Han6aBkM 60/bLUE MAKCUMasIbHO A0MYCTUMOTO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Hag6aBKM MeHbLLE HynNS.

4266 Ha PK ycTaHoBNeH pexum 6/10KMpoBKM AgMUHUCTpaTopa TOProBol CUCTEMBI.

4268 MepemelleHne aiicbepr-3asiBoK BOIMOXHO TOSIbKO MO LiEHE.

4269 B appecHoii 3asiBKe Hefb3sl ykasblBaTb AaTy UCTEYEHNS 3asiBKU.

9999 MpeBbIlLEH AMMUT OTMPAaBKU TPaH3aKuuii 415 AaHHOTO JI0TMHA.

10000 CuctemHasn owmbka npyn 06paboTke COOBLLEHNS.

10001 Hewn3BecTHbIi TUM COOBLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpesbiweH pasmep MQ-agpeca.

10006 OwwnbKa Npy NapcuHre coobLLEeHNS.
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