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14.07.2025

BHeCEéHHble n3meHeHus:
» B pasgen "2.4.5. MpusHaku, BbICTaBsseMble Y 3asBOK U cAenokK" fobasneHo onnucaHne HoBbIX hnaros:

o "PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000)" - TexHuueckasi caeska BbIxoga U3 BeYHOro
thbtoyepca ¢ NPUHYAUTENbHBIM 3aKpbITUEM MO3WLMN OAHON N3 CTOPOH.

¢ Motok FORTS_AGGRXX_REPL:
o [lo6aBneHa Tabnuua cobbITuil sys_events.
» Motok FORTS_REFDATA_REPL:

o W3 Tabnuupl fut_sess_contents yaaneHo yctapesLuee nose is_trade_evening. BmecTo Hero cnegyeT Ucnonb3o-
BaTb none trade_period_access.

o M3 Tabnuupl opt_sess_contents yaaneHo yctapesllee nosne is_trade_evening. BMecTo Hero crieflyet UCcrnosb3o-
BaTb none trade_period_access.

o N3 Tabnuubl session yganeHsl yctapesLune noss pos_transfer_begin n pos_transfer_end.
o B Tabnuuax fut_sess_contents n opt_sess_contents B none signs npekpaLleHa TpaHCAAUmUA 3HaYeHWIA:
m 0x1 - [Mpu3Hak TOprosnu B A0ONO/THUTENIbHYIO TOPTrOBYO CECCUI0
m 0x40 - MNMpu3HaK TOProe/Iv B OCHOBHYH CECCUI0
¢ Motok FORTS_CLR_REPL:
o B Tabnuuy fut_pos fobasneHs! nons pos_enforcement_exec n pay_enforcement_exec.
o B Tabnuuy fut_sess_settl go6aBneHo none exp_enforcement_pay.

o B Ttabnuupl fut_sess_settl, opt_sess_settl n option_series_settl fo6aBneHbl Nnons step_price u step_price_curr.

04.07.2025

BHeCéHHble N3MEHEHNS:
» MoTtok FORTS_USERORDERBOOK_REPL:
o [lo6aBneHa Tabnmua multileg_orders -Tabnuua akTMBHbLIX 3asiBOK N0 CBSA3KAM.

o Jlo6asneHa Tabnuua multileg_orders_currentday - Cpe3 akTMBHbIX 3asiBOK N0O/b30BaTe s MO CBA3KaM Ha Hayasno
TeKyLLero gHs.

o B Tabnuuy orders_currentday fo6aBneHo none match_ref.
e lMotok FORTS_ORDBOOK_REPL:
o Jlo6aBneHa Tabnuua multileg_orders -Tabnmua akTVBHbIX aHOHUMHbIX 3a51BOK MO CBA3KaM.

o Jo6aBneHa Tabnuua multileg_orders_currentday - Cpes akTUBHbIX 3a51BOK MO CBA3KaM Ha Ha4yas10 TEKYLLErO AHS.

17.06.2025

BHeCEHHble 3MeHeHusA:

» [o6asneH pa3gen "2.2.6. VIHCTPYMEHTbI C OrpaHMyYeHns M1 No KBasmdumkaumm nHsectopa”.

» [o6asneH pasgen "2.5.6. CepBuc pasgayn CTaTyCoB MHCTPYMEHTOB".

» [No6asneH pasgen "2.12. Topru B BbIXOAHbIE OHN".

* lMotok FORTS_USERORDERBOOK_REPL:
o [lo6aBneHa Tabnumua orders_currentday - Cpe3 akTUBHbIX 3asiBOK N0/1b30BaTE/NS HA HAYas10 TEKYLLEro AHS.
o Jlo6aBneHa Tabnuua info_currentday - ViHdopmauus o cpese.
o B 1abnuuy info no6aeneHobl nons trades_rev u trades_lifenum.

o Haunnas ¢ Bepcun 8.3 nons logRev u lifeNum B Tabnuue info 06baBNsOTCS ycTapeswm v 6yayT yaaneHbl B
Bepcumn 8.9. BmecTo aTux nonelt Hago ucnonb3oBatb nons trades_rev u trades_lifenum, cooTBeTCTBEHHO.

¢ Motok FORTS_ORDBOOK_REPL:

o Jlo6aBneHa Tabnuua orders_currentday - Cpe3 akTUBHbIX 3as1BOK Ha Ha4as10 TEKYLLEro AHs.
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o [lo6aeneHa Tabnuua info_currentday - ViHdhopmauus o cpese.
o B tabnuuy info gno6asneHsl nons trades_rev u trades_lifenum.

o Hauunas ¢ Bepcun 8.3 nons logRev u lifeNum B Tabnuue info 06baBNAOTCS ycTapeBWwWM 1 ByayT yaaneHbl B
Bepcuu 8.9. BmecTo 3Tux noneii Haao mcnonb3osatk nons trades_rev v trades_lifenum, cooTBETCTBEHHO.

¢ lMotok FORTS_COMMON_REPL:
o B Tabnuuy common go6asneHo none index_div.
e Motok FORTS_POS_REPL:
o B Tabnuubl position v position_sa fo6asneHbl nons xday_open_qty, xday_open_buys_qty, xday_open_sells_qty.
o flobasneHa Tabnuua info - Hchopmauus o cpese.
* MNotok FORTS_REFDATA_REPL:
o [lob6asneHa Tabnuua trade_periods - MNapameTpbl TOProBbIX Nepronos.

o B Tabnuubl fut_vcb n opt_vcb gob6asneHo none section_id.

[e]

B Tabnuuy dealer go6asneHo none order_allowed_in_weekend_session.

¢}

B Tabnuuy discrete_auction gob6asneHsl nons trade_period_id v trade_period_type.
o B Tabnuuy fut_instruments fo6asneHo none trade_period_access.
e Motok FORTS_VM_REPL:
o B Tabnuubl fut_vm u fut_vm_sa go6asneHbl nons swap_rate u index_div.
e lMotok FORTS_INFO_REPL:
o B Ttabnuuy base_contracts_params fo6asneHo none signs.
o B Tabnuuy investor fo6asneHo nosne xstatus.
o B Tabnuuy dealer go6asneHo none order_allowed_in_weekend_session.
o B Tabnuuy option_series_params go6asneHo none lot_volume.
» [No6aBneH HoBbIl NnoTok FORTS_SESSIONSTATE_REPL - CtaTtyc akTMBHOI ceccun. Tabnuubl:
o session_state - CTaTyc akTMBHOI ceccun
o sys_events - Tabnvua cobbITuii

» [No6asneH HoBbI NoTok FORTS_INSTRUMENTSTATE_REPL - CTaTtychl MHCTPYMEHTOB MO aKkTUBHOM ceccun. Ta-
6nmupbl:

o instrument_state - CTaTycbl MHCTPYMEHTOB MO aKTUBHOW ceccum
o sys_events - Tabnvua cobbITuii

» [No6aBneH HoBbIli NnoTok FORTS_SECURITYGROUPSTATE_REPL - Ctartyc no rpynne MHCTPYMEHTOB akTUBHOW
ceccun. Tabnuupbl:

o security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccum
o sys_events - Tabnvua cobbITuii

» [lo6aBneHbl HOBble KOAbI OLLINGOK: 4285, 4227.

17.03.2025

BHeCEHHbIe N3MEHEHUS:

» No6asneH pasgen "2.6.9. Cepsucbl Mb B pamkax Yka3zaHus 6681-Y - perynnpoBaHne mMapxuwHanibHON TOpProsnv
BPOKEPCKUX K/TMEHTOB".

» [Nob6asneH pasgen "3.3.10. OTo6paxeHne NHhopMaLmm 0 NorMHax KasHaveeB B caernkax\asBkax”.
» MoTtok FORTS_REFDATA_REPL:

o B T1abnuuy fut sess_contents pob6asneHbl nons trade_period_access, buy_deposit_erc, sell_deposit_erc,
buy_deposit_hrc, sell_deposit_hrc, buy_deposit_Irc, sell_deposit_Irc, buy deposit_mrc, sell_deposit_mrc.
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o HauuHas c Bepcuu 8.0 none is_trade_evening B Tabnuue fut_sess_contents 06bsaBNsSETCA ycTapesLIMm 1 byaet
yAaneHo B Bepcun 8.6. BmecTo Hero criegyeT ncnonb3oathk norse trade_period_access.

o B Tabnuuy opt_sess_contents pob6aeneHbl nons trade_period_access, base_im_covered_sell_erc,
base_im_covered_sell_hrc, base_im_covered_sell_Irc, base_im_covered_sell_mrc, base_im_sell_erc,
base_im_buy_erc, base_im_sell_hrc, base_im_buy_hrc, base_im_sell_lrc, base_im_buy lIrc,
base_im_sell_mrc, base_im_buy_mrc.

o Hauunas c Bepcum 8.0 none is_trade_evening B Tabnuue opt_sess_contents 06bABASETCS ycTapeBLwM 1 ByaeTt
yfaneHo B Bepcum 8.6. BmecTo Hero criegyet ncnonb3osarhk nose trade_period_access.

o B Tabnuuy sess_option_series go6asneHo none d_sess_assign.

o HauvHas c Bepcum 8.0 nons pos_transfer_begin n pos_transfer_end B Tabnuue session 06bABAAIOTCA yCTapes-
1M 1 6yayT yaaneHsl B Bepcun 8.6.

¢ Motok FORTS_INFO_REPL:

o B Tabnuuy investor fo6asneHo none client_risk_level.

o B Tabnuuy base_contracts_params go6asneHb! nons mrl_Irc, mr2_Irc, mr3_Irc, mrl_mrc, mr2_mrc, mr3_mrc,
mrl_hrc, mr2_hrc, mr3_hrc, mrl_erc, mr2_erc, mr3_erc.

» [No6asneH HoBbIl NnoTok FORTS_RMT_REPL - MO 6e3 3as1BOK U TEKYLLIA OnepaTuBHbIi pyuck. Tabnvupb:

o rmt_im - O 6e3 3aABOK ¥ TeKyLLuii OnepaTBHbIA PUCK B paspese KIMEHTOB

o sys_events - Tabnmua cobbITuii

11.12.2024 BHeCEHHbIE N3MeHeHuA:
» Motok FORTS_REFDATA_REPL:
o B tabnuuy investor no6asneHo none client_risk_level.
09.10.2024 BHeCE&HHbIe n3MeHeHus:
» [ob6asneH pa3gen "3.3.6.1. Ytunuta change_password".
» [Nob6asneH pasgen "3.3.6.2. OgHopasoBsble naponmn”.
» Motok FORTS_REFDATA_REPL:

o B Tabnuubl fut_instruments u fut_sess_contents go6asneHsl nons trade_mode_id n group_mask.

o B Tabnuuy opt_sess_contents go6asneHbl nons trade_mode_id, group_mask, is_trade_evening.

o B Tabnuue fut_sess_contents A5 nons signs nosiBuacsa HoBbI 6ut: 0x200 - ®bloyepc.

* VI3MeHeHus B peno3utopumn cxemM Nogadn KoMaHz;
o B komangpl AddOrder n IcebergAddOrder ans nons comment fo6asneHo orpaHuyeHvie: MNone He JOMKHO COo-
nepxartb ynpasnstowmx cumeonos (0x00-0x1F n 0x7F) n none 4o/MKHO KOHBEPTUPOBaThLCA 13 cpl251 B utf-8.
» [o6aBneHbl HOBble KOAbl OLIMGOK: 4180
08.07.2024 BHecéHHble nsmeHeHus:
» Motok FORTS_TRADE_REPL:

o B Ttabnuupl orders_log n multileg_orders_log fo6asneHo none match_ref.

e YpaneH yctapeBwuii notok FORTS_MISCINFO_REPL. Bwmecto Hero Hago WCNo/Ab30BaTb MOTOKM

FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.

12.04.2024 BHeCEHHbIe 3MeHeHuA:
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents B none state go6asneHa TPaHCNALMA HOBbIX 3HAYEHWIA:
m 8 - Ceccusl N0 3TOMY MHCTPYMEHTY uaeT. MOXHO CTaBUTb 3asiBKW B 3aKpbITUE MO 3TOMY MHCTPYMEHTY.
® 9 - AyKLIVIOH OTKPbITUS MO 3TOMY MHCTPYMEHTY UAEeT. MOXHO CTaBWTb 3aABKW B 3aKpbITWE MO 3TOMY WMHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B none state fo6asneHa TpaHCAALMSA HOBbIX 3HAYEHWIA:

10
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m 6 - CtapToBas ayKUVOH OTKPbITUS N0 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb U YAANsATb 3a8BKV N0 3TOMY WH-
CTPYMEHTY.
B 7 - AYKUMOH OTKPbITUS N0 3TOMY UHCTPYMEHTY 3aBepLUeH.
m 8 - Ceccusi N0 3TOMY UHCTPYMEHTY UAeT. MOXHO CTaBUTb 3a51BKV B 3aKPbITVE MO 3TOMY UHCTPYMEHTY.
m 9 - AYKLVOH OTKPbITMA NO 3TOMY MHCTPYMEHTY MAEeT. MOXHO CTaBWTb 3aBKW B 3aKpbITWE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6aeneHo none tas_base_fut_isin_id.
» [lo6aBneHbl HOBble KOAbl OLWMGOK: 140
18.03.2024 BHeCE&HHbIe n3MeHeHus:
» [o6asneH pa3gen "2.4.4. PacyeT caenku no 3asske C ykasaHuem cripefa TAS".
* B pasgen "2.4.5. MpusHaku, BbiCTaBsseMble Y 3asBOK U cAenok" fobasneHo onucaHne HoBbIx hnaros:
o "TASSettlement (0x10000)" - PacueT caenku no 3asBke C ykasaHueM cnpega TAS.
» [No6asneH pasgen "3.4.1.2. O6paboTka TaliMayToB Mpu OTNpPaBKe KOMaH//TpaH3aKLuuin".
» MoTtok FORTS_TRADE_REPL:
o B Ttabnuupl orders_log u multileg_orders_log no6asneHo none compliance_id.
 Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo none compliance_id.
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents gns nons signs nosisuncs Hoeblid 6UT: 0x100000 - TAS-chbrouepc.
o B Ttabnuue fut_vcb gnsa nons signs nossunics HoBbln 6UT: 0x4 - TAS-hbroyepc.
o B Tabnuue dealer gns nons status nossuicsa HOBbIA 6uT: 0x10000 - HKLL.
o B Tabnuuy sys_messages agobasneHo none type_id.
o YpaneHsbl ycTapeslune Tabnuubl fut_rejected_orders u opt_rejected_orders. BmecTto aTux Tabnuvy, Hago Mcnosb-
30BaTtb Tabnmuy rejected_orders notoka FORTS _REJECTEDORDERS_REPL.

e HaunHas c¢ Bepcum 7.21 notok FORTS_MISCINFO_REPL o6bsiBNsieTca ycrapeBlwum u 6yaeTr yga-
neH B Bepcum 7.27. Bmecto Hero Hapgo wucnonb3oBatb Motokm FORTS_RISKINFOBLACK_REPL w
FORTS_RISKINFOBACH_REPL.

* Motok FORTS_INFO_REPL:

o B Tabnuuy futures_params go6asneHo none tas_base_fut_isin_id.
o B Tabnuue futures_params gnsa nons attribute nosieunics HoBbii 6uT: 0x100000 - TAS-thblouepc.

* VI3MeHeHus B peno3utopumn cxeM Nogadn KoMaHz;

o B komaHay AddOrder po6asneHo none compliance_id (cl). [jo6aBneH HoBbIA Tun komaHabl AddOrder
(msgid=474).

o B komaHpy IcebergAddOrder po6aeneHo none compliance_id (cl). [o6aBneH HOBbI TUM KOMaHApl
IcebergAddOrder (msgid=475).

o B komaHzy MoveOrder pgo6aeneHo none compliance_id (cl). Jo6aBneH HoBbIi Tn komaHabl AddOrder
(msgid=476).

o B komaHay IcebergMoveOrder po6asneHo none compliance_id (cl). [jo6aBneH HOBbIA TUM KOMaHAbI
IcebergAddOrder (msgid=477).

o BHeceHbl fononHeHus B pasgen "5.25. Metog SetSmaPreTradeCheck - YcTaHOBKa npeasapuTenibHOV NPoBEPKU
015 3a59BOK SMA-f1ormHa”.

01.12.2023 BHeCE&HHblIe N3MeHeHuA:
* 3meHeHO Ha3BaHve fokyMeHTa: BMecTo "LUnto3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".
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» [oo6aBneH pasgen "2.3.2.1. AgpecHbIii peXrM C M3TUMHIOM MO YHUKaNIbHOMY Koay".
* B pasgen "2.4.4. MpusHaku, BbiCTaB/sseMble Y 3asBOK U cAenok" fobasneHo onnucaHne HoBbIx hnaros:

o Ycrapeswwuii 6uT "InternalHalfTrade (0x80000000)" nepenmeHoBaH B “NegotiatedMatchByRef (0x80000000)" -
Mpr3Hak 3a8Bkn WK caenku, chopMUPOBAHHON B pexume "ApPecHbIii C M3TYMHIOM MO YHUKa/IbHOMY Kogy".

» [No6asneH HoBbI NnoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTblie B K/IMPUHT 3asBKU. Tabnumupi:
o rejected_orders - OTBeprHyTble B KIMPWHI 3asBkW. Tabnuua MCnosb3yeTcs BMECTO yCTapeBLuMX Tabnuy,
fut_rejected_orders n opt_rejected_orders notoka FORTS_REFDATA_REPL.
e Motok FORTS_COMMON_REPL:
o W3 1abnuubl sys_events ygasieHo yctapesLuee rnose type. BMecto Hero cnegyeTt UCnonb30Barth none event_type.
» MoTtok FORTS_REFDATA_REPL:

o W3 Tabnuupl session yaaneHo yctapesllee nosne opt_sess_id. BMecto Hero cnegyeTr ucnosnb3osatb nose
sess_id.

o HauvHas c Bepcum 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders 06bABNAIOTCA yCTapeBLUUMN U
6yayT yaaneHsl B Bepcun 7.21. BmecTo aTuMX Tabnuy, Hafo ucnonb3oBatb Tabnuuy rejected_orders notoka
FORTS_REJECTEDORDERS_REPL.

» Motok RTS_INDEX_REPL:

o N3 Tabnuupl rts_index ypganeHo ycTapesluee none value. Bmecto Hero cnegyeT wucnonb3osatb nose
value_highprec.

* lI3MeHeHUs B Peno3nTopum cXem nogayn KoMaHz:

o YpaneHol megnieHHble Bepcun komaHabl ChangeClientMoney (Bepcun komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBIEHHbIE ycTapeBLIMMU. Vcnonb3yiite 6onee GbICTPYO BEPCUIO KOMaHApbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023 BHeCEHHble n3MeHeHUA:

» Pasgen "3.1.4. YctaHoska NO B cpege Linux" pa36uT Ha ABe yacTu:
o "3.1.4.1. YcTaHOBKa 13 zip-apxuea".
o "3.1.4.2. YctaHoBKa u3 deb-naketa unm rpm-nakera”
» [No6asneH HoBbIn NnoTok FORTS_USER_REPL - Monb3osatenu. Tabnuubl:
o user - Monb3oBaTenn CUCTEMbI
o sma_master - MNMpusaska SMA-nornHa K MASTER-/10rmHy
o sma_pre_trade_check - HacTtpolikv npegBapuTesibHbIX NPoBepoK SMA-normHa
o sys_events - Tabnvua cobbITuii
¢ lMotok FORTS_PROHIBITION_REPL:
o YpaneHo 3HaueHue "0x20000000 (CnoTbl)" gns nona group_mask B Tabnuue prohibition.
* Motok FORTS_REFDATA_REPL:

o YpganeHa ycTapeBlas Tabnuua option_series. Bmecto 3Toii Tabnuubl Hago MCNONb30BaTb Tabnuuy
sess_option_series.

o B Tabnuuy sess_option_series pgo6aeneHbl nons interest_rate_risk_up, interest rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

o 113 Tabnuupl sess_option_series yaaneHo ycTapesluee nose state. BMecTo Hero ciegyet Ucrnosib3oBaTh nose
state 13 TabuLpbl Opt_sess_contents.

o N3 Ta6ﬂMubI investor yaoaneHo yctapesliee none status. BmecTo Hero cnegyet ucnosb3oBarb none Xstatus.
« MoTok FORTS_CLR_REPL:

o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa gobasneHo nosne sbor_nosys.

o B tabnuuy fut_sess_settl no6asneHo none index_div.
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e lMotok FORTS_VM_REPL:

o [lo6aBneHa Tabnuua cobbITuil Sys_events.

¢ Motok FORTS_VOLAT_REPL:

o [lobaBneHa Tabnuua cobbITuil Sys_events.

» Motok FORTS_INFO_REPL:

o B Tabnuuy option_series_params go6aeneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.

» MoTtok FORTS_TNPENALTY_REPL:

o B tabnuuy fee_tn fo6asneHo none num_orders.

e YpganeHbl kogbl ownbok: 9999.

02.06.2023 BHeCEHHbIE N3MeHeHuA:

¢ Motok FORTS_COMMON_REPL:

o B Tabnuuy sys_events gobasnieHo nose event_type.

o Haunnas ¢ Bepcun 7.12 none type B Tabnuue sys_events o6baBAseTcs yctapesLUnm 1 6yaeT yaaneHo B Bepcumn
7.18. BmecTo Hero cnegyeT ucnosb3oBsarb rnosie event_type.

» Motok FORTS_REFDATA_REPL:

o W3 tabnuubl opt_sess_contents yaaneHsl ycTapesiuve nons d_exec_beg un d_exec_end. BmecTo HuX cnegyet
MCnosnb30BaTh Nose expiration_date n3 Tabnuubl sess_option_series.

o W3 Tabnuubl opt_sess_contents yaaneHo yctapesllee nose step_price. BMecto Hero cnefyet Ucnosb30Barb
nosne step_price u3 Tabnuubl sess_option_series.

o HaumHas c Bepcum 7.12 none opt_sess_id B Tabnuue session 06bABASETCS ycTapeBLUUM 1 GydeT yaaneHo B
Bepcumn 7.18. BMecTo Hero cnefyeT UCnosb30BaTh none sess_id.

o B Tabnuuy sess_option_series gobasneHbl nons step_price_clr u step_price_interclr.

» MoTtok FORTS_CLR_REPL:

o W3 Tabnuy fut_pos, opt_pos, fut_pos_sa n opt_pos_sa yaasneHbl nons vat_ex u vat_cc.

» Motok RTS_INDEX_REPL:

o Hauunas c Bepcumn 7.12 none value B Tabnuue rts_index 06baBnsieTcsa ycrapesLlumm 1 6yaeT yaaneHo B Bepcumn
7.18. BmecTo Hero criegyeT ncnonb3oBath none value_highprec.

* I3MeHeHuUs B Peno3nTopun CXem nojayn KoMaHz:

o MeganeHHble Bepcun KomaHabl ChangeClientMoney (Bepcun komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104 ) HaunHas ¢ Bepcum 7.12 06bSABNAOTCA YCTapeBLWMU U ByayT yaaneHsl B Bepcum 7.18. Micnonbayiite
6onee 6bICcTpyto Bepcuto komaHasl ChangeClientMoney ¢ ID in = 458 / Reply ID out = 187.

* BBepcun 7.12 B cucteme BBEAEHO OrpaHMyYeHmne Ha KONMyecTBO OAHOBPEMEHHbIX NOAMUCOK Ha OAMH NoTok Plaza2
(Cgate) oT ogHoOro LW/I30BOro forMHa - He 6onee 20 (nogpobHee cm. pasgen "3.3.9. OrpaHuyeHne KoamyecTsa
OHOBPEMEHHO OTKPbITbIX MOTOKOB PEnAvKaLmuy oT 0gHOro coeanHerns Plaza2").

27.03.2023 BHeCEHHble n3MeHeHusA:

» Bpasgen "2.4.4. Tunbl caenok, opmypyeMble Npy UCNOSIHEHUN U CTEYEHMI (DbIOYEPCOB ¥ OMLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aroB:

o Yctapesuwwuii 6ut "eREPOCCStatus (0x2000)" nepemmeHoBaH B "DueToCrossCancel (0x2000)" - MNpn3Hak CHs-
TUA NACCVBHON 3aBKN NPK KPOCC-CAESKe.

* HaunHas c Bepcum 7.9 B cucteme SPECTRA cepBuC MH(HOPMUPOBAHMSA YYACTHUKOB O MPOrHO3HbIX 3HAYEHUSAX
puck-napametpoB (ForecastIM) 06bsBNSETCA yCTapeBLUUM C NOCNEAYOLLMM YaaneHuemM cepsuca B Bepcun 7.15.

* MoTtok FORTS_COMMON_REPL:

o B Tabnuuy common gobasneHo none swap_rate.

o Jlo6aBneHa Tabnuua cobbITuii sys_events.

» MoTtok FORTS_PROHIBITION_REPL:
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o B tabnuuy prohibition fo6aBneHbl nons section_id n base_contract_id.

o Haunnas ¢ Bepcun 7.9 3HaveHmne "0x20000000 (CnoTbl)" Ansa nons group_mask B Tabnuue prohibition o6basns-
eTcsa ycTapeBLUMM 1 ByaeT yaanieHo B Bepcun 7.15.

» Motok FORTS_REFDATA_REPL:

o M3 Tabnuy, fut_sess_contents u fut_instruments yaaneHo yctapesLuee none is_percent. BmecTo Hero cnegyet
1cnonb30BaTh nosne asset_class ns tabnuupbl fut_vcb.

o B Tabnuuy investor fo6aeneHo none xstatus. MNMone xstatus oTiMyaeTcs oT CyLLECTBYOLLEro Nons status pacLum-
PEHHbIM TVUMOM i8 1 TpaHCNsAUMeld B HEM ABYX AOMNOMHUTENbHbIX (hNaros:

m 0x10000000000 - KBasimcuumpoBaHHbI MHBECTOP
m 0x40000000000 - CHATb NaccuBHYyo 3aABKY NpW Kpocc-caenke

o Hauunnas ¢ Bepcumn 7.9 none status B Tabnuue investor o6bsABAAETCA yCTapeBWwnM 1 ByfeT yAasleHo B Bepcumn
7.15. BmecTo Hero criefyeT UcnosbL30Barth rnose xstatus.

o JlobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents go6asneHo none state.

o HauvHas ¢ Bepcumn 7.9 none state n3 Tabnu, option_series n sess_option_series 06bABASETCSA yCTapeBLUUM U
6yaeT yaaneHo B Bepcum 7.15. BMecTo Hero cnefyert Ucnonb3osath nose state u3 Tabnuubl opt_sess_contents.

¢ Motok FORTS_INFO_REPL:

o M3 Tabnuupl base_contracts_params yaasneHo ycTtapesLuee nose is_percent. BMecTo Hero cnefyeT UCnonb3o-
BaTb nose asset_class.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
* VI3MeHeHNs B peno3utopumn CxXemM nogadun KoMaHz;

o o6aBneHa HoBas komaHza ChangeBFClientBaseContractParametersNextSession (msgid=1057) - I3meHeHune
napameTpoB K/imeHToB B® no BA.

09.11.2022

BHeCE&HHble N3MeHeHUsA:
» B pasgen "2.3.1. 3asaBku — 06LMe BO3MOXHOCTU" A06aBneHo onvcaHmne 3aasok Tuna Book-or-Cancel (BOC).

» Pasgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu UCMNOTHEHWUU 1 UCTeYEHUN ObIOYEPCOB M OMUMOHOB" pas3buT Ha
[Be yacTu:

0 "2.4.4. TIpn3Haku, BbICTaBNsAeMble Y 3a8BOK U CAENOK".
o "2.4.5. Tunbl cgenok, opmmrpyemMble Npy UCNOSTHEHNN 1 UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
* B pasgen "2.4.4. lNMpu3sHaku, BbiCTaBsieMble Y 3asBOK 1 CAenokK" fob6aBfieHo onucaHyne HoBbIx hnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asBKU WKW CLAEMKA B ayKUWOHE OTKPbITUS.
o BOC (0x1000000000000000) - 3asnBska Book-or-Cancel (BOC).
» [No6asneH pasgen "2.5.7. AyKUMOH OTKpbITUA".
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
o B Ttabnuupl user_deal n user_multileg_deal so6aBneHbl nons xstatus2_buy u xstatus2_sell.
* lMotok FORTS_ORDLOG_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
e Motok FORTS_DEALS_REPL:
o B tabnuupl deal n multileg_deal fo6asneHbl nons xstatus2_buy u xstatus2_sell.

» Motok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo nose xstatus?2.
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MNotok FORTS_ORDBOOK_REPL:

o B Tabnuuy orders go6asneHo nosne xstatus2.

Motok FORTS_COMMON_REPL:

o B Tabnuuy common go6asneHo nosie opening_auction_price.

MNotok FORTS_REFDATA_REPL:

o JlobaBneHbl Tabnuupl sess_option_series, discrete_auction u discrete_auction_base_contract.
o 3 Tabnuubl opt_sess_contents yaaneHsl Nons europe, min_step, lot_volume.

o B Tabnuuy user gob6aeneHo none user_level.

o Haumnas c Bepcun 7.6 Tabnuua option_series 06bABASETCS ycTapeBLlein 1 6ygeT yaaneHa B nocneayowmx
BepcusAx. BmecTo aToii Tabnmubl HaJo Kcnonb3oBaTb Tabnmuy sess_option_series.

MNotok FORTS_CLR_REPL:
o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6aBneHbl NonAs pos_exec u charge_exec.

o HaumHas ¢ Bepcum 7.6 nons vat_ex u vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa 06baBns-
I0TCS yCTapeBLWUMU U ByAyT yaaneHbl B Bepcumn 7.12.

MNotok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo none subrisk_step.
o W3 Tabnuupl futures_params ygasneHo nosne subrisk.

V3MeHeHNs1 B pENO3UTOPUM CXEM NOLAYN KOMaHA!

o B komaHgy IcebergAddOrder no6asneHo none type (i4). Jo6aBneH HOBbIi TN KoMaHabl IcebergAddOrder
(msgid=472).

[o6asneHbl HOBbIE koAbl ownbok: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305

VI3MeHeHbl TEKCTbI KOA0B OLLNGOK: 62

15.09.2022

BHeCEéHHbIe N3MEHEHNS:

[o6asneH pasgen "2.3.4. Kpocc-caenkm".

[o6asneH pasgen "2.4.3. MNpekpalyeHne 06a3aTeNbCTB N0 OA4HOAHEBHbLIM (DblOYEpPCaM C aBTONPOoHrauvein ("Bey-
HbIM obloyepcam™)”.

B pasgen "2.4.4. Tunbl caenok, hopmypyemblie Npy UCMOSIHEHUN U UCTEUYEHWM (DbHOYEPCOB 1 ONLMOHOB" f06aBNeHO
onuncaHne HOBbIX (hNaros:

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHn4Yeckas caenka Bcneacteve 4ob6poBosibHOr0
BbIXOJa U3 BEYHOrO obloyepca (Ha OCHOBaHUW NOAAHHOIO NOPYYEHNS).

o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHuueckas caenka BCreAcTere NpuHyanTeNbHO-
o BbIX04a U3 BEYHOTO (hblovepca (peanmsaumns HeyLoB/IETBOPEHHOTO Cnpoca).

o ePerpetualFuturesExecution (0x800000000000000) - TexHun4eckas caefnka B CBA3aHHOM MHCTPYMEHTe BCea-
CTBVE BbIXOfa 13 BEYHOTO hbtoyepca.

Motok FORTS_FEE_REPL:

o B Tabnuuy adjusted fee pobasneHsl nons  adjusted_fee trade buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.

Motok FORTS_PROHIBITION_REPL:
o [lobaeneHa Tabnuua cobbITWA Sys_events.
Motok FORTS_REFDATA_REPL:

o YpaneHa yctapeBLuas tabnuua prohibition. BmecTto atoii Tabnuubl Hago ncnonb3oBatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.

o flobaBneHa Tabnuua fut_exec_orders.
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o HauuHas ¢ Bepcuun 7.3 none is_percent n3 tabnu fut_sess_contents u fut_instruments o6baBnseTcs ycrapes-
LM 1 6yAeT yaaneHo B Bepcun 7.9. BMecTo Hero cnegyeT ncrnonb3osathb none asset_class us tabnuupl fut_vch.
o HauvHas ¢ Bepcum 7.3 nonsa d_exec_beg n d_exec_end B Tabnuue opt_sess_contents 06bABNSAIOTCS yCTapes-
LW1Mm 1 6yayT yaaneHsl B Bepcun 7.9. BmecTo HUX cnegyeT UCNonb3oBaTth none expiration_date n3 tabnuupl
option_series.
e Motok FORTS_INFO_REPL:
o W3 Tabnuubl currency_params yAaneHo none signs.
o HauvHas ¢ Bepcun 7.3 none is_percent B Tabnuue base_contracts_params 06bsiBNsieTca ycrapesLumnm n byaet
yAaneHo B Bepcun 7.9. BMecTo Hero crieflyeT ncnonb3osath none asset_class.
* VI3MeHeHVs B peno3ntopumn Cxem nogaumn KoMaHs:
o B komaHabl FutChangeClientProhibit » OptChangeClientProhibit sfo6asneHo none client_priority (i4). lo6aBneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o [lobasneHa HoBas KomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UCMONTHEHWNE OAHOLHEBHbIX
(PbHOYEPCOB C aBTOMPO/IOHTALMEA.
o B komaHge OptChangeExpiration Tun nons order_id v3meHeH Ha i8. [Jjo6aBneH HOBbIA TUM KOMaHApl
OptChangeExpiration (msgid=471).
» [lo6aBneHbl HOBbIE koAbl owwn6ok: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
* 3meHeHbl TekcTbl kogoB ownbok: 4050-4055, 4060-4067, 4069, 4070.
* YpaneHsbl kogbl ownbok: 300-307, 4068.
17.05.2022 BHeCE&HHbIe n3MeHeHus:

» [o6asneH pa3gen "2.11. ONumMOHbI Ha akummn®.
e V3meHeH pa3gen "2.2.3. OnumoHb!".
* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".

* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onvcaHune HoBbIX (h/1aros:

o eSyntheticPassive (0x200000000000000) - Mpun3HakK NacCUBHOM CUHTETUYECKON 3asBKN.
* M3meHeH pa3gen "2.5. PacnucaHune TOpros v KNvpuHra”.
* 3meHeH pasfen "2.6.3. OrpaHMYeHUs1 Ha TOProBble onepaLyn 1 OTKPLITUE NO3ULMIA AN1St KTMEHTOB".
e Motok FORTS_TRADE_REPL:
o W3 tabnuy, orders_log n multileg_orders_log yaaneHsl nons id_ord, xamount, xamount_rest, action.
o W3 1abnuy user_deal n user_multileg_deal yananeHs nons id_ord_buy v id_ord_sell.
e Motok FORTS_USERORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.
* lMotok FORTS_POS_REPL:
o B Tabnuubl position u position_sa gob6asneHo none last_quantity.
e Motok FORTS_PART_REPL:
o B 1abnuupl part n part_sa fo6asneHbl nons premium_intercl n net_option_value.
e Motok FORTS_PROHIBITION_REPL:
o W3 Tabnuupl prohibition yaaneHo none prohib_id.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy option_series fobasneHbl nons margin_style, settlement_type, exercise_style, min_step, step_price,

lot_coefficient, r, fixed_spot_discount, projected_spot_discount, step_price_curr, underlying_price, lot_volume,
state.
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o W3 Tabnuubl opt_sess_contents yaaneHo nosne base_isin_id.

o Haunnas c Bepcum 7.0 none europe B Tabnumue opt_sess_contents 06bABNAETCA yCTapeBLUUM U ByfeT yaaneHo
B Bepcum 7.6. BmecTo Hero cnefyert Mcnonb30Bath nose exercise_style n3 tabnuupl option_series.

o Hauunas ¢ sepcum 7.0 none min_step B Tabnuue opt_sess_contents 06bABASETCA yCTapeBLUUM 1 ByaeT yaaneHo
B Bepcum 7.6. BMecTo Hero criefyet ucnonb3oeartb nose min_step us tabnuubl option_series.

o HauuHas ¢ Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06bABAAETCS ycTapeBLUUM 1 6yaeT yaa-
NeHo B Bepcumn 7.6. BmecTo Hero cnefyeT ucnonb3osarb none lot_volume ns tTabnuubl option_series.

o HauvHas ¢ Bepcuu 7.0 none step_price B Tabnumue opt_sess_contents o6bsBASETCA ycTapeBLUUM 1 ByaeT yaa-
NeHo B Bepcun 7.6. BMeCTO Hero cnegyeT 1cnosib3oBath nosne step_price u3 tTabnuupl option_series.

o B Ttabnuuy fut_vcb go6asneHbl nons asset_class u board_md.

o B Tabnuue fut_vch ans nons asset_class yganeHo 3HaveHwve: '7' - [lparoyeHHble MeTaslbl.

o B Ttabnuuy opt_intercl_info fo6asneHbl nons premium n premium_in_settl_currency.

o B Ttabnuuy opt_vcb go6asneHo none settlement_currency.

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeBLwas Tabnuua usd_online.

o W3 Tabnuupl option_series yaaneHsl nons A, B, C, D, E, S.

* Motok FORTS_CLR_REPL:
o B Tabnuubl opt_pos 1 opt_pos_sa fobasneHbl Noas premium v premium_in_settl_currency.
o JlobaBneHa Tabnuua option_series_settl.
¢ lMotok FORTS_VM_REPL:
o B Ttabnuupl opt_vm 1 opt_vm_sa fob6asneHbl noas premium u premium_in_settl_currency.
e Motok FORTS_INFO_REPL:

o HauuHas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params o6bsBNsieTca ycrapesLumm 1 byaet
yAaneHo B Bepcum 7.6. BMecTo Hero creflyeT Mcnonb3oBartb nose strike_step n3 Tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.

o B Tabnuue base_contracts_params gns nons asset_class yganeHo 3HaueHue: '7' - [iparoleHHble MeTasi/ibl.

o HauuHas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6bABASETCS ycTapeBLUMM U OyAeT yaasieHo B
Bepcun 7.6. BMecTo Hero cnefyeT Ucnonb3osatb nose sub_risk n3 tabnuupl option_series_params.

o B Tabnuuy option_series_params pgo6asneHbl nons sub_risk, spread_aspect, enforce_half_netting,
min_step, step_price, lot_coefficient, r, interest_rate_risk_up, interest_rate_risk_down, fixed_spot_discount,
projected_spot_discount.

o W3 Tabnuupl option_series_params yaaseHsl nons a, b, c, d, e, s.

* 3MeHeHbI TeKCTbl KOA0B OLwn60K: 4067.
05.04.2022 BHeCE&HHble N3MeHeHUsA:
» [o6asneH pasgen "2.2.2.1. OgHoAHEBHbIE (PbloYepChl C aBTONPOIOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KIMEHTA", ABNAIOLMIACS yCTapeBLUIMM.
» Motok FORTS_REFDATA_REPL:
o B 1abnuue fut_sess_contents Ans nons signs nossuacs HoBbIn 6uT: 0x4000 - OAHOAHEBHbIV (IbIOYEPCHDIN KOH-
TpakT ¢ aBTonponoHraumein (CFD - Contract for difference).
e Motok FORTS_CLR_REPL:
o B tabnuuy fut_sess_settl no6asneHo none swap_rate.
20.10.2021 BHeCE&HHbIe N3MeHeHus:
» [opaboTka yTnnutbl 4518 cMeHbl napons (change_password.exe):
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o B cTpoky 3anycka go6asneH napameTp app_name (MMsi PUIOXKEHWS).
o B cTpoky 3anycka fobasneH napametp local_pass (naposnb 4511 N0KanbHOro COeAUHEHNSI C POYTEPOM).
o /13 BO3MOXHBIX K/IOUYEl CTPOKYM 3anycka yaasieH kiwod key.

[o6asneH HoBbI NoTok FORTS_PROHIBITION_REPL - 3anpetbl. Tabnuua prohibition BbiIHeCeHa B OTAE/bHbIN
NOTOK.

Motok FORTS_REFDATA_REPL:

o Hauunas c Bepcum 6.15 Tabnuua prohibition 06baBnseTcs yctapeBLueii n 6yeT yaaneHa B Bepcun 7.3. BmecTo
3TOl Tabnuubl HaAo Mcnonb3oBaTk Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.

MoTtok FORTS_INFO_REPL:

o Haunnas ¢ Bepcum 6.15 none signs B Tabnuue currency_params 06baBNsSETCA ycTapeswmnm v 6yaet yaaneHo
B Bepcun 7.3.

[o6aBneHbl HOBblE KOAbI OLIMOOK: 81, 4280-4282.
VI3MeHeHbl TEKCTbI KOAO0B OLWN60K: 4160.

YpaneHbl Kogpl owmo6ok: 4168.

23.07.2021

BHeCEHHbIe N3MEHEHUS:

[ob6asneH pasgen "2.10. Caenku yperyniposaHus'.

MNotok FORTS_PART_REPL:

o N3 Tabnuubl part yganeHo nose balance_money.

Motok FORTS_REFDATA_REPL:

o B tabnuupl fut_sess_contents u fut_instruments fo6asneHo none enforce_ims_half_netting.
MNotok FORTS_INFO_REPL:

o B Ttabnuuy futures_params go6asneHo none enforce_ims_half_netting.

o B Tabnuuy option_series_params go6asneHbl nons margin_style, settlement_type, exercise_style.
MNotok FORTS_FEERATE_REPL:

o B Ttabnuupl futures_rate, option_rate go6asneHo none exp_clearing_fee. B Bepcun 6.12 none Bcerga byaer co-
nepxatb "0.0". B Bepcuu 6.15 370 nosne 6ygeT 3anoiHATLCA 3HaUEHUSIMU CTaBKU.

YnaneHb! koabl ownbok: 4120, 4121.

[lo6aBneHbl HoBble KoAb! owmnbok: 80.

14.05.2021

BHeCEHHbIe N3MEHEHUS:

B pasgen "2.4.3. Tunbl caenok, hopmypyembie Npy UCMOSIHEHUN N UCTEYEHUM (DbIOYEPCOB ¥ ONLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aroB:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHWA WTpada 3a caenkn yperynmposaHus.

YpaneHsb! notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnefyeT ucnosb3osartb
notok FORTS_TRADE_REPL.

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

YpaneHbl notokm FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL. BmecTo HUX cnefyeT Ucnosb-
30BaTb NoTok FORTS _COMMON_REPL.

YpaneHbi notokn FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL. BMecTo H1X criefyeT UCMnoNb30BaTh NOTOK
FORTS_REFDATA_REPL.

Ypaneubl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGRS50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo Hux crniegyet
ncnonb3osarb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

Motok FORTS_TRADE_REPL:
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o W3 Tabnuy orders_log n multileg_orders_log yaasneHo nose local_stamp.
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.
o B Ttabnuupl user_deal n user_multileg_deal no6asneHbl nons reason_buy n reason_sell.
* lMotok FORTS_FEE_REPL:
o [lobasneHa Tabnuua penalty.
* MNotok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders fo6aBneHo none reason.
e lMotok FORTS_PART_REPL:
o B Tabnuuy part go6asneHo nose penalty.
o B Tabnuuy part_sa fo6asneHo none blocked_tax.
* lMotok FORTS_REFDATA_REPL:
o W3 tabnuy, fut_sess_contents, fut_instruments u opt_sess_contents ygasneHo none d_start.
o B Tabnuuy prohibition go6asneHo none xprohibition_id.

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

o Haumnas c Bepcun 6.9 Tabnmua usd_online o6bsBASETCA ycTapesLuei n byaeT yaaneHa B Bepcum 6.15. BmecTo
3TOl Tabnuubl HaAo ncnonb3oBark Tabnuuy curr_online notoka MOEX_RATES_REPL.

e lMotok FORTS_CLR_REPL:
o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.
* I3mMeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder ypaneHo none local_stamp. [o6asneHbl HoBble Tunbl komaHg: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), IcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) u IcebergDelOrder (msgid=464).

o YpaneHa yctapeBLlas komaHga FutTransferRisk.
» [lo6aBneHbl HOBble KoAbl owmn60K: 3001.

* 3MeHeHbI TeKCTbl KOA0B owmn6bok: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_PART_REPL:

o HauuHas ¢ Bepcun 6.8 B Tabnuue part none balance_money o6bsBNSIETCA yCTapeBWNM 1 6yaeT yaasieHo B
Bepcun 6.12.

12.01.2021

BHeCE&HHblIe N3MeHeHuA:
* Motok FORTS_REFDATA_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
e Motok FORTS_INFO_REPL:

o B Ttabnuuy dealer fo6asneHo none order_allowed_in_morning_session.
* /I3MeHEeHVsi B peno3vnTopumn CXem nojaun KoMaHz;:

o Hauunas c Bepcum 6.7 npoueaypa FutTransferRisk o6baBnsieTcsa yctapesLueli n 6yaeT yaaneHa B nocneayoLwmx
BEpPCUSX.

» [lo6aBneHbl HOBble KOAbl OLLUMGOK: 4226.

19.10.2020

BHeCE&HHble N3MeHeHus:

* M3meHeH pa3gen "2.5. PacnucaHue TOpros v KNvpuHra”.
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* M3meHeH pa3gen "2.4.3. Tunbl caenok, popmmpyemble npu UCMNosIHeHUN N UCTEYEHNN ObIOYEPCOB U OMLUOHOB".
* MNotok FORTS_TRADE_REPL:

o B tabnuuax orders_log n multileg_orders_log none local_stamp 06bsiBsieTca ycTapeBlunM 1 6yaeT yaasieHo B
Bepcun 6.9.

¢ lMotok FORTS_DEALS_REPL:
o B Tabnuuy deal po6aBneHbl nons xstatus_buy n xstatus_sell.
o B Tabnuuy multileg_deal go6asneHbl nons xstatus_buy n xstatus_sell.
* lMotok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy info no6asneHo none publication_state.
¢ Motok FORTS_ORDBOOK_REPL:
o B Ttabnuuy info no6asneHo none publication_state.
* lMotok FORTS_REFDATA_REPL:
o B Tabnuuy user gobaeneHo none password_expiration_date.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o O6HOBMEHHAs KOMaHAa yCTaHOBKW KnmeHTcknx nmmmutos ChangeClientMoney (msgid=458).

o YpaneHbl cnegytowme yctapeBlune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepermeHoBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsaBnsiercs yctapesLlumMM u 6yaeT yaaneHo B Bepcum 6.9.
« [o6aBneHbl HOBble KoAbl owmnb0k: 300-307, 4175.

* I3MeHeHbI TeKCTbl KoA0B owmn60k 4006-4011, 4017.

17.08.2020

BHECEHHblE N3MEHEHUA:
» [No6asneH pasgen "2.3.5. Alicbepr-3asBku'.

» Bpasgen "2.4.3. Tunbl caenok, opmupyemMble Npy UCNOSHEHUN N CTEYEHMI (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onvcaHne HoBbIX (h/1aroB:

o elceberg (0x800000000000) - npu3Hak alicbepr-3asBku, CAENKM MO aiicbepr-3asBke
o eSynthetic (0x200000000000) - NpU3HaK CUHTETUYECKO 3asiBKN
o eOperatorinputSA (0x1000000000000) - 6510kMpoBKa No PacyeTHOMY Koay

* M3meHeH pa3gen "2.6.9. MNogaepxka oTpuuarenbHbixX LeH B SPECTRA".

» [No6aBneH pasgen "2.9. CUHTETUYECKUIA MATUUHT".

o No6aBneH Hoeblii notok FORTS_TRADE_REPL - o6beguHenne FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

» Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMEKTPA 6.5 o6baBnstoTcs ycra-
peBLUMMU, U3MEHEHUA CnefyeT CMOTpeTb B onucaHun FORTS_TRADE_REPL.

* MNotok FORTS_TRADE_REPL:

o B Tabnuuy orders_log pgo6asnewbl nons  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy multileg_orders_log po6aenenbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.
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o B Ttabnuuy user_deal po6aeneHsl nons public_order_id_buy, public_order_id_sell, private_order_id_buy,
private_order_id_sell.

oB Tabnuuy  user_multileg_deal  po6asneHbl nons public_order_id_buy, public_order_id_sell,
private_order_id_buy, private_order_id_sell.

« [o6aBneH HoBbIli noTok FORTS_USERORDERBOOK_REPL - 06beamHeHne FORTS _FUTORDERBOOK_REPL
n FORTS_OPTORDERBOOK_REPL.

» Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CIMEKTPA 6.5 06b-
ABNAOTCA yCTapeBLUNMN, USMEHEHNS cneayeT CMOTPeTh B onvcaHun FORTS_USERORDERBOOK_REPL.

» Motok FORTS_USERORDERBOOK_REPL:

oB Tabnuuyy orders po6asneHbl nonA  public_order_id, public_amount,  public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.

* B tabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o lMone id_ord nepenmeHosaHo B public_order_id.

o lMone xamount nepenmeHoBaHo B public_amount.

(e]

Mone xamount_rest nepenmeHoBaHo B public_amount_rest.
o [Mone action nepemmeHoBaHo B public_action.

» B Ttabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL:
o Mone id_ord_buy nepermeHoBaHo B public_order_id_buy.
o lMone id_ord_sell nepenmeHosaHo B public_order_id_sell.

* B Tabnuue orders notoka FORTS_ORDBOOK_REPL:
o lMone id_ord nepenmMeHoBaHo B public_order_id.
o [Mone xamount nepenmeHosaHo B public_amount.
o Mone xamount_rest nepenmeHoBaHo B public_amount_rest.
o lMone action nepemmeHoBaHo B public_action.
o lMone init_moment nepenmeHosaHo B public_init_moment.
o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

e Nlo6aBneH HoBbIi notok FORTS_COMMON_REPL - o6beanHeHne FORTS_FUTCOMMON_REPL wun
FORTS_OPTCOMMON_REPL.

e Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CIMNEKTPA 6.5 o6basnstoTcs
yCcTapeBLWMU, U3MEHEHNS cneayeT CMOTpeTb B onucaHun FORTS_COMMON_REPL.

¢ Motok FORTS_COMMON_REPL:

o B Ttabnuue common n3ameHeHo onucaHue noneii best_buy, xamount_buy, orders_buy_qty, xorders_buy amount,
best_sell, xamount_sell, orders_sell_qty, xorders_sell_amount.

o B Tabnuuy common gob6asneHbl 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 n cur_kotir.
* TMOTOKM arpernpoBaHHbIX CTakaHOB:

o Nlo6asnieHbl HoBble NoTokn FORTS_AGGRS5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL - 06®b-
eAVHEeHe COOTBETCTBYIOLLMX (ObIOUEPCHBIX U OMLMOHHbIX arpernpoBaHHbIX NOTOKOB.

o B Tabnuue orders_aggr nsmeHeHo onvcaHue nons volume n gobaeneHo none synth_volume.
e lMotok FORTS_CLR_REPL:

o W3 tabnuubl money_clearing yaaneHo none share.
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o 13 Tabnuubl fut_pos yaaneHo none account.
o 13 Tabnumubl opt_pos yaasneHo none account.
e [lo6aBneH HoBbii notok FORTS_REFDATA_REPL - o6beguHeHne FORTS_FUTINFO_REPL wn
FORTS_OPTINFO_REPL.
* Motokn FORTS_FUTINFO_REPL u FORTS_OPTINFO_REPL B Bepcun CMEKTPA 6.5 06baBnsoTCA ycTapeBLUm-
MU, U3MEHeHuA criegyet cmoTpeTb B onucaHnn FORTS_REFDATA_REPL.
* lMotok FORTS_REFDATA_REPL:
o W3 Tabnuupl fut_sess_contents yaaneHsl nons code_vceb, old_kotir, d_pg u last_cl_gquote.
o N3 Tabnuubl fut_vcb yaaneHsl nons code_vcb u is_foreign.
o N3 Tabnuubl fut_instruments yaaneHsl nons code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o W3 Tabnuupl dealer ynaneHo none go_ratio.
o W3 Tabnuubl prohibition yaaneHo none code_vcb.
o B Tabnuuy fut_margin_type go6asneHo none operator_input.
o M3 Tabnuupl opt_sess_contents yaaneHbl nons code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.
o 3 Tabnuubl opt_vcb ynaneHo none code_vch.
o B Ttabnuuy option_series go6asneHo none m_bach.
¢ Motok FORTS_INFO_REPL:
o 3 Tabnuubl base_contracts_params yganeHo none code_vch.
o N3 Tabnuubl futures_params yaaneHsl nons code_vch, settl_price u settl_price_real.
o W3 Tabnuupbl investor yaganeHo none go_ratio.
o N3 Tabnuubl dealer yaaneHo none go_ratio.
o B Tabnuuy option_series_params gobasneHo none m_bach.
e Motok FORTS_PART_REPL:
o N3 Tabnuubl part yananeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
¢ lMotok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff no6asneHo none m.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o [lo6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o JlobaBneHa HoBas komaHaa DelUserOrders - o6beauHset FutDelUserOrders un OptDelUserOrders.
o [lo6asneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 yripasne-
HUA alicbepr-3asBKkamu.
o KomaHga ChangeBFParameters nepenmveHosaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepeumeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [lo6aBneHbl HOBbIe KOAbl OLWLNGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHeCEHHble n3MeHeHUA:
» [Nob6asneH pasgen "2.6.9. Mogaepxka oTpuuarensHbix LeH B SPECTRA".
» [No6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl Ans mogenv bnaka-Loynsa.
» [No6aBneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcs 0.
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e lMotok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common go6asneHo none price_assigned_by admin.
e MNotok FORTS_FUTINFO_REPL:
o B Ttabnuuy fut_vcb no6aeneHbl nonsi negative_prices, option_model.
e lMotok FORTS_OPTINFO_REPL:
o B Tabnuuy opt_vcb gobasneHbl nons negative_prices, option_model.
o B Tabnuuy option_series fo6aBneHbl nons a-s_black, a-s_bach.
e lMotok 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 yaaneHsl B Bepcun 6.6.

o B Ttabnuuy futures_params go6asneHbl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params gob6aeneHsl nons a-s_black, a-s_bach.
e Motok FORTS_VOLAT_REPL:

o B Tabnuuy volat fo6asneHo none option_model.

15.01.2020

BHeCEHHble 3MeHeHuA:
» [No6aBneH pasgen "2.6.8. BnokmpoBka 6POKEPCKOIi YacTu KIMEHTCKOro cbopa”.
» [No6asneH HoBbIn NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue Kommuccuu.

» [No6asneH HoBbI NoTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpbl 4518 pacyeta 6pokepckoli Komuc-
cun.

* lMotok FORTS_PART_REPL:

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

o B tabnuuy common go6asneHo nose total_premium_volume.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o lobaBneHa HoBas komaHaa SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB A1 pacyeTa 6pokep-
CKOWi Kommceuu.

» [lo6aBneHbl HOBble koAbl oLN60oK: 3000.

10.12.2019

BHeCEHHbIe N3MEHEHUS:

» BHeceHbl usmeHeHus B pasgen "3.1.3. YctaHoska MO B cpege Windows".

12.09.2019

BHeCEHHbIe N3MEHEHUS:

e [o6asneH pasgen "3.3.10. Tunbl NOTOKOB AaHHbIX". B onMcaHns NOTOKOB A06GaBMEH TUM, K KOTOPOMY OHM OTHOCSITCS.

31.08.2019

BHeCEHHbIe 3MeHeHuA:
» [Nob6asneH pasgen "3.3.9. MapTyUMOHNpPOBaHNe MaTymHra".

* Bpasgen2.4.3. Tunbl caenok, opMupyemMble Npu UCNOTHEHWUN U UICTEYEHUU (PbIOYEPCOB U ONLMOHOB" l06aBNEHO
onucaHue [Byx HOBbIX (p/1aroB, KOTOpble NPOCTaBATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e lMotok FORTS_FUTINFO_REPL:
o Jlo6aBneHa Tabnuua instr2matching_map.
e lMoTtok RTS_INDEX_REPL:

o N3 Tabnuubl rts_index yganeHsl yctapesLune nons prev_close_value, open_value, max_value, min_value.

* VI3MeHeHus B peno3ntopun cxem nogadv KoMaHpa,;
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o [lo6aBneHbl HoBble kKoMaHAbl DelOrder, MoveOrder, ChangeClientParameters.

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

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

20.06.2019 BHeCcéHHble n3meHeHus:
* lMotok 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.
* 3 Tabnuubl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.
* 3 Tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.
e MNotok FORTS_FUTORDERBOOK_REPL / FORTS _OPTORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons hedge u trust.
e lMotok FORTS_FUTCOMMON_REPL:

o 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.
e Motok FORTS_FUTINFO_REPL:

o Jlo6aBneHa Tabnuua clearing_members.

o 3 Tabnuubl fut_sess_contents yganeHwbl 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 gobaeneHsl nons base_contract_code, signs.

o W3 Ttabnuubl 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 ta6nuuy prohibition go6aBneHo none base_contract_code.
o B Tabnuuy dealer gob6asneHbl 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.

* MNotok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents po6asneHbl 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 ob6asneHo none signs.
« Motok FORTS CLR_REPL:
o B Tabnuupl money_clearing n money_clearing_sa go6asneHo none asset_type.

o B tabnuuy fut_pos pobasneHo none account_type.
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o B Tabnuuy opt_pos go6asneHo nosne account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
e Motok FORTS_VM_REPL:
o W3 1abnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo nosne vm_real.
e lMotok FORTS_INFO_REPL:
o Jlo6asneHa Tabnuua multileg_dictionary.
o W3 Tabnuubl base_contracts_params yganeHo none is_usd, n fo6asneHsl B Tabnuuy nons base_contract_code,
window_size.
o B Tabnuuy futures_params go6asneHsbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor no6asneHsbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Ttabnuue investor none n_clr_2delivery nepenmeHosaHo B num_clr_2delivery.
o B Ttabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHsl nons du, hedge.
o B komaHge FutChangeBFMoney yganeHo none limit_pledge.
o B komaHge FutExchangeBFMoney ynaneHo none amount_pledge.
o B komaHge FutA_ddMuItiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o lob6aBneHbl HoBble koMaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmerosaHa B ChangeBFClientDefaultParameters.
o B komaHgy OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HguBugyans-
HbI KO3dhpuLMeHT Beca cueHapus SOMC".
» [lo6aBneHbl HOBbIE KOAbI OLINGOK 77, 4225.
14.01.2019 BHeCEHHble n3MeHeHUA:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.
» B Tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL go6asneHo none base_contract_id.
05.12.2018 BHeCE&HHblIe n3MeHeHuA:

» [No6aBneHbl pasgensl "2.7. PazgeneHne ctaTtycoB y4acTHVMKOB TOProB M y4acTHUKOB knupuHra" u "3.3.8. CmeHa
naposns focTyna B TOProByto cuctemy”.

* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo none ncc_request - npusHak "3anpoc k HKL, Ha 3aknoveHne caenok ¢ y4acTHUKOM
TOProB". A Takke U3MEHeHb! MAEHTUMKATOPbI 3TUX KOMaHA,

» Nob6asneHbl komaHAbl DelOrdersByBFLimit 1 ChangePassword.

* B komaHge OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3amMmeHeH naeHTudurKaTop KomaHabl.

» [o6aBneHbl HOBble KOAbI OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.

e Motok FORTS_OPTINFO_REPL:

o JlobaBneHa Tabnuua option_series.
o B Tabnuue opt_sess_contents yaaneHsl nons is_limited, limit_up, limit_down, exch_pay un no6asneHo none
option_series_id.
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* Motok FORTS_FUTINFO_REPL:
o YpaneHobl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHbl nons firm_id n tm_name.
o W3 Tabnuupbl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6aeneHsl B Tabnuuy nons d_exp_start
nd_exp_end.
o N3 Tabnuubl fut_instruments ypaneHsl nonsa is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney v apply_adm_limit.
e Motok FORTS_MM_REPL:
o B Tabnuue cs_mm_rule none isin_id neperMeHoBaHo B option_series_id.
» oTtok 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 nepenmeHosaHo B small_name, none exp_date nepenMeHoOBaHO B
expiration_date, n go6asneHbl nons option_series_id n underlying_id.
o W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6asneH HOBbIN KOA oLwn6KM 4208.
25.09.2018 [Lo6asneH pasgen "3.3.7. KnueHtckme SMA-/10rMHbI (CMOHCUMPYEMbIA focTyn)".
03.08.2018 M3 Tabnuupl orders notoka FORTS_ORDBOOK_REPL ynaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ypaneHbl Tabnmubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6asneHa tabnuua option_series_params.
30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yganeHo none coeff_out.
27.07.2018 BHeCEHHbIe N3MeHeHus:
* 13mMeHeHbI onucaHusa noneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
* MNepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [Jlo6aBneH HOBBIV kog, oLnbKM 4220.
26.07.2018 BHeCE&HHble N3MeHeHUsA:

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

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

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

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

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

e Motok FORTS_MM_REPL: n3 ta6nuy, fut_MM_info n opt_ MM_info yaaneHsl nons amount_sells, amount_buys,
mm_amount.

e Motok FORTS_OPTINFO_REPL:
o u3 Tabnuubl opt_rejected_orders yaaneHo nose amount
o 13 Tabnuubl opt_exp_orders yaaneHbl noas amount, amount_apply

» Motok FORTS_ORDLOG_REPL: u3 Ttabnuy orders_log u multileg_orders_log yganeHbl nonsa amount,
amount_rest, status.
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» MoTtok FORTS_POS_REPL: 13 Tabnuy, position 1 position_sa yaaneHsl nons pos, buys_qty, sells_gty, open_qty.
e lMotok FORTS_FUTINFO_REPL:
o u3 Tabnuupl fut_rejected_orders yganeHo none amount
o pobaneHbl Tabnuupl user, sma_master, sma_pre_trade_check
o ypaneHa tabnuua fut_sess_settl
o B Tabnuuy fut_margin_type go6asneHo nosne type
O n3MeHeHbl onucaHus nonein UCP_type u prohibit_coeff.
e lMotok FORTS_INFO_REPL:
o yaaneHa Tabnuua opt_sess_settl
o pobaBneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnuupl opt_vcb yaaneHo none min_vol.
e MNotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6aeneHo none aspref
o n3 Tabnuy, orders_log n multileg_orders_log yganeHsl nons amount, amount_rest, status
o u3 Tabnuubl user_deal yaaneHbl nons pos, amount, status_buy, status_sell
o u3 Tabnuupl user_multileg_deal yaaneHsl nona amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fobasneHo none aspref
o n3 Tabnuupl orders_log yaaneHsl noas amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nons pos, amount, status_buy, status_sell.
e Motok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders no6asneHo nosne aspref

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

Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders no6asneHo nosne 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

[Jo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

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

21.06.2018

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

19.06.2018

Y komaHgbl FutChangeClientMoney yganeHbl Hencnosnb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B ta6nuuy diler notoka FORTS_FUTINFO_REPL go6asneHo none signs.

11.04.2018

B coob6ueHnsx OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHbl TUn coobLLe-
HWS 1 TN Nons amount.

30.03.2018

B Tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

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

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

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.
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* B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHbl nons has_options, msp_type u
currency_id.

* B notok FORTS_INFO_REPL go6asneHbl Tabnumupbl currency_params 1 common_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL ynaneHa ta6nuvua part_forecast.

26.02.2018

BHeCEéHHble N3MEHEHUS:

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

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

21.02.2018

[lo6aBneHbl HoBble KOAbI OLNOOoK: 4148, 4149,

I3mMeHeHo onncaHne KogoB owwmnbok: 4127, 4138

20.02.2018

BHeC&HHble N3MeHeHus:
» [No6asneHo onucaHne komaHabl FutChangeBFLimit.

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

31.01.2018

BHeCEHHble 3MeHeHuA:

* /3 Tabnuubl money_clearing notoka FORTS_CLR_REPL yaaneHo none ext_reserve.

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

* M3 notoka FORTS_FUTTRADE_REPL yananeHsl Tabnuubl deal n multileg_deal.

* M3 notoka FORTS_OPTTRADE_REPL yganeHa tabnuua deal.

* 13 Tabnuubl base_contracts_params notoka FORTS_INFO_REPL yaaneHo none points_num. B aTy xe tabnuuy
[ob6aeneHbl nons spot_price, mrl, mr2, mr3, k1, Ik2, risk_points_n.

* 3 Tabnuubl futures_params notoka FORTS_INFO_REPL ypaneHsl nons limit n spot_signs. B aTty xe Tabnuuy
nob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHsl nons is_net_positive, volat_range,
t_squared u max_addrisk. B a3ty e Tabnuuy pgob6aeneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

B tabnuuy sys_events notoka FORTS_INFO_REPL go6asneHo none server_time.
* 3 Tabnumubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

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

* 13 Tabnuupl part_sa notoka FORTS_PART_REPL yganeHsl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6n1muy fobasneHsl nons vm_intercl n fee.

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

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

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

* B Tabnuuy investr notoka FORTS_FUTINFO_REPL pgo6asneHo none calendar_spread_margin_type.
» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

26.12.2017

BHeCE&HHble N3MeHeHus:
» B Ttabnuuy position notoka FORTS_POS_REPL pob6aBneHo none account_type

* B notok FORTS_POS_REPL po6asneHa Tabnuua position_sa.

21.12.2017

[lo6aBneHbl HoBble Koabl OLWNG0K (4160 - 4166).
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16.11.2017 M3meHeHo onucaHve napametpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCE&HHble N3MeHeHUsA:
* M3 notoka FORTS_FUTINFO_REPL ynaneHna tabnuua delivery_report
» B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount
* B Tabnuubl opt_rejected_orders n opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount
* B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.
24.10.2017 BHeCé&HHble n3MeHeHus:
« B Tabnuuy fut MM_info notoka FORTS_MM_REPL po6asneHbl nons xamount_sells, xamount_buys,
Xxmm_amount
« B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xmm_amount
28.08.2017 B coob6ueHunsix OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3ameHeHbl TUN coobLe-
HVSA 1 TN Nons amount.
23.06.2017 Ypanén notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble N3MeHeHUsA:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.
e B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6aenenbl nons UCP_type, prohibit_coeff,
prohibit_type.
18.05.2017 BHeceHHble N3MeHeHus:
* B Tabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa notoka FORTS_CLR_REPL go6aBneHbl nons xpos_beg
1 Xpos_end.
« B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6asneHbl nons xamount _beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.
15.05.2017 BHeceHHble n3MeHeHus:
* B 1abnuubl common notokos FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL po6asneHs! nons
xamount_buy, xorders_buy amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.
« B Tabnuupl  orders notokoB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL wu
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nonst 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 1abnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xpos 1 xamount.
» B tabnunuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo none xamount.
» B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6aBneHbl nons xamount u xamount_rest.
* B tabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nons xamount u xamount_rest.
» B 1tabnuuy deal notoka FORTS_FUTTRADE_REPL po6asneHbl noss xpos n xamount.
» B tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.
» 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 po6asneHbl 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 go6aBneHbl Nons xamount 1 xamount_rest.
24.03.2017 BHeceHHble n3mMeHeHus:
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« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anonHsaTCs 3HaYeHu-
AMW M0 YMONYaHWIO (HYNW, NyCTble CTPOKK).
« B T1abnuue opt_vcb notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHA0TCA 3HAYEHUAMN NO yMON4a-
HUIO (HYNK, NYCTblE CTPOKK).
28.12.2016 BHeceHHble N3MeHeHUsA:
» [o6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nociie BO3MOXHOWN pasaBuiKKn'.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yganeHo none exp_weight.
21.12.2016 B COOTBETCTBMU C NOSINTUKON JEKOMUCCUMMN NPOrpamMmMHOro obecnedeHus ¢ 5 gekabps 2016 npekpalyeHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnagwe nam paBHbix 198. 3T0 M3MeEHEHME OTMEHSIET N 06paTHYHO
COBMECTMMOCTb: LL/O3bI C 61bMoTekamMn Bepcuii MnagLle unv pasHoiMmn 198, a Takke HanmcaHHble ¢ UCNob30Ba-
Huem API P2ClientGate, He cMOryT NpoAos/hkaTb CBOK paboTy.
30.08.2016 M3MeHEH cnmncok CMHXpOeBeHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble N3MeHeHUs:
* YpaaneHo onucaHue MeTogos A1 paboTbl co Cnotamu:
o "FutChangeBrokerVcb - 3meHeHne napametpoB B® no BA";
o "FutChangeClientVcb - 3ameHeHve kineHTCKnx napameTpos no BA";
o "FutChangeMoney - Vi3meHeHve numnta Ha nokynky cnotos no 6",
* B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL go6aeneHo none exec_name (Mpun3Hak CpOYHOCTY
OnuMOoHa).
» [lo6asneHo onucaHwe metoga "OptChangeRiskParameters - YnpasneHune puck-napameTpaMu onuMoHoB".
* U3 coobueHuns "FutChangeClientMoney - /I3mMeHeHve KNneHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[nsa cTapbix BEPCUii COOBLLIEHWIA 3TO Nosie BYAET UTHOPMPOBATLCA B C/lyYae 3anosIHEHUS.
+ [lo6asneHo onucaHne metoga "FutTransferRisk - MepeHoc pucka”.
» [lo6asneHbl kofbl Bo3Bparta: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL go6asneHxbl Tabnumupl fut_settlement_account un fut_margin_type.
» B notok FORTS_PART_REPL pgo6asneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL go6asneHbl Tabnuubl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL pgo6asneHbl Tabnmupl fut_ vm_sa n opt_vm_sa.
» B Tabnuuy part notoka FORTS_PART_REPL go6asneHsl nons num_clr_2delivery n exp_weight.
* 3 Tabnuupl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHsl nons exp_clearings_bf wn
exp_clearings_cc.
e 3 Tabnuupbl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [lobasneHo onncanne CODHeartbeat.
14.10.2015 B tabnuuy fut_sess_contents go6asneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [lo6aBneHbl HoBble KoAbl oLwmnbok (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" gobasneH pasgen "O6paboTka HewwTaTHbIX cuTyauuii'.
22.01.2015 [o6asneH pasgen "ABTOMaTMYECKOE CHATUE 3asiBOK MPU OTK/IOYEHMM NONb30BaTess OT TOPros".
16.12.2014 OTpefaKkTMpOoBaH CNUCOK KOAOB OLUNOOK.
29.09.2014 [ob6aBneHa paclmdpoBka Tabnuubl prohibition notoka FUTINFO.
18.08.2014 [o6asneHbl koabl owmnbok ASTS.
24.07.2014 B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHCnmpyroTca obs3aTenscrea mMmap-
KeT-MeikepoB C AeTanv3auunein 40 CEMU3HAYHOIO KNIMEHTCKOTO Koga.
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dopmartbl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb MageHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.

17.07.2014

M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code

25.04.2014

B notok FORTS_MM_REPL go6aBneHa HoBas Tabnmua mm_agreement: Tabnvua c Homepamu 1 Tunamy OroBopos
Ha oKa3aHue MapKeT-MenKkepCcKux yCnyr.

15.04.2014

[Jlo6aBneHbl HOBblE KOMaHAbI:
* [NepeHoc thblovepcHoit nosnuun mexay b®

MepeHoc oNuUMOHHOM no3uumun mexay b®

14.01.2014

[Jlo6aBneHbl HOBblE MONS:

« fulfil_min - npoueHT MUHUMa/IbHOTO UCMOSTHEHNSA 0653aTeNIbCTB 3a TOProBYHO CECCUID
fulfil_partial - npouUeHT YacTUYHOro NCNOMHEHWS 06a3aTeNbCTB 3a TOProBY CECCUIO
fulfil_total - npoLEeHT NOMHOro NCNOMHEHNS 0653aTe/IbCTB 3a TOProBYH CECCUIO
is_fulfil_min - npn3Hak MMHAManbHOro CNOMHEHNS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3Hak 4acTM4HOrO NCNONHEHNS 06A3aTENBCTB B TEKYLLUMIA MOMEHT
is_fulfil_total - npuaHak NOMHOro NCNOMHEHNSA 0643aTeNbCTB B TEKYLLUA MOMEHT

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[lo6aBneHo HoBoe none:
* rate_id - geHTudpmkatop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[o6asneH aHOHUMHBIA noTok orderbook:

- FORTS_ORDBOOK_REPL

[o6asneHo none:

» ext_reserve - [lonofHUTENbHBIN pe3eps

B Tabnmuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[Jo6aBneHo HoBoe none:
« exch_pay - BupxeBoii c6op 3a 1 KOHTPaKT B py6sx

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

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

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[Joo6aBneHo HoBOe nosne:

* rate_id - iaeHTudmkaTop Kypca

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

* MOEX_RATES_REPL - Kypcbl Ba/11OT OH-/1aiiH

[lobasneHa HoBas Tabnuua:

* rates - CnpaBOYHUK KypCcOB BasTHOT

B notok FORTS_FUTINFO_REPL

27.11.2012

M3meHeHne onncaHusa Tabnuusl user_deal.

01.11.2012

[o6aBneHo onucaHne AByX COObITUIA 418 Tabnmubl Sys_events.

30.10.2012

O6HOBNEHNE AOKYMEHTALMN:
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* B pasgene "Metog FutChangeMoney - ViameHeHre numnta Ha Nnokynky cnotos no 6" gonosnHeHo onucaHve na-
pameTpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asasok” n "Metog OptMoveOrder - MepemeLleHne aByx
3a5BOK" [OMNOSTHEHO ONUcaHne Nornkn paboTbl komaHasl MoveOrder.

22.10.2012

O6HOBNEHVE JOKYMEHTALMN:

* BHeceHbl n3MeHeHus B pasgesnsl: "Monb3osarenu. MNMpueaska nosb3osarens K yyacTHuky Topros”, "CocTas, ycTa-
HoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgaummn no BKIYEHWIO paHTalimMoB PTC B npuioxe-
HWe nosib3oBaTens npu pacnpocTpaHeHnn NosbL30BaTeNIbekoro MO CTOPOHHMM KOMMNaHuaM", "BoccTaHoBeHME U
no3gHui BXog,".

* YnaneH pasgen "NHTtepdelic TexHMYeckoro LeHTpa ".

10.02.12

O6GHOBNEHNA AOKYMEHTALUN:

* B pasgen "Ocob6eHHOCTUN NCMoNb30BaHus LWo3a" Ao6aBieH NyHKT "KomaHab!".

» [No6asneH pasgen "MpuocTaHOBKa TOProB AJ1s1 paclUMpeHust NMMuTa konebaHuii LeH caenox”.
* lcnpasneHa owmnbka B onvcaHum hopmy bl pacyeTa LieHbl oblovepca.

» OGHOBMNEHO OMUcaHne NHCTaUI1aATOpa W/ik3a.

09.02.2012

[o6aBneHo HoBOe none:

* login_from - JlorvH nonb3oBaTens, NOCTaBMBLUETO 3as1BKy

B Tabnmubl:

 fut_rejected_orders - OTBEpPrHyTbi€ B K/IMPUHT 3as1BKA

* opt_rejected_orders - OTBEPrHyTble B K/IMPUHT 3aABKU

NOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHast U CECCUOHHas nHdopmaums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U ceCCUOHHas MHdopmMaumsa

24.01.2012

B Tabnuuy orders noTokoB:

* FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
« FORTS_OPTORDERBOOK_REPL - OnuuoHsl: Cpes cTakaHa
fo6aBneHbl cneyroLme nons:

* init_moment - Bpemsi nosB/eHns 3a8Bku

* init_amount - HayanbHOe KOMYEeCTBO B 3as1BKe

23.01.2012

[o6aBneHa Tabnuua cobbITWi Sys_events B NOTOKK:
* FORTS_CLMONEY_REPL - leHbrvt B KNUPUHT

e FORTS_CLR_REPL - KnupuHrosasi uHgopmauus

17.01.2012

B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL gob6aBneHo none exch_pay_spot_repo, cogepxatiee 61pxeBoii
c6op no Peno

12.01.2012

[o6aBneH NOToK pensimkaumm:

* FORTS_ORDLOG_REPL - noToK, B KOTOPOM NepeAarTcsi BCe AENCTBUSA C 3asiBKamMy B aHOHUMHOM Buae

02.11.2011

[o6aBneHbl HOBblE NONSA:

» [Mone comment - KommeHTapwuii Tpeligepa

 lMone ext_id - BHelwHuii Homep

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTbl€ B KNIVPUHT 3a5BK/

* opt_rejected_orders - OTBEPrHyTble B K/IMPUHT 3aABKU

25.11.2011

[lo6aBneH pasgen "Mcnonb3oBaHue TeCTOBbIX NPUMEpPOB".
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7.11.2011

PeBun3us gokymeHTa. [lopaboTaHbl pa3genbl "BeegeHne" n "OnucaHve TOprosoro wnw3a”. JjobasneH pasgen "Kpart-
Kuid 0630p cuctembl SPECTRA".

20.10.2011

[Jo6aBneHsl cneayoLye nosnsi:

* Mone theor_price_limit - TeopeTnueckas LeHa onuuoHa, paccumTaHHas UCXOAA U3 KOTUPOBKM (broYepca, orpaHu-
YEHHON NUMUTOM

» Mone vm_real, cogepxaliee Tekyuyo BM no onuuoHam, paccuMTaHHyo UCXOAsA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. Mpun 3TMM, 3HaYeHWe B CTApOM MOJIE VM PacCcUUTbIBAETCA UCXOAS U3 OrPaHUYEHHON KOTUPOBKY
onuuoHa theor_price_limit.

[o6aBneHa Tabnuua cobbITWi Sys_events B NOTOKK:

*« FORTS_FUTTRADE_REPL -- ®blouepcbl: 3a8BKV U CAEMKA

¢ FORTS_OPTTRADE_REPL - OnuuoHbl: 3as9BK/ U CAENKN

* FORTS_POS_REPL - VIHdhopmauumsa 0 no3numax

* FORTS_PART_REPL - UHdopmauus o cpeactBax u ammmrax

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U CeCCUOHHas nHpopmMaums
* FORTS_OPTINFO_REPL - OnumMoHbl: cnpaBoyHas U ceCCUOHHas MHopmMaums

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHast uHgpopmMauns

4.10.2011

[lo6aBnieHbl NOTOKM pennkaumu:

* FORTS_CLR_REPL - noToK, TpaHCAVPYIOLLMIA KNMPUHTOBYIO MHhopMaLmio, B TOM Yncre nHopmaums o cbopax
1 BM Ha MOMEHT KnvpwuHra, 3athukcmpoBaHHble 3Ha4YeHWs KypCcoB BaJTIOT, MCMO/Mb3yeMble AJ1S PacyeToB, a Takke
pacyeTHble LieHbl KMpuHra

* FORTS_MM_REPL - notok, cogepxallmii tHdopmauuo 06 obs3atensctBax MM B pexume oH-naiH

M3mMeHeHbl HOMepa KoMaHz, TOProBbIX onepauuii 41 NoAaepXKA BO3MOXHOCT MOHUTOPVHIA BPEMEH MosHoli 06pa-
60TKY, BK/tOUas KaHan [0 Nosb3oBaTens.

14.09.2011

VicnpasneHsb! OLUNOKM B 3HAYEHMSAX MO YMONYaHNI0 HEKOTOPLIX KOMaHA: Ec/iv napameTp ABASETCSA CTPOKOBbIM - €10
3Ha4YeHne no ymonvyaHumo 6epeT0ﬂ B KaBbl4KMN

15.04.2011

[Jo6aBneHbl cnegytolme nons:

 none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam P® n 6o

* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KAMeHTCKUM pasgenam
» none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LieHa

M3mMeHeHns B cucteme KOMaHapl:

* BaxHo: namenuncs copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto 13 komaHz,
pob6aeneH napametp dont_check_money. Vi3meHnnuchk ngeHtudmkaropbl komaHg. Komangpsl ctaporo gopmara
noAAepPXMBAIOTCS CO CTapbiMW MAEHTUMKaTOPaMU.

» [o6aBneHa komaHfa FutExchangeBFMoney, npefHa3HaueHHas 4715 BbINOMHEHUS NEPEBOAOB Mexay B® pasae-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL no6asneHo none buyback_amount, cogepxatiee cym-
My obpaTHoro Bbikyna Ans caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHcivpylowuii UICTOpU0 n3MeHeHusi niaekcos PTC

01.02.2011

[ns komaHgbl FutChangeClientVcb nameHén Tnn napametpa code_vcb ¢ ¢4 Ha ¢25. HoBbIli hopmaTt KoMaHabl UMeeT
Kog, coobueHnst 33. Kog, OTBETHOMO COOOLLEHNST 411 KOMaHAbl HE U3MEHMICS.

B foKymMeHTaumo fo6aB/eH CNpaBoYHMK KOA0B BO3BpaTa KOMaHa,.

27.01.2011

VcnpasneHa owwn6ka B fokyMmeHTauum - napameTp check_limit komang OptAddOrder n OptMoveOrder 6bi1 onucaH
HeKoppeKTHO. MpaBu/bHble 3Ha4YeHns napameTpa: O - He BbINOHATL NPOBEpPKY, 1 - BbINOMHATH NPOBEPKY.

24.12.2010

I/IcnpaBneH pan OLUMBOK B MMEHOBaHUW Nosnen KOMaH[, a Takxe 3Ha4eHnsa no ymosi4aHMo HEKOTOPbIX KOMaHA:

« 3HaueHue no ymonuaHuio napametpa ext_id ana komaHngbl FutDelUserOrders yctaHoBneHo B 0.
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e 3HauyeHVs no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext_id, trust, date_exp ANns komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O Un NyCTYHO CTPOKY B 3aBUCMMOCTU OT TUMNa CoObLLEHUS.

* 3HauyeHve nNo ymosnyaHuto napameTpos pricel u price2 nns komaHasl OptMoveOrder ycTaHoBNEHbI B 0.

» 3HauyeHvie no ymonyaHuio napametpa no_fut_discount gns komangsl FutChangeClientMoney yctaHoBneHo B 0.

* 3HauyeHvie no ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBMeHO B -1.

» B orBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVcb n OptChangeExpiration no-
ne Message ncnpasneHo Ha message /159 AOCTWKEHUS eAMHo06pasns ¢ OCTasIbHbIMU KOMaHAamu.

26.11.2010 M3meHeH dhopmaTt arpervpoBaHHbIX CTakaHoB - y6paHo none price2. Tenepb none price NPUHUMAET pasnyHbIN
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (none signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBK/ NpU3Haka nose price COAEPXMUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010 HoBble npu3Hakn MHCTpyMeHTa (none signs tTabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):

* 0x800 - npusHak nHcTpymeHta RTS Money

* 0x1000 - npr3HaK OCHOBHOW LieHbl 718 COCTaBHbIX MHCTPYMeHTOB (O - KOTUPYETCS B CBOMN-LEeHe, 1 - KOTMpyeTcs
B CTaBKe)

HoBoe 3HaueHMe npu3Haka COCTaBHbIX WHCTpyMeHTOB multileg type (Tabnuubl fut sess_contents notoka

FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HavyeHne 2.

HoBoe none B cTakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTcs 4715 CBOMNOB - B AaHHOEe Mnosie 3anucbl-

BaeTCcs CBON-LeHa.

14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6asneHbl 3Ha4EHUS LIeH OTKPbITUA 1
3aKpbITHA (Nonsa open_price u close_price).

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

07.07.2010 B Tabnuuy c nHopmaymeit o ceccum session notoka FORTS_FUTINFO_REPL po6asneHa uHdopmauus 06 nHTep-
BaJle nepeHoca no3uyuii (nons pos_transfer_begin un pos_transfer_end)

[Lo6aBneHbl Tabmupl:

 fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLINIA KITUPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eH1sIM1 BONIATU/IbHOCTW U TEOPETUYECKOI LiEHbI ONLMOHA
Ha MOMEHT KNnpuHra

15.06.2010 VcnpasneHa owmnbka B onnucaHumn komaHasl FutAddMultiLegOrder: Tvn napametpa isin_id n3ameHéH c25->i4
B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.

31.05.2010 B Tabnuupbl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL fo6aeneHo nose step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuuy common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010 [lobaBneHa nHdopmauusi 0 napaMmeTpax MHCTPYMEHTOB:

» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jo6aBneHa nHdopmaLys 0 CTOMMOCTM LLiara LieHbl MHCTPYMEHTa B BEYEPHWI KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNMPWHT — nose step_price_interclr Toii xe
Tabnuupl.
19.04.2010 V13MeHeHb!I TUNbl MHOTVMX NONEN, B YACTHOCTU:
* 00bEM arpervpoBaHHbIX cTakaHos d16.5 -> i8
* HanpasneHue 3asBoK i4 -> il
* MPU3HaKN MHCTPYMEHTOB (Signs) il -> i4
Tabnuua money_clearing nepexHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepenmeHoBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
e Tabnuua repo_deal -> multileg_deal
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* komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:

* Tabnuua multileg_dict — cnpaBoYHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuupl fut_sess_contents

* MNONs C NAEHTUMKATOPOM U LigHOV caenku B Tabnuupl orders_log hbouepcHYo 1 ONUMOHHYH

» nons fee_sell, fee_buy Ta6nuupl deal notoka FORTS_OPTTRADE_REPL

CTOSIHUM CTaKaHoB
» Tabnuua broker_params notoka FORTS_INFO_REPL

e Tab6numupl fut_instruments notoka FORTS_FUTINFO_REPL
» Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:

* nosne state Ta6J'IVILI,bI opt_sess_contents

notokm FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauueii o TekyLem co-

16.03.2010

Mi3meHeH onucaHve koMaHabl FutAddRepo: ¢ BMecTo mapamerpa swap_price, Tenepb MCNosb3yeTcs napamerp

repo_rate

24.02.2010

[o6asneHo:

* onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asBOK M caenok Peno

* OMUCaHWe HOBbIX CTaTyCOB 3asiBOK U CAEMOK

e onucaHue komaHgpl FutAddRepo

» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

e [o6aBneHo onucaHve komaHg: FutChangeBrokerVch, FutChangeClientProhibit,
OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

McnpasneH psig oMGOK B ONUCaHUN KOMaHL,

FutChangeMoney,

15.01.2010

* 3MeHeHb! TUNbl nAEHTUNKATOPOB 3aABOK U caenok (i4 -> i8)
* I3MeHeHbI TVMNbI CTATYCOB 3asBOK U cAenok (i2 -> i4)

* VicnpaBneH pag, OLWKNBOK B OMMcaHnm KOMaH[

25.11.2009

VicnpasneH psg owrGoK B ONUCaHNN KOMaHA,

03.11.2009

[Jo6aBneHa nogaepxka 3afjaHus KoAoB GPOKEPOB NPU OTNpaBKe COo06LLeHN

30.10.2009

,ﬂ06aBﬂeHbl KOMaHAbl ynpasneHna NMMnTamMmmn KNMeHToBs

10.08.2009

ﬂ,OGaBI’IeHbI CNpaBO4YHNKN NHCTPYMEHTOB MO onunoHam

15.07.2009

[06aB/eHo onvcaHne CrnpaBoYHbIX NOTOKOB pernsiMkaLmm

17.06.2009

[o6aBneHo onucaHne KOMaHz ynpasieHus 3asiBkamm /1t (0bHoUepcoB 1 OMNLOHOB

27.03.2009

[Jo6aBneHo onvcaHne NOTOKOB penavkaluy ‘common’

20.03.2009

MepBasi Bepcusi AOKyMeHTa
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1.1. HasHayeHne JOKyMeHTa

Llenbio fOKyMeHTa SIBIAETCS OCBELLEeHVEe BCero KoMmnekca nHopmMaumum, Heo6xo41MMoii nofb3osarensim npy NPoeKTUPoBaHNN 1 paspa-
60TKe NporpaMMHOro obecneveHnst Anas [OCTyna Ha CPOYHbIN PbIHOK C ucrnonb3oBaHnem MO PLAZA |l w3 (SPECTRA). B fokymeHTe

paccmaTpvBatoTcs CneayoLLye Bonpochl:

e O6wwmii 0630p cnuctemsl SPECTRA — TOProBble MHCTPYMEHTbI, yHaCTHUKV TOProB, TOProBble onepawuu, ynpasieHue puckamm u numu-

TUpOBaHWe onepauuii u T.n.

« CocTas, ycTaHoBKa 1 HacTpoiika MO PLAZA |l wno3. MNprBoguTcs onvcaHne AeicTBuiA Nosib3oBaTensi No yCTaHOBKe 1 HacTpoiike MO,
TpeboBaHuiA K annapaTtHoi 1 NporpaMMHOl MHPPACTPYKTYpaMm, a Takke AalTcs oblmue pekoMeHgauum no NCnosib30BaHNnio NporpaMm-

HOro obecnevyeHus.

« CocTaB TpaHc1pyemoii MHchopMaLmu. MNprBoAUTCS OnUcaH1e NOTOKOB Peninkauum U TpaHCIMpyeMbIX TabnL.

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[JaHHbIli fOKYMEHT nNpeAHa3Ha4eH A1s 6U3HeC-aHaINTKOB, CUCTEMHBIX aPXUTEKTOPOB M NPOrPaMMMCTOB, YHaCTBYIOLLMX B NPOEKTVPOBAHNM
1 paspaboTke NPorpaMmMHOro o6ecneyeHust Asst 4OCTyna Ha CPOYHbIN PbIHOK C Ucnosib3oBaHneM MO PLAZA I wio3.

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
BrTC BHellHee nporpammMHoOe TeXHUYeckoe cpeicTBo
ro lapaHTuiiHOe obecnevyeHne
EPK EfAvHas perncTpauus KNMeHTos
MM MapkeT-Melikep
HKJ, HakonneHHBbIN KynoHHbIN foxop,
HKL], HauvoHanbHbIii KnupuHrosbliii LieHTp
Obo O6ocobneHHas bpokepckas dupma
no MporpammHoe O6ecneyeHne
Po® PacueTHas dmpma
CYP Cwuctema ynpaBneHust puckamm
TKC TOpProBO-K/IMPUHIOBbIV CHET
TC Toprosas cucrema
YK YYacCTHUK KNUpUHra
YT YyacTHUK TOpros
dBK DbIoYepCHbI 6a30BbIA KOHTPAKT
LB LleHHasn 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHuku kvpuHra (PacyetHble chvpmbl)

* YyacTHuKu Topros (Bpokepckue rpMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

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

2.1.1. PacueTHble pUpPMbI

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

PacueTHble hupMbl UMEIT BO3MOXHOCTK:

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

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

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

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

* YneHcTBO B CeKLMM CPOUHOTO PbIHKA.

B3Hoc B MapaHTuiiHbIl hoHA,

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

2.1.2. bpokepckue pnpmbl

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

Bpokepckne mpmbl UMEKT BO3MOXHOCTH:

» CoBepLliaTb CAE/MKM 3a CBOW CYET.

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

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

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

2.1.3. KnueHThl

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

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

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

Kop, 6pokepckoit govpmbl 00 npegHasHayeH A1t OTPXKEHUSI COCTOSIHUS CaMOii pacyeTHol hupMbl.
Mpumep 1.

Q100 — koA Ans NpefcTaBeHnst pacyeTHon dvpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kopg, KnuenTa 000 npefHa3HaveH a/1si OTpaKeHus COCTOSHUS BPOKepPCKoi onpMmbl.

Mpumep 2.

Q1DUO000 — koa Ans npefcTaBneHns COCTOSIHNUA AeHeXHbIX cpeAcTB cyb6pokepa DU pacueTHol conpmbl Q1

2.1.5. PackpbiTue nHcpopmauum o6 yyactHuKax B cucteme

Cnmncok pacuyeTHbIX U 6pokepckmx compm gocTyneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. CnncOK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHdhopmaLuuy o KmeHTax u 6pokepax orpaHMyeHo npasamu nonb3osaresns,
3anpaLumsatoLLero MHopmaLmio.

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

2.1.6. NMNonb3oBarenu. NMpuBA3Ka Nosib3oBartesia K yHaCTHUKY TOPros

Monb3oBaTesb UK NIOTUH B CUCTEME MOXET ObITb MPUBSA3aH K Pa3HbIM YPOBHAM MepapXun yHacTHUKOB:

« JlorvH pacyeTHOIi hUpMbI. IMEET BO3MOXHOCTb MPOCMATPHBaTh MHCHOPMAaLIMIo 1 (MPY HAUTMYMY TPaH3aKLUMOHHBIX NPaB) coBepLUuaTh Top-
roBble onepauuy 0T UMeHU /Il06oro Gpokepa UM KIMEHTa AaHHOM pacyeTHON iMpMbl, @ Takke BbI3bIBaTb OMepauyy /s yCTaHOBKM
pasnnMyHbIX IMMUTOB, KaK [/151 K/IMEHTOB, TaK U A4/1si CyG6POKEPOB.

* JlorvH 6pokepckoii hvpMmbl. VIMeeT BO3MOXHOCTb MPOCMAaTpMBaTh MHGIOPMALIMI0 U COBepLUaTh TOProBble onepaLum 0T UMeHU BCEX Kiu-
€HTOB 6poKepa BHYTPW PacyeTHol hrpMbl, a TaKkKe yCTaHaBMBaTb IMMUTBI K/IMEHTaM 3TOT0 Gpokepa.

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

B cxeme coobLueHuii-komaHg, (cM. pasgen OnucaHue koMmaHa) ectb nosne 'broker_code'. MpunoxeHve, ncnonb3ytoLLee NOMMH YPOBHS pac-
YeTHol oMpMbI, 06513aHO NPY OTNPaBKE COOBLLEHMS 3aMOHATL 3TO NOJME YETLIPEXCUMBOJILHBIM KOogoM 6pokepa SPECTRA. MpunioxeHus,
MCMO/b3YHOLLMeE NIOTVHbI YPOBHS 6poKepa Wan KNNeHTa, 3arnofiHATb 3T0 nose He 0653aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cuctemMe SPECTRA UMEIOT nepapxmyeckyto CTRYKTYpY. [anee nprBeAeHo on1caHne MHCTPYMEHTOB, HAUMHAs C KOPHEBOTO
YPOBHS1 Mepapxvi.

2.2.1. Ba3oBble aKTUBbI

Bas0Bblii aKTVB NPeACTaBAseT co6oii CYLHOCTb, K KOTOPOI NPUBS3LIBAETCA KOHKPETHbIV KOHTPAKT — akLuio, KOTOPY0 He06XoAMMO GyaeT
nepeaatb WM NOMyYnThb A1 MHCTPYMEHTOB (POHAOBOI CEKLMU, TOBap — [A/151 UHCTPYMEHTOB TOBAPHOI CEKLMW I MHAEKC/KYpPC Basto-
ThI/MHAVKATOP A/ PAcUYETHbIX (IbIOYEPCOB. Ba30BbIii aKTUB COAEPXUT aTpubyThl, 06LLMe AN BCEX MHCTPYMEHTOB, NMPUBSI3aHHbIX K HEMY,
a UMEHHO:

* HaumeHoBaHWe TOProBoW cekumu.

» Pa3Ho06pa3Hble cTaBKuM KOMUCCUIA.

 Tun nocTtasku No KOHTpakTam (nogpobHee — cM. pasgen, MocTaska akTMBOB U 3KCNMPaLWsi ONLWOHOB):
O rocTaBka CO6CTBEHHO aKTuBa,;

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

* Basntorta g1a pacyeta CTOMMOCTU Liara LieHbl. B HaCTOFILLWIVI MOMEHT MOXET NPUHUMaTb 3HA4YEeHUSA:
o RUR — cTomMmoOCTb LWara LeHbl yKasblBaeTcs B pyGI'IFIX 1, KakK NpaBnio, He MEHAETCA B TEYEeHNE BCEro CpoKa ,CI,EVICTBI/IFI KOHTpaKTa.

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

CTOMMOCTb LWara LeHbl M3MEHAETCS ABa pasa B ieHb — MPU KNUPUHIe 1 Npu NPOMEXYTOYHOM K/TMPUHTE.

» dopma TOpros — ¢ 3as10rom unu 6es. MNpu Toprosse ¢ 3a/10roM YacTb Aeno3nTa Nog No3nLMI0 MOXHO BHOCUTbL nyTem nepegayun HKL, B
3101 akumii 1 ApYrux LeHHbIX Gymar U3 yTBEpXAEHHOro cnucka.
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Ba3zoBblii akTne HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

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

2.2.2. dbloyepchbl
®boYepCHbIe KOHTPaKTbl — OCHOBHOW TWM TOProBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

®bloyepchl NprBsi3aHbl K KOHKPETHOMY 6a30BOMY akTuBY. Kaablii hblouepc MMEET YHUKa/bHble aTpubyTbl CPOYHOCTY (AaTbl MOCTaBKY),
N0Ta, Wara LieHbl U CTOMMOCTM Luara LEeHbI.

[laTbl nocTaBkv ObIOYEPCOB B TOPrOBOW CUCTEME HA3HAYAKTCH C TPEXMECSAUYHbIM (KBapTasibHble (PbloYepChl) NN MECAYHbIM (MecsiUHble
dhbtouepchbl) HTEpBaoM. [115 kaxaoro 6a30BOro akTvBa MOXET ObiTb CO34aHO HECKOIbKO TOPryeMbIX (hblo4epCcoB C pasHbIMU JaTtamu
VNCMOSTHEHUS.

®bloyepchl C pasHbIMY JaTamMy UCNIONTHEHUS! HA OfVH U TOT Xe aKTUB MOTYT BXOAWTb B Tak Ha3blBAEMbIi MEXMECSUHbIV NN KaneHAapHbIii
cnpea. B aTom cryyae, Npy pacueTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIEH Ha Takue (hblodepchbl Mexzay co6oii 1 rapaHTuiiHoe o6ecneyeHne
noA, No3nLMI0, COCTOSILLYIO 13 HECKO/BbKMX (PbIOUYEPCOB, BXOASALLMX B CNpes, MOXeT GbiTb 3aTpe6oBaHO MeHbLUe, YeM CyMMa o6ecrneyeHuii
NoA KaxKayto OTAENbHYI0 NO3NLMIO.

®blovepchbl KOTUPYHOTCA B NYHKTaX LieHbl. LieHa B py6nsix 3a KOHTPAKT BbIYMC/IAETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

, Toe
 PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHMM&JTILHOTO LLara LieHbl;

e min_step — MWHUMASIbHBIIA Lar LEeHbl B NyHKTaxX.

[na dbroyepcos ¢ BasToTON cToMMOCTY Wwara USR, 3anonHATCS elle TPy JONOMHUTENbHbIX NONS:
» CTOMMOCTb LUara LieHbl B UCX0AHOI BasttoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Lara LeHbl B py6nsx, 3amkcmpoBaHHasn 4151 MPOMEXYTOUHOTO KIMPUHTa,;

» CTOMMOCTb LUara LeHbl B py6/isx, 3adiMKCMpoBaHHas A1 KNVpUHra.

Kaxablii TOProBbIii MHCTPYMEHT NpUW NOSIB/IEHNU B CUCTEME HefoCTYNeH A5 TOProB B Ginxaiilume [OMNOMHUTENbHbIE TOPTOBbIE CEcCUm
(BEUEPHIOKO 1 YTPEHHIOI0), U HAYMHAET GbITb AOCTYMHBIM [/151 TOPrOB TO/IbKO B OCHOBHYH TOProBYH CECCUI0 (MOAPO6GHEE O TOPrOBbIX CECCUSIX
CM. pasgen PacnucaHue TOProB U KUpUHra). O JOCTYMHOCTY UHCTPYMEHTA A/1s TOProB/M B OCHOBHYIO UMM AOMOSHUTENbHbIE TOProBble
Ceccum MOXHO y3HaTb M3 Nosist signs (MpU3Haky) Tabnuupl fut_sess_contents.

MHdhopmaums o dobloyepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

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

» Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cogepxuT ypesaHHyto nHgopmMaumio 060 Bcex hblovepcHbIX KOHTpaKTax
B TOProBoOli CUCTEME, B TOM YMC/e HETOPryeMbIX.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofiepxuT nHgopmaLuio o chbtouepcax B hopmare, HE06X0AMMOM A/15 3arpy3-
KM ee B K/IMEHTCKWIN MOAy/ b pacyeTa puckos (SpectralM).

2.2.2.1. OgHogHeBHbIe (hblouepchl C aBTONPOJIOHraluueii

B TC SPECTRA cyLLecTBYIOT (hbHOUYEPChI, KOTOPbIE N0 CBOEMY NOBEAEHUI0 HECKO/IbKO OT/INYAKTCA OT 06bIYHBIX - 3TO OAHOAHEBHbIE (OblO-
YyepcHble KOHTPaKTbl C aBTOMPOOHraLveli. BAM3krmMm aHanoraMmu Takmx KOHTPAKTOB Ha pbiHke MoryT cnyxuTb CFD (Contract For Difference)
wnun NDF (Non-Deliverable Forward).

BasncHbIMY aKkTuBaMm 0OfHOAHEBHbIX (ObOUEPCOB ABMSAKOTCA KYPCbl MIHOCTPAHHbIX BAUTHOT MO OTHOLLEHWIO K pOCCUiCKOMY py6sto, hoH0BbIE
MHAEKChI, paccuntbiBaemble NMAO MockoBckast Bupya, ToBapbl (4paroueHHbIe METasI/Ibl) U aKLMM POCCUACKNX SMUTEHTOB.

OCHOBHble 0COBEHHOCTY Takux MHCTPYMEHTOB!

* Y 0flHOAHEBHOIO (hbloyepca HEeT AaTbl UCNOMHEHNSA ("BEUHBI
Aaneko B bygyuiem.

thblouepc). TEXHNUECKU e NOCNefHsst AaTa ToproB GyeT ycTaHoB/eHa

* PacueTHble LieHbl (hOpMUPYIOTCSA HA OCHOBAHUM PbIHOYHBIX AaHHbLIX C Ba/ItoTHOTO U ®OHA0BOMO PbIHKOB MOCKOBCKOI GUPXU.

» BapuauuoHHas mapxa Be4yepHero KnvprHra onpegensieTcs ¢ yHeTom A0MNOMHUTENIbHOW cocTaBsoLLel - haHauHra. @aHauHr - 3To nnara
3a OTK/TIOHEHWE LieH BEYHOTO (hbloyepca OT crnoTa 60sbLue 3a4aHHOr0 Ha KOHTPakTe yPOoBHS. Ero uenb conmsutb LieHbl BEUHbIX KOHTPAKTOB
1 6a30BbIX aKTVBOB. 3HaYeHne haHavHra ny6vkyeTcs B Wwto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none swap_rate.

o [InA UHOVKATUBHOW BapuaLyOHHON Mapxu haHAMHI paccUnTbIBAETCA OTAENbHO M NybnvkyeTca B LWo3e B Tabnuue common noTtoka
FORTS_COMMON_REPL B none swap_rate.
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* [InfA BeUHbIX (PbO4EPCOB HA (POHAOBLIN MHAEKC WM aKLMIO BapuaLMOHHas MapXa BEYEepHero KnvpuHra paccumMTbiBaeTCs C y4eToM aun-
BUEHAHOI NonpaBkuy, KOTOPas KOMNEHCUPYET M3MEHEHWE 3HAYEHNS MHAEKCA UM CTOMMOCTY akLyK, Bbl3BaHHOE AMBUAEHAHbIMW OTCEY-
Kamu. JuBnaeHAHaA nonpaska yuuTbiBaeTCs B AieHb 3aKpbITUsi peecTpa no no3uumn Ha NpeaplayLLnii BeHepHW KNMPUHT 1 MO CAENKaM
B BEYEPHIOI0 CECCUIo, MO CAenkam B TEYEHUE YyTPEHHEN 1 OCHOBHOI ceccuii nonpaska He yuuTbiBaeTcs. Ecnn feHb 3akpbiTna peectpa
NPYXOANTCA Ha HETOPTOBLIN AeHb, TO NOMNpaBKa yYUTbIBAETCA B GvKaiiLLnii TOProBbIii AeHb, NPeALLIECTBYOLLNIA fHI0 3aKPbITUA peecTpa.
3HaueHuve nonpaskn Ny6mkyeTcs B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

* WHAguKaTvBHOE 3HayYeHWe haHavHra U AUBWAEHAHON NOMNPaBKM NO TEKYLLEN KMEHTCKOW NMO3ULMM paccuMTbiBaeTCA W MyonnkyeTcs B
LL/I03€ B MOTOKE MHAMKATMBHOM BapuaunoHHoi Mapxxu no nosvmumm FORTS_VM_REPL.fut_vm/fut_vm_sa B nonsix swap_rate n index_div,
COOTBETCTBEHHO.

®opMysbl U feTanbHOe ONMCaHNe MOXHO HaTV B crneLudmKaLmsax KOHTPAKTOB.

B cnpaBoyHVKe TopryemMbiX MHCTPYMEHTOB OAHOAHEBHbIE (hbloYepChbl MOMEeYaloTCs cneuuasbHbIM nNpu3Hakom (6ut 0x4000 B none signs
Tabnuupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONumoHbI

ELLe 0fHUM TVMOM NPOV3BOAHBIX (OMHAHCOBBIX MHCTPYMEHTOB B cicTeMe SPECTRA siBNSIHOTCS ONUMOHBI. B 0T/IMume oT ¢hbouepcoB OnLyoH
03HayaeT He 06513aHHOCTb, & MPaBO Ha MOKYMNKy (Mpofaxy) 6a30BOT0 aKTBa, KOTOPOE MOXET ObITb PEASIN30BAHO UK HET.

PazninuatoT Ko/ U MyT ONUMOHbI. ONUMOH KON (ONLMOH Ha NOKYMKY) — KOHTPaKT, NPeA0oCTaBNsoLwWuniA AepxaTesio (NoKynaTesio) onumoHa
npaBo KynuThb 6a30BbIii aKTVB B yKa3aHHbI CPOK B GyAyLUeM No (OMKCUPOBAHHOM LieHe — LieHe UCMOIHEHMS onumMoHa (CTpaiik). OnuvoH nyT
(onuMoH Ha NpoAaXy) — KOHTPAKT, NPeAoCTaBNAoWMIA AepxaTento (NMoKynaTeso) onuuoHa nNpaso npogaTb 6a30BbIii aKTUB B YKa3aHHBbIi
Cpok B 6yaylieM no (oMKCMPOBAHHON LieHe — LieHe MUCMOSIHeHUs onumoHa (CTpaiik). B kayecTBe 6a30BOro akTvsa A/l OMUMOHOB MOTYT
CNYXUTb aKTVBbI (DOHA0BOIO W BA/IOTHOTO PhIHKOB (AKLWW, UHAEKCHI, Ba/IlOTa 1 T.N.), & Tak e CPOUHbIE (PbOUYEPCHBIE KOHTPAKTbI.

OnUMOHbI MOTYT BbITb MaPXVPYEMOro TUNa, ¢ yNaaToli BapnaLMoHHOK MapXu Mexay y4acTHUKamy TOProB Ha OCHOBaHUM PacUYETHOM LiEHBI,
onpeaenseMoit ABax/bl B TOProByl CECCUID, ¥ MPEMUASIbHOTO TWMa, C YNAaToi NpeMUU NOAMUCYMKY OMNLMOHA B MOMEHT COBEPLLEHNS
CAenkn (B GrvKanwnii KINUPUHF).

Mo cnocoBy MCNOSTHEHNS OMLMOHBI NOAPA3AENATCA Ha EBPONEICKME N aMeprKaHCKie. EBponeiickue onuuoHbl MOXHO UCMOTHUTL TOSTbKO
B [iEHb UCTEYEHUs CpoKa AeiCTBUS onuuoHa (gaTy akcnmpaumm). AMEpUKaHCKME ONLMOHbLI OT/INYAKTCSA TEM, UTO AEPXATENb MOXET pea-
JIM30BaTh CBOE MPaBO Ha NPOAAXY/MOKYNKY 6a30BOr0 akTuBa B /106011 MOMEHT, HE AOXUAASCh HACTYN/IEHNS AaTbl UCTEYEHNS ONLMOHA.

OnUYOHBI MOTYT BbITh NOCTABOYHBIMUI U PACHETHLIM. MOCTaBOUHbIN ONLMOH NpelycMaTpUBaeT (hU3nNYeCcKyH NocTaBKy. PacueTHbIii OnuMoH
He MpeAanonaraeT NOCTaBKk1, a NpefycMaTpUBaeT nepepacyeT NpUobINn/yGbITKOB MeXAy YYaCcTHUKaMU B BUAE HAUMC/IEHUA U CNMCAHUS
[IEHEXHbIX CPEfCTB.

B HacToAwmin momeHT B cnucteme SPECTRA noaaepXuBatoTcsl ameprkaHCKne MapXXMpyemMble NOCTaBOYHbIE OMUMOHLI HA (bHYEPChI U
eBponeck1e npeMmasibHble pacyeTHbIe OMNLUMOHbI Ha CMOT-aKTUBbI (aKUyW, MHAEKCHI, B/IIOTY 1 T.N.) U hbloyepcsl.

OnuyMoHbI TaKKe Kak 1 (Pblouepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (DbI0YEepCOB CYLLECTBYIOT HEAE/bHbIEe OMUMOHBI, C
UCMOMHEeHVEM B cepefiuHe Gnvxaiilueii Hefenu n B BK NATHULBI (ONLMOHbLI Ha aKLyy aMeprkaHCKUX KoMNaHwid).

[ins onuyoHOB B TOPrM Ha3HaYaeTCs HEKOTOPOe MOAMHOXECTBO CTPAiKOB, KOTOPOE IEXUT B OKPECTHOCTMW TekyLueli pacyeTHO LieHbl 6a-
30BOr0 aKkTVBa, K KOTOPOMY MPMBS3aH OMLMOH, NO3TOMY CMUCOK OMLMOHOB, Ha3HAYeHHbIX B TOPrU, B 06LLEM CrlyYae Kaxaplii AeHb MOXET
6bITb pasHbIM.

MHbopmaLmsi 06 onumoHax COAEPXNTCS B CNEAYHOLWMX Tabnumuax ToproBoro uHTepdelica:

» Motok FORTS_REFDATA_ REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoAepXuUT CNUCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOpPr1 B laHHO TOProBOii ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepxut cnpaBoyHuK 6a30BbIX KOHTPAKTOB /151 OMLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAepXuT CMUCOK OMNLMOHHBIX CEPUiA.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXxuvT nHchopmanmio 06 onuuoHax B hoopmare, He06X0AMMOM A715 3arpy3ku
ee B KNIMEeHTCKUA Mogynb pacyeTa puckos (SpectralM).

» Motok FORTS_INFO_REPL, Tabnuua option_series_params — COAEPXUT NapaMeTpbl OMNLMOHHBIX CEPUiA.

2.2.4. CocTaBHble€ MUHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noggepXvBaeT CoOCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbLI, KOTOPblE COCTOAT N3 HECKO/IbKMX B3aUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NMO3BO/SET PeasiM30BbIBaTL LUMPOKO UCMNOMb3yeMylo CTpaTernio TOProBv Ha pbiHKe, Koraa
Npy BbIMO/THEHUW CAENKN NO CBA3KE Y KIMEHTa NOABMAAOTCS NO3ULMK N0 ABYM WK 6onee MHCTpyMeHTaM. B HacToALWMA MOMEHT B BuAe
COCTaBHbIX UHCTPYMEHTOB peasin3oBaHbl KasleHapHble crpefbl Ha dbovepcbl.

Cnncok UMEILUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nosyuutb W3 Tabnuupl fut_sess_contents noToka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHMem 3TOro nossi He paBHbIM 0, ONMCbIBAOT COCTaBHbIE WH-
CTPYMEHTBI.

[lns nonyyeHns cocTaBHbIX YacTeill MHCTPYMEeHTa crieflyeT nosb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA _REPL, B ko-
TOPOI ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLecTBYET ABe uan 6onee 3anunceid, onvcbiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupsl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YaCTV MHCTPYMEHTOB SIBSOTCA 00bIY-
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HbIMW UHCTPYMEHTaMM1 TOProBoii CUCTEMbI. /11 KXol COCTABHOM Y4acTu Takke yKasbiBAeTcs KOIPULMEHT, HA KOTOPbI YMHOXaeTCs
06BLEM MCXOAHOI 3asBKM A5 NOyYeHUs 06bEMA 3asiBKU N0 COCTABHOI YacTU. 3HaK 3TOro Ko3ah(huLMeHTa yKasbiBaeT Ha HanpaeneHue
3asBKM MO COCTaB/AOLLEN — MOMOXUTENLHOE 3HAYEHVE 03HAYAET, YTO COCTaBNAWAs ByAeT Hanpas/eHa B Ty Xe CTOPOHY, YTO 1 3asiBKa
N0 COCTABHOMY WHCTPYMEHTY, OTPULIATENIbHOE — B NPOTUBOMOIOXKHYIO CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 1 A

—>{ 1200 515 1
1201 510 A N

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. NaeHTUMKALMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHUKaNbHbIA YNCNOBOWN MAEHTU(MKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHbI MAEHTUHUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUIA CUMBOJIbHBIN KOA MHCTPYMEHTa AN151 MHADOPMALMOHHbLIX CUCTEM.
4. MNone name — [/IMHHOE "4Ye/I0BEKOYMTAEMOE" HanMeHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHaekc PTC ¢ ucnonHeHnem B gekaope 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®bYEPCHbI KOHTPAKT Ha uHAEKC PTC ¢ ncnonHeHvnem 15 gekabps 2010 .

3HaueHwe isin_id — nepBUYHbIA YHUKaNbHbIA MAEHTUIMKATOP MHCTPYMEHTa B cucTeme. Bo Bcex CTPYKTypax AaHHbIX, COAEPXaLLMX CCbINKY
Ha UHCTPYMEHT, UCMO/Mb3YETCH MMEHHO 3TO 3HaYeHVe.

Mone isin — OCHOBHOW CMMBO/IbHbIi KOA, KOHTpakTa. VIMEHHO 3TOT KOf, YKa3blBaeTca B KOMaHAe Ha NOCTaHOBKY 3asBKW. apaHTupyeTtcsa
YHUKaJ/1bHOCTb N HEU3MEHHOCTb BO BPEMEHWN 3HAYEHUA isin.

Mone short_isin — anbTepHaTWBHbI CUMBO/IbHBIN KOZ KOHTpaKTa. Bblfio BBEAEHO 47151 yNPOoLLeHWs paboTbl € AaHHbIMU SPECTRA MUPOBLIM
MHChOpPMareHTCcTBaM.

2.2.6. IlHCTpYMEHTbI C OrpaHn4YeHussMU No KBasincpukaLum HBecTopa

B cooTBeTCTBME C TPEGOBaHMSAMMW perynstopa AN1s onpefeneHHbIX MHCTPYMEHTOB paspelleHa TOProB/s TOMbKO KBaMULMPOBaHHbIM
nHBecTopam. Mog KBaMnLUMPOBaHHLIM MHBECTOPOM B ccTeMe SPECTRA MOHMMAETCs KIMEHT, Y KOTOPOro BbICTABMEH CheLnabHbIi
npusHak "KesanndmuuypoBaHHbIi MHBecTop” (6uT 010000000000 B none xstatus Ta6nuubl investor notoka FORTS_REFDATA_REPL).
3TOT NpU3HaK yCTaHaBIMBAETCA caMMM B6POKEPOM C MOMOLLbIO cucTeMbl EPK. I3MeHeHne npr3Haka NnprMeHseTcs B cUCTeMe B BeHepHUii
KVPWHT (419 CYLLEeCTBYIOWMX KIMEHTOB). [I/18 HOBbIX K/IMEHTOB (aKTBauus 60/1BaHKM) NPU3HaK NPYMEHSETCS B OH-NaliHe.

Y VHCTPYMEHTOB C OrpaHnyeHaMmM No Keanndmkaumm MHBECTopa BbICTaBAAETCA NpusHak "[I1a ksanmduuposaHHbIX MHBECTOPOB". MNpu-
3HaK ycTaHaBnuBaetcs Ha ypoBHe ®BK (6uT 0x8 B none signs Tabnuubl fut_vcb notoka FORTS_REFDATA_REPL) n geiictByeTt Ha Bce
WNHCTPYMEHTbI 3T0ro ®BK. 3TUMM MHCTPYMEHTaMU MOXET TOProBaTb TObKO KBaIMhULMPOBaHHbIV MHBECTOP, NP NOMbITKE BbICTABUTL 3a-
ABKY MO TakOMy UHCTPYMEHTY, KNEeHTOM 6e3 npu3Haka "KBaimdvuypoBaHHbIi MHBECTOPR", 3asiBKa aBTOMaTUYEeCKN OTBEPraeTcst CUCTEMOI
C KOAOM OLIMGKM "4227 - [Jo/mkeH 6bITb NPU3HaK KBaIMULIMPOBAHHOMO MHBECTOPA A/151 COBEPLLEHUS CAEMKN".

OC06eHHOCTU NOAAEPXKM UHCTPYMEHTOB C OrpaHuYeHusiMy No KBaiMdmkaLmm MHBecTopa:
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» 3anpelleH nepeHoc nosuumm knneHTa (komaHga TransferClientPosition ) N0 UHCTPYMEHTY C OrpaHNyYeHnsIMK Mo KBanndukaLum nHee-
cTopa K K/IMEHTY, Y KOTOPOro HET Npu3Haka KBa/MMLMpoOBaHHOMO UHBECTOPA.

* B cnyyae He06X0AMMOCTUN CHATUA € KIMeHTa npu3Haka "KsanndumumypoBaHHbIli MIHBECTOP" U HA/IMYMS Y HETO HA TOT MOMEHT NO3ULMK NO
WHCTPYMEHTY C OrpaHUyYeHnsamMu No KeanndvKkauuy MHBeCTopa, NpeanonaraeTcs caeayoLmin anroput™ geicTBuii:

o BpoKep CTaBWT 3anpeT Ha OTKPbITUE NO3NLUIA MO UHCTPYMEHTY

e}

Bpokep yBefoOM/SET K/IMeHTa U faeT BpeMsl Ha CaMOCTOATENbHOE 3aKpbIThe No3uLmmn
o Mpun HEOGXO,D'I/IMOCTI/I Bpokep co cBoero NnornHa 1 0T UMEHU KNMeHTa NofaeT 3adBKN Ha 3aKpbiTne I'IO3I/IL|,I/II71

o Bpokep cHMMaeT npusHak "KeanmguumpoBaHHbIii MHBECTOP" € kKnMeHTa (npumeHsieTcs B BK)

2.3. ToproBble onepauuu

2.3.1. 3aABKU — 06LUME BO3MOXHOCTU

3asiBKa - 3T0 NPUKa3 y4acTHVKA TOProB B TOPTOBYHO CUCTEMY Ha COBEPLLEHWE CAEMKM MOKYMKU UM NPOAAXKM UHCTPYMEHTA MO ONpeaenéHHoil
LieHe. 3asiBKa MOXeT ObITb aApecHoii U 6e3afpecHoil.

BesafpecHble 3asBKM - 3TO 00bIYHbIV BUA, 3a51BOK, KOTOPbIE BCTAOT B O4epeb U BUHbI BCEM M0/1b30BaTENSIM, OHU 0653aTe/IbHO YHacTBYHOT
B ayKLVMOHE 1 CBOASATCA CO BCTPEUHbIMU 3asBkaMu. ECnn y 3aBKu €CTb KOHTPNPEeLI0XeHNE C LIeHOM NyyLleid WM paBHON LeHe 3asBku,
TO Takvie 3asiBKv CBOAATCS B CAE/KY C LEHON paBHOW LieHe 3asBKM B KOHTPMPEANOXEHNN. YacTb 3asBkM, KOTOpasi He cBenach B CAesKy
0CTaeTCs B BUAE 3as1BKW, C MEHBLUUM KOSIMYECTBOM MHCTPYMEHTA.

3asBku 6bIBaOT KOTMPOBOUHbIE (Day), BcTpeuHble (Immediate-or-Cancel), 3asBku Fill-or-Kill n 3aaBkn Book-or-Cancel. KotuposoyHasi 3a-
aBka (Day) ocTaeTcs B ouepean He3aBMCKMO OT TOr0, CBeNach /i OHa YacTUYHO, UK He cBenach coBceM. BeTpeuHas 3asBka (I0C), ecnn
OHa He cBenach B CAesKy, YAaIAETCA U3 CUCTEMbI MOC/e MPOBEAEHNS ayKLMoHa. Npu YacTMYHOM CBEAEHWN BCTPEYHOW 3asiBK1, HECBeAEH-
Has ee yacTb Takke yaansetcs. 3asasku Fill-or-Kill (FOK) - 310 BCTpeuHble 3asBKU, KOTOpble NpeAnosiaranT TONbKO NOSIHOe UCMOSTHEHME
(cBeaeHue B caenky). 3asiBka Book-or-Cancel (BOC) - 3T0 pa3HOBUAHOCTb KOTUPOBOYHON 3asiBKU, KOTOpPas NPV BbICTABEHUN IGO0 Lenn-
KOM BCTaeT B CTaKaH, /IM60 OTK/IOHSAETCSt cMCTEMON. Takas 3asiBKa MOXET ObITb TOMIbKO NACCUBHON CTOPOHOI B caenke (Maker).

C TOUKM 3peHNs BPEMEHU XXN3HU 3asBKV NOAPA3AENATCA Ha 06blUHbIe 1 MHOToaHeBHble (Good-till-Date). Y 06bl4HbIX 3asBOK AaTta ucre-
UEeHVs 3a8BKM He 3a4aHa, Takve 3asBkU (HEUCMOMHEHHbIE) "XMBYT" 40 KOHLA TeKyLLel ToproBoii ceccumn. s MHOTOAHEBHbIX 3asBOK yKa-
3bIBaETCS faTa ucTedeHus (guanasoH Aat - 4o roga). Takve 3asBky aBTOMATUYECKU NEPEBbLICTAB/ATCA B C/IEAYIOLLYI0 TOPrOBYIO CECCUID,
noslyyas npu 3TOM HOBbIA HOMEp W CCbIIKy Ha HOMep camoli NepBoii BbICTaBEHHOV 3asiBK. [pW NepeBbICTaBIEHNN AeNatoTcs NPOBEPKU
Ha Ha/IMune MHCTPYMEHTA, KNIMEHTA, [OCTAaTOYHOCTM CPeACTB. 3asiBKM C UCTEKLel AaToli aBTOMaTNYeCcKM CHUMAtOTCS Nocsie 3aBepLUeHunst
BeyepHeii ceccun (ecnv oHa ecTb B 3TOT A€EHb).

[Ns Hyxa pa3paboTuMKoB B 3asiBKax NPeayCcMOTPeHb! ABa AOMNOMHUTESNbHBIX aTpubyTa:

* none comment - Ctpoka B 20 cumBOnoB. Mone He AO/MKHO cofepxaTb ynpasnstowmx cumsonos (0x00-0x1F n Ox7F) n none fomkHO
KOHBepTMpoBaTbcsa 13 cpl251 B utf-8.

* none ext_id - YeTbipexbaiiToBoe uncno, Kyaa npeanonaraerca BCTaBNsaTb MAEHTU(UKATOP 3a8BKV B NO/Ib30BATE/IbCKON CUCTEME.
MpumeyaHune: YHUKaNIbHOCTb 3HA4YEHWI [OMOSTHUTENbHBLIX aTpUByTOB 3asBKM TOProeoit cuctemoii SPECTRA He aHanmsmpyeTcs.
VHdhopmaums o 3asBkax cogepxutcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 370 UCTOPUSI M3MEHEHUIA 3asBOK, Ha KaXoe WM3MEHEeHVe 3asBku [06aBnseTcs oTAenbHas 3anuchb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/ibko no “"cBomM" 3asiBkaM. og cBoMMM 3asiBKaMuy 34eCb NoHUMa-
ercs:

* 1N noruHa KNneHTa - 3To 3adBKN TOJSIbKO 3TOrO K/IMEHTA.
» Ans noruHa B® nnn PO - 310 Bce 3asBKY KIMEHTOB 3T0N B® nunn PO.
[laHHble Mo CBOMM 3asBKaM PacKpbIBAOTCA NOMHOCTLIO, BK/IOYAs C/yxebHble 1 Nosib30BaTe/IbCKme nosns.

Mpu xxenaHny nonb3oBaresib MOXET NoANMCaTLCA Ha NosydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B 3TOM cnyyae OH
6yAeT nonyyatb BCHO MCTOPMIO N3MEHEHUI NO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUzE.

Bo3moxHbI cnegytowpe onepauuy Hag, 3asiBkamu:
» [lo6aBneHve 3asBKu.
* YpaneHue 3asBku (No koay 3asBku B cucteme SPECTRA).

» lMepepgswxkka 3assku (onepauus MoveOrder). MNepeagukka 3a8Bk1 peasim3oBaHa kak napa onepauuii - yaaneHvue ctapoi 3asBku u go-
6aBneHne HOBOI 3as1BKM (C HOBbIM HOMepPOM). COOTBETCTBEHHO NO/Ib30BATE/0 B OTBETHOM COO06LLEHMM Ha onepauuio MoveOrder Bcerga
BO3BpaLlaeTcs Homep HoBOW 3asBku. Onepauum MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHVUMYM [Be 3anuncu -
yaaneHve n gobasneHue.

OpHoli onepaumeit MoveOrder MOXHO OAHOBPEMEHHO NepeBUHYTL [ABe 3asBKM (M0ME3HO A/18 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napameTtpos (order_id1, order_id2) ans asyx 3asBok. [1py aTOM cam MeToA ABNSETCA YHUBEPCA/IbHbIM
- eC ABUraeTcs OAHa 3as1BKa, 3arno/HATCA NnapameTpbl ToNbko A5 order_idl.

42



02.11.2025 PLAZA Il wnto3 Bepcus 8.9

« MaccoBoe yaneHue CBoX 3asiBOK Mo 3aaHHbIM NoJ/ib30BaTesniemM yc/ioBusiM. B kauecTse yCnoBuit MOryT 6biTb 3aaHbl:
o HanpaeneHue onepauuy - NOKynka, npogaxa.
o Tun 3asBKu - agpecHas, 6esaapecHas.

o Kopg kiveHTa.

[e]

Kog, 6a30BOro akTuBea.

o

ext_id - naeHTUMKaTop 3asBKM B N0OMIb30BATE/NLCKON CUCTEME.
o Kog MHCTpyMeHTa.

o 'pynna MHCTPYMEHTOB - (hbloYepChbl, ONLMOHbI, COCTABHbIE MHCTPYMEHTbI.

2.3.2. AapecHble 3asiBKU

AfpecHas 3asiBKa - 3T0 3as1BKa, aApecoBaHHas KOHKPETHOMY MoJib30BaTesto. Mo cpaBHEHMIO ¢ 6e3a4PecHbIMU 3TY 3asiBKU UMEIOT HEKOTO-
pble OrpaHnYeHsi B BO3MOXHOCTY YNpaB/ieH!s 3asiBKaMm 1 B BbIGOPE KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JI0rMHa 6pokepckoii ovpMbl. Mpu BbICTaBNEHUM afpecHoii 3asiBKU B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKY0 hupmy.

 [ns onpefeneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi kog PTC komnaHum-koHTpareHTa (none broker_to). He Bce 6pokepckue chupMbl
MMEIOT TaKoii Kof, COOTBETCTBEHHO, 3TVM (PUPMaM Heslb3s BbICTABUTb afpeCcHYH 3asiBKy.

 [1Ns aipecHbIX 3asiBOK HEBO3MOXHa onepauus MoveOrder. MOXHO TO/IbKO BPYUHYH YAQIUTH U BbICTABUTL HOBYIO 3a5IBKY.
» B agpecHbIix 3asiBKax Hefb3s yKasblBaTb faTy MCTeUeHUs 3asiBKU, T.e. OHU He MOTYT GbITb MHOTOHEBHbIMK (GTD).

» AfpecHble 3asBK/ CBOAATCSA B CAENKY NPW YC/0BUM TOYHOTO COBNafeHns B HUX 3HaueHust nons match_ref (cm. onvcaxune nons B pasgene
Metog AddOrder - lo6aBneHne 3asB0K ). BO3MOXHO YacTuyHoe CBefeHUe aipecHbIX 3asBOK.

2.3.2.1. AApecHbIii PeXUM ¢ M3TUMHIOM MO YHUKAJSIbHOMY KOAY

B fgaHHOM pexuMe yyaCTHUKM BbICTaBNAT afpecHble 3asBKM C 06s3aTeNbHbIM 3anonHeHnem nons match_ref n ykasanvwem B none
broker_to koga HKL, (koa dmpmbl ¢ donarom dealer.status 0x10000 — HKL). B none match_ref 3agaeTcs yHukanbHas nocnefoBaTenibHOCTb
CUMBO/10B, O KOTOPOW CTOPOHbI CAENKN OTAENbHO (BHE TOProBOI CUCTEMbI) OrOBApUBAIOTCS, YUTO OHa GyAeT NCNOb30BaTLCS B UX 3asiBKaX.
CBsefieHVe 3a51BOK B CAe/1KV OCYLLLECTB/ISIETCA MO COBNaAeHto 3Ha4eHnii nons match_ref B 3asiBkax. CoBnageHvie 3HaveHnst nons match_ref
ABNAETCA NOATBEPXAEHNEM COracksa KOHTPAreHTOB Ha COBEpLUEHME CAEMKM Ha YCOBUSAX, YKa3aHHbIX B caenke. B pexuvme "AgpecHsbiii
PEXMM C M3TUMHIOM MO YHUKaNIbHOMY KOAY" KOHTPareHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTku CAENKM (3asBKa, MITUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afjpecHble 3asiBK B TAKOM PEXVME TOPTOB MMEIOT Te e OrpaHuNyYeHnsl, YTo U 0BblUHbIE afpecHble 3asBKu. NS OTAnYus
TaKMx 3asiBOK OT 0ObIYHbIX apPECHbIX Y HUX B AOMNOMHeHUe K npu3Haky Address (0x4000000) BeicTaBnsietcsa doniar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenku

Crenkv B TOProBoii CUCTEME 3aK/THUaloTCs Noc/e MOCTAHOBKM 3as1BOK B C/ly4Yae, e/ LieHa B 3asiBKE OHOTO HaNpaB/ieHNs N0 UHCTPYMEHTY
Y[I0BNETBOPSIET LieHEe 3asiBKW [PYroro HanpasfieHusi Mo TOMY Xe WHCTPYMeHTY. LIeHoi cenku cunTaeTcs LeHa 3asiBKv, BbICTaB/IEHHOI
paHbLue. Caenku 6bIBAIOT aApecHble 1 6e3aapecHble. MHorve atpubyThbl CAe/0K 3KBUBA/IEHTHbI aTpUbyTam 3asiBoK. CAeNKu He U3MEeHSIIoTCS
1 HE YAANSIOTCS U3 CUCTEMBI.

MHhopmaLms o co6CTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. flaHHble
B Tabnmuax npefcrasneHbl B OTUILTPOBAHHOM BUAE: MO/b30BaTelb BUAUT NPUBATHYIO MH(DOPMALMIO TOMBLKO MO CBOEI YacTu caenku
(nokynatens unu npogasua). Ecnv nonb3osartenem ssnsetca b® unm PO n caenka coBeplueHa ee KAMeHTaMu, To Nosib3oBaTeb BUAUT
npuBaTHyo MHdopmaLuio no o6enm yactam caenku. MiHgopmaumsa 060 Bcex caenkax B CUCTEME pasfaeTcs BCEM MOMb30BaTeNsaM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeActas/ieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOPrOBbIX CAEIOK B TabNMLAX CAE/TOK COAEePXaTCsA AOMNOMHUTENbHbIE 3aMnCK, KOTOPbIE B OPUAMYECKOM CMbIC/E caenKamm
He SIBNSIL0TCA, HO OTPaXatoT HEKOTOPbIe onepaluy B CUCTEME, MEHSIIOLLME NO3NLMK yYaCcTHUKA. [laHHbIe CAEKM HA3bIBAOTCS TEXHUUYECKUMMU.
OTMUUTL TOProBble CAEKM OT TEXHUYECKMX MOXHO N0 3HaueHuto noneii xstatus_sell n xstatus_buy tabnuy user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unu no npusHaky nosystem B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- CM. pasgen MpusHaku, BbICTaBseMble Y 3asBOK 1 CAEMNOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, NMOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, 6o NoAaHHbIX C PasHbIX Pasgenos
C ofiMHaKoBbIM MIHH. M0 yMON4YaHWio CoBepLUeHNe KPOCC-CAENO0K 3anpeLLeHo, 3asBKa, HaTKHYBLLASIC Ha KPOCC-CAESKY, OTK/IOHSIeTCs CU-
cTemoii. [lonyckaeTcsi B MHAMBUAYaNIbHOM NOPsiAKE paspeLleHme Kpocc-CAeNoK A1 afpecHbIX 3asBoK. Takke B CUCTEME NpesycMoTpeHa
BO3MOXHOCTb, YTO6bI NPY KPOCC-CAE/KE BMECTO OTK/IOHEHWsSi BHOBb NOCTYNMBLLEN 3asBKM (OHA XE aKTUBHAs), CHAMaIach NaccuBHas 3a-
sIBKA, HA KOTOPYO OHA HATKHY/aCh.

[ns onpefeneHns Norvku o6paboTku KPOCC-CAEMOK B cMCTeMe NpedyCcMOTPEHO ABa dhara:
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* "PaspelunTb Kpocc-CAenku" - PaspellaeT Kpocc-CAe/kn ANl afipecHbiX 3asiBoK. UT06bI Kpocc-cAenka npoLuna AaHHbli dnar fomkeH
6bITb BbICTaB/EH Y 060MX CTOPOH caefku. B 6e3aapecHom pexumMe coBepLIeHne Kpocc-CAeN0K 3anpeLLeHo Bceraa.

» "CHsTb NacCMBHY0 3as1BKY NPy KpOcc-caeske" - PaspeluaeT npu Kpocc-cAesnke BMECTO OTK/TOHEHUSI BHOBb NMOCTYNMBLLEN (OHA Xe aKTUB-
Hasl) 3asiBKV/ CHMMaTb MaCCUBHYH, Ha KOTOPYH OHa HaTkHysacb. CHATME NMacCUBHOI 3asBKM NoApasyMeBaeT NPOAO/HKEHNE CBEAEHNS
aKTUBHOI 3asBKM B paMKax TpaH3akuuu. Ecnv B npoLecce CBEAEHMS TpaH3aKLMsA HE MOXET 3aBepLUMTLCS YCMNELHO, TO CHATbIE NaccuB-
Hble 3as1BK/ BOCCTaHaB/IMBAKOTCS.

Yka3aHHble hnarv BbICTaBASKOTCA HA YPOBHE CEMMU3HAYHOTO KIIMEHTCKOTO pasgesia Ha OCHOBaHMN 3asiBNIEHUS y4acTHUKA. BbiCTaBneHHbIe
dhnaru TpaHC/IMPYOTCSA B LWK03€ B None xstatus Tabnmupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue nprBeAeHb! CLeHapuy NoBeAeHNs 6e3aapecHbixX 3a8BOK, MPUBOAALLMX K KPOCC-CAeNKaM, A1 PasINyHbIX TUMOB 3asBOK
1 3HauYeHuin chnara "CHATb MAcCUBHYHO 3a8BKY MPU Kpocc-caenke™:

Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOIi 3aABKU ro pasgena - asTopa
NaccuBHOI 3asiBKU

KoTupoBouHas 3asBs- | "CHATb naccuBHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHasA: B npoLiecce cBefeHNs JOXOANT A0 3asBKM C TaknMm xe VIHH, 3aTtem oTkarbl-
BaeTCs 06paTHO No BCeM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHATb NaccuBHY!10 3asBKy | MaccuBHasn: CHUMaeTcs.

npu Kkpocc-caenke"=A4A AKTMBHas: B npoliecce cBefeHUst AOXOAMT A0 NacCUBHOW ¢ TeM xe VIHH, ninuumpyet
CHATWE NacCUBHOI, NPOJO/KAET CBEAEHNE Aasiee B CTaKkaHe Uan 0CTaeTCs Kak KoTMpo-
BOYHas B CTakaHe.

Ecnu pganee B TpaH3akLyn CBELEHNE aKTUBHOW 3asiBKM HE MOXET 3aBEpLUNTLCS yeneLl-
HO (HanpuMep, NO NPUYMHE BCTPEYU C eLle OAHON KPOCCOBOI 3asiBKOW, MO KOTOPOI HET
paspeLLeHns CHUMaTb ee), TO BCe 3asiBKM, BK/OYas KPOCCOBYIO MACCUBHYH, BOCCTaHa-

B/IMBAIOTCA.

BcTpeuHass 3asiBKa | "CHATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.

(I0C) npu kpocc-caenke"=HET | AKTUBHasA: B npoLiecce cBefeHNs JOXOANUT [0 3asBKM C Takum xe NHH, 3atem octartok
CHUMaeTcH.

"CHATb NaccuBHyto 3asBky | [laccuBHasa: CHMMAETCA TO/IbKO B TOM C/lyvae, ec/ii akTUBHAs MOXET CBECTUCL XOTS
npu kpocc-caenke"=AA | 6bl 0AVH pa3 co cneaytoLleli B o4epeamn nocne KPOCCOBOWA.

AKTUBHas: B pamkax 0fiHOl TpaH3aKLUMM AOXOAMT A0 NaccuBHoOi ¢ Tem xe VHH, nHu-
uumpyeT npefsapuTesisHoe CHATUE NacCMBHON, 3aTeM NPOLO/MKAET CBeAeHne Co cre-
OyloLWmMMY 3asiBKaMu B ovepeamn U3 cTakaHa.

Ecnv nocne cHATUSI NaCCUBHOM, B paMKax AaHHO TpaH3aKuun, He NPOU30LLISIO H OfHO-
ro CBeAeHus, To 0CTaToK akTuBHOW IOC cHUMaeTcs, a nacCuBHasi BOCCTaHaB/IMBAETCS.

3anBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | [laccuBHaa: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHUs 40X0AUT A0 3asBK/ € TakuM xe NHH, 3atem otkarbl-
BaeTCs 06paTHO NoO BCEM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHATb NaccuBHyto 3asBKy | laccuBHana: CHUMAaETCA TOMIbKO B TOM C/lyvae ec/iv akTUBHas MOXET CBECTUCH MOJHO-
npw Kkpocc-caenke"=AA CTbHO.

AKTUBHas: B pamkax o4HOV TpaH3aKLum fOX0AWT A0 NaccuBHOM ¢ TeM xe VIHH, nHnum-
npyeT npeABapuTenibHOEe CHATUE NAacCUBHONM, NPOAO/IKAET CBeAeHNe Aasee B CTakaHe.

Ecnun nonHbiii 06beM He coGpaH no akTMBHOM, TO BCe npeaBapuTesibHO CBeAEHHbIE U
CHATbIE NacCUBHbIE 3aABKM BOCCTaHaB/MBarOTCA O6paTHO B CTakaH.

[na agpecHbIX 3adBOK 10rMka 06paboTkv cuTyauuii ¢ Kpocc-caenkamu aHaniornyHa. Ecnm kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3peLumnTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCUMOCTY OT 3Ha4YEHUs Npr3Haka "CHATb NacCyBHYHO 3as1BKY NpuW Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3asBku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka IMbo CHUMAaEeTCs naccuBHas.

B cnyyae CMHTETMYECKOro MaTuuHra, Aga CTakaHa C 3asBkaMu aHa/IM3nMpyrTCa He3aBUCKMO — T.e. MOTYT ObITb CHATbI Kak OAHa Tak 1 fBe
naccuBHble 3asBku. Ecnm ons obenx naccuBHbIX 3as1BOK CHATUE He paspelueHo ("CHATb NaccuBHYHO 3a8BKy Npu kpocc-caenke"=HET), To
OTK/IOHAIETCS aKTUBHAasA 3a5BKa, MHaye CHUMatoTCa (He3aB1CKMO) NMacCUBHbIE 3asBKY, [/18 KOTOPbIX CHATUE paspeLleHo ("CHATb NacCUBHYIO
3asBKy npu Kpocc-caenke'=aA).

Y CHATbIX NaCCUBHBIX KPOCC-3as1BOK B M0/1e Xstatus BbICTaBASAETCS OT/IMUMTENbHbIN Npu3Hak DueToCrossCancel (0x2000).

2.3.5. OCOGEHHOCTU TOProBN CBA3KaMU

ToproBasi cuctema SPECTRA noafepXvBaeT CocTaBHble MHCTPYMEHTbI (CBSI3KM) - MHCTPYMEHTBI, KOTOpbIe COCTOSAT 13 HECKO/bKMX B3au-
MOCBSI3aHHbIX YaCTei (aToMapHbIX MHCTPYMEHTOB), YTO NMO3BOJISIET PEA/IM30BbIBATb LUMPOKO UCTIO/Nb3YEMYH0 CTPATErM0 TOPrOB/IN Ha PbIHKE,
KOrZa npu BbINOMIHEHUW CAEMKM MO CBA3KE Y KIVEHTA NOSIBASKOTCS NO3ULMK MO ABYM Uv Goee MHCTPYMEHTaM. B HacTosILLMii MOMEHT B
BUE COCTaBHbIX MHCTPYMEHTOB peasn30BaHbl KasieHAapHble Cripeabl Ha (hbloyepcsl.

OCHOBHble 0CO6eHHOCTH TOPros/n CBA3KaMu:

* [MopAAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3/iMuHbIM (MPSAMOi UK 06paTHBIN).
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* [pu BbICTABNEHNN 3as1BKM N0 CBSI3KE Y K/IMEHTa BO3HWKAIOT 0653aTe/bCTBa Mo ABYM Unv 6o/iee aToMapHbIM UHCTPYMEHTaM, c/iefoBa-
TeNbHO, pacyeT o6ecneyeHr st o Takyto No3uumio GyAeT NPOU3BOANUTLCS COOTBETCTBYIOLLIMM 06pa30M.

» [lns cBA3OK HEBO3MOXHA Onepaums nepeasumkkn 3asBoK.
2.3.6. AiicGepr-3asaBKu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHOI 3as1BKU, Y KOTOPOIA onpefeneHHas yacTb 06beMa CKpbITa OT pbiHKA (T.e. B CTaKaHe),
UTO6bI MUHUMMW3UPOBATL BUSHME HA PbIHOYHYHO LIEHY KPYMHbIX OTHOCUTE/IbHO pbIHKA 3as1BOK. Alic6epr-3asiBku NosIBNSOTCA B CTakaHe
nopuusimm (BUAMMAas YacTb). Korga Buayumas 4acTb 3asiBKU NOIHOCTbIO CBOAUTCS B CAE/KW, TOrAa "BCM/ibIBaeT" ouepeaHas nopuus. Tak
MOXET MOBTOPATLCSA A0 TeX Mop, Noka BCs CKpbITas YacTb 3asBKY He ByaeT ucuepnaHa.

OCHOBHbIE 0COGEHHOCTM alic6epr-3asBok:

* Alicbepr-3asBKkn MOTyT GbITb TO/IbKO 6e3aapecHbiMU. C TOUKU 3pPEHNS BPEMEHN XU3HW aiic6epr-3asBku MOTyT 6bITb 0ObIYHBIMW 1 MHOTO-
[HeBHbIMK. [0 TNam aicoepr-3asBku AeNaTcs Ha KOTMPoBOYHble (Day) u 3aaBku Book-or-Cancel.

 [Mpu go6aBneHun aincbepr-3asnBKky B Hel AONONHUTENBHO YKa3biBaKOTCA NapameTpbl 41 pacyeTa pasmepa Ben/ibiBatoLlen yactu. Bennbi-
BalLLas YacTb COCTOUT M3 NMOCTOSIHHOM cocTasnstowei (disclose_const_amount) 1 ciyyaliHbiM 06pa3oM paccUnTbiBAEMO Haa6aBKu.
3HaueHve HagbaBkM - 3TO CryyaliHasi BeNinyHa C paBHOMEPHbLIM pacnpegeneHnem m3 gvanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amnMTyaa OTK/IOHEHMUS
oT o6bema NOCTOAHHON YacT. COOTBETCTBEHHO, Npu Aob6aBneHnn aincbepr-3asBky B HEM yKkasbiBalOTCS ABa napaMmeTpa:

o disclose_const_amount - 06beM NOCTOSIHHOIM BCM/IbIBAOLLEN YacTu. [JaHHbI napameTp He MOXET ObITb 60/blue 06beMa BCEro aiic-
6epra, N MeHbLLE HEKOTO MUHUMAaSIbHOTO 3HAYEHWs1, ONpesensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa U TMna MHCTPyMeHTa (3Have-
HUST NYG/IMKYIOTCS Ha caiiTe GUpPXK).

o variance_amount - BE/IMYMHA C/Ty4aiiHOro OTK/IOHEHNS 06beMa BCMJ/IbIBaKOLLEl YacTu aiicbepr-3asaBky (ONUMOHasIbHO). 3Ha4eHre na-
pameTpa Takke orpaHN4YeHO CHU3Y Hy/IeM, CBEPXY - YMC/IOM, NYG/IMKyeMbIM Ha caiiTe. Mo yMo/iyaHuio napameTp He 3ajaH.

Bce ykasblBaeMble napaMeTpbl MOryT NPUHUMATL TOMbKO Lie/ble 1 NOMOXUTESbHbI 3HAYEHUSA.
» lapaHTUiiHOE 06ecneyeHne Npu fobaBneHNn 3asBKU G10KMPYETCS Noj BECb 06beM alicbepr-3asiBKiu.
* Tpy N3MEHEHUMN BbICTABNEHHON alic6epr-3asaBkU MEHSTLCA MOXET TOJbKO LieHa, 06bEM He OCTYNeH A1 U3MEHEHUS.
* TMpy yaaneHum nnm usMeHeHU ainc6epr-3asBku yaaNseTcst UM MEHSIETCS BCs alicGepr-3asBka Lie/IMKOM, BK/Yasi BUAUMYHO YacTb.

» B Tabnuuax cBoux 3asiBOK U CAENOK alicOepr-3asiBK1 U cAesKU Mo HAM B Nonsx xstatus v xstatus_sell / xstatus_buy nomeuatotcsa cneym-
abHbIM Npu3Hakom "lceberg” (0x800000000000).

2.3.6.1. AiicGepr-3asiBK1M B MUH(hOPMaLMOHHbIX MOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHns 3asBKu: Ny6/IMYHOE - 3TO BUAMMAs YacTb aiicbepr-3asiBki, 1 NpMBaTHOe - BCS ailcbepr-3asiBka
Lie/IMKOM, BK/toYas BUAMMYH YacTb. COOTBETCTBEHHO, B Tab/MLax CBOMX 3asiBOK W CAEM0K NPeAycMOTpeHbI ABa Habopa noneli (ID 3asBku,
KO/IMYECTBO B Onepaumn, OCcTaTtok, AelicTBme u Aap.):

1. My6nnuHble faHHble TPAHC/IMPYHOTCA B NONSX ¢ npedmkcom “public_™:
» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Buavmolii yactu aincbepr-3asBku.
o public_amount - KonnmuecTBo KOHTPaKTOB B OMepaLyn ¢ BUAMMON YacTbio alicbepr-3asBKu.
o public_amount_rest - OcTaBLLeecs KoNM4ecTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - [elicTBue c BUAMMOII YacTbio aiicbepr-3asiBKu.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactu aincbepr-3ansku nokynatens.
o public_order_id_sell - Homep Bng1moii 4actu alicbepr-3asiBku npogasLa.
2. MpuBaTHble AaHHble TPaHCAMPYOTCA B MONAsX ¢ npedhukcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - iAeHTUMKALMOHHbIV HOMEp BCell aiicbepr-3asBKu.
o private_amount - Kofim4yecTBO KOHTPAKTOB B ONepaLyun co Bceli ancbepr-3asnBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPaKTOB BO BCeil alicoepr-3asBke.

o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asBku.

» Tabnuupl user_deal n user_multileg_deal:
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o private_order_id_buy - aeHTudmkaTop Bceil aiicbepr-3asBku nokynatens.

o private_order_id_sell - aeHTudhukaTop Bceii aiicbepr-3asBku npogasLa.

Hwxe npuBegeH NpMMep 3anucu B NOTOKe BbICTAB/IEHWS W MaTyMHra aiicbepr-3asBku ¢ amount=1000 1 BMAUMOI YacTblo, paBHoi 100
(6e3 chunsTpaumm):

public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private_ | private_ |private_| comment
order_id| amount | amount_| action code |order_id | amount | amount_| action
rest rest

101 100 100 1 312 |2019-01-11| 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58

102 1 1 1 312 |2019-01-11| 1 | PJ99888 102 1 1 1 Add standard
14:56:58 Order

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

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

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

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

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

104 100 100 1 312 |2019-01-11| 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 |2019-01-11| 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

MosicCHEHWSI K Tabnnue:

Knnent ODO01123 BbicTaBnsieT alicbepr-sasiBky o6bemom 1000 u Bugumoli yacteto 100. B cuctemy pobasnsietcs 3asiB-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 n BuAMMON 4YacCTbio
public_amount=100.

[Janee knnenTbl PJ99888 1 FS01020 nocnefosartenbHO 06aBNSI0T B CUCTEMY CBOV 0ObIYHbIE 3a8BKM, MpUyeMm 3asaBka kineHta FS01020
- 9TO 3asiBKa BCTPEYHOro Hanpas/ieHus, yaoBeTBopstowas no ueHe AsyMm npeablayLunm 3asBkam.

Mpoucxogut ceefeHne BUAMMOI YacTu aiicbepra (private_action=2) c 3asiBKoii BCTPEYHOro HanpasneHus knneHta FS01020, pasmep
ocTasLLerocs aiicbepra private_amount_rest=900.

[anee cBoaaTcs 06bl4HbIE 3a8BKN KNneHToB PJ99888 n FS01020.

BcnnbiBaeT cnepytolas nopums ancbepr-3assku (private_action=3), kotopas TyT xe cBoauTcs (private_action=2) ¢ ocTaBLLelics YacTblo
3aaBku knmeHTa FS01020, pa3vep ocTaBLuerocs alicbepra private_amount_rest=800.

BcnnbiTne ovepeaHoii nopuum aiicepra (private_action=3) n cBefieHve ee ¢ ocTaTkamu 3asBku knmeHTa FS01020, pasmep ocTasLuerocs
aicbepra private_amount_rest=751.

[Lanee knneHt OD01123 cHsan alicbepr.

O6paTvTe BHUMaHWe, Y4TO NPU BCN/IbITUM OYEpeaHOl nopumu aiicbepra, ero BuaMmas yactb umeet Homep (public_order_id), oTAnYHBbINA
OT naeHTudmMKaTopa camoli aincbepr-3ansku (private_order_id).

[N 06bIYHBIX 3a5IBOK NPUBATHBIE 1 NMYG/IMYHbIE MO/S 3aN0/HAIOTCA OAMHAKOBLIMU 3HAUEHUAM U COiEPXaT NPUBbIYHbIE ID, KONNYECTBO B
onepawum, 0CTaToK 1 KoZ, onepauuu no 3asBke. MnacTpaums 3anoHeHus noneii 4na npumepa, NpuBeieHHOro Bbllle:
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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

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

B aHOHMMHbIX NOTOKax 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6}'|l/NHbIe nonsa, Tam Bcerga To/ibko BUaAnMan 4actb a|>'1<:6epros.

2.3.6.2. Onepauun Hap, alic6epr-sasaBKkamu

B03MOXHbI C/ieaytoLime onepaumn Hag, aiicbepr-aasiBkamm

« [lo6aBneHne 3asnBku (komaHga IcebergAddOrder).

* YpaneHue 3aaBku (komaHga IcebergDelOrder). Komanga moxeT oTpabaTtbiBaTh kak no public_order_id, Tak n no private_order_id.

* N3meHeHune 3asaBku (komaHza IcebergMoveOrder). KomaHaa MmoxeT oTpabaTbiBaTb kak no public_order_id, Tak u no private_order_id.

BHumaHue! KomaHgbl IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6oTatb TONbKo, ecnu BuAMMas YacTb C TakuM
HOMEpPOM elle ecTb B cucTemMe (He 6blna cBefdeHa), B NPOTUBHOM crlydae GyaeT BO3BpalleHa owmbka 06 OTCYTCTBUW 3aABKW C TakuM
Homepom. [oToMy pekomeHayem paboTtaTh ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa npeHTuMKkaTopoB 3asiBOK NpuU onepauusax Hag alic6epr-3asiBKO

Mpu BbICTaBNEHUN aicbepr-3asBkn y Hee naeHTudmkaTop sugmmon yactu (public_order_id) n Bceit alic6epr-3asBku (private_order_id) co-
Bnagaet. MNpwv BCnbITUM HOBOI YacTy eli NpucBavBaeTcs HOBbIN naeHTudmnkaTop (public_order_id), naeHtudmkarop Bceli ancbepr-3ansku
He meHseTcs. [Mpyn n3mMeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTAB/IAETCA HOBbIN private_order_id.

[na MmHoroaHeBHbIX (GTD) alicbepr-3asiBok Npy NepeBbICTaBEHUN B BEYEPHWIA KNIMPWHT BbICTaBNSETCA HOBasA aiicbepr-3asiBka C HOBbIM
private_order_id, y koTopoii B kauecTBe ncxogHoli 3asBku (none id_ord1) ykasbiBaeTcs private_order_id camoil nepBoii alicbepr-3assku.

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

Onepauus public_order_id public_action private_order_id | private action id_ord1l
[ob6asnexHve 100 1 100 1
CefieHune 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 Kk Tabnuue:

« Nlo6aBneHue - fobaBnseTcs aiicbepr-3asska (private_action=1) c ngeHtudmkaropom private_order_id=100 n Homepom BUANMOI YacTu
public_order_id=100.

« CBegeHue B cAesKy - CBefeHne BUAMMOI YacTu aiicbepra (private_action=2) ¢ 3asiBKO BCTPEYHOIO HanpaBieHus.

* BcnnbiTue HOBOIi vacTtu
public_order_id=105, ngeHTudmkaTop Bceil aiicbepr-3asaBkm He MEHSIETCS.

- Npu BCN/bITUM HOBOM 4acTu (private_action=3) eii npucBavBaeTcsi HOBbLIN WAEHTUCMKATOP

* MNepeBbicTaBneHne B BK - npu nepesbICTaBNeH B BEHEPHUI KNVPUHT BbICTaBNseTCA HoBas alicbepr-sasska (private_action=1) c
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxoaHoii 3assku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
aiicbepr-3asBku.
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» MepepBxka (Move) - Npy NepeaBuxKe aiicbepr-3asaBkyM NPONCXOANT yaaneHne ctapoli 3ansku (private_action=0) n go6aeneHne HoBol
(private_action=1) ¢ HoBbIM private_order_id=1200.

3HauveHus "public_action™:

¢ 0 - 3aaBKka yganeHa

» 1 - 3anBka fobasneHa

* 2 - 3anBKa cBefieHa B cOenkKy
3HayeHus "private_action™:

* 0 - 3anBka yganeHa

» 1 - 3anBska fgobasneHa

* 2 - 3anBKa cBefieHa B COeNKy

+ 3 - BcnnbiTve HOBOI BUAMMOI YacTu

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onymoHoB

2.4.1. NocTtaBka no pbrouepcam
B paspese noctaBku dbtouepchl GbIBAOT TPEX TUMOB:

* PacueTHble hblodepchbl ((hbloYepchl Ha MHAMKATOPbI) — MO UToraM 06paLLeHsi NePeUnCISIOTCS TOMbKO AEHeXHbIe CPeACTBA B pasMepe
pasHWLbl MeXAy CTOMMOCTBIO OTKPbITUSI MO3MLIMM 1 TEKYLLEH pacyETHOI LieHoi akTuBa. MNocTaBka 0thopMIsieTcs TEXHUUECKO CAEeMKoi
3aKpbITUS NO3ULMK, KOTOpasi B Tab/uLie CAEN0K NOMEeYaeTcs crelmanbHbIM NPU3HAKkoM B nosisix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen MpusHaky, BbICTaB/ISIEMbIE Y 3asiBOK W CAEMOK).

» ToBapHble dbloyepcbl (hblovepchbl Ha peasibHble akTUBbI) — MO UToram obpaLLeHns NePeYncNSITCA COGCTBEHHO aKTVBbI U AeHeXHble
cpeacTsa. [ocTaBka ohopmaseTcss TEXHUHECKOW CAENKON 3aKpbITUS NO3uLMK, KOTopas B Tabnuue cAenok noMevaeTcs cneuyasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.

* ®bloyepcbl Ha akuuM — Npu NocTaBke NO3uLUWA Mo blouepcy nNpeBpalLaeTcs B NO3ULMIO Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBckoi 6upxu. MocTaBka 0DOPMISETCA TEXHNYECKON CAEMNKOM 3aKPbITUA NO3MLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITUASA NO3K-
Lun Ha pbiHke T+. Caenka 3aKkpbiTUS No3uLMK Ha CPOYHOM PbiHKE B Tabnuvue cAenok NnomMevyaeTcs cneuuasibHbIM NPU3HAKoOM B MOSAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUSA NO3ULMN Ha pbiHke T+ co3gaéTcs B cucteme ASTS hoHAOBOroO pbiHKa. bonee nogpo6bHo
cM. nogpasgen "Peanusaumsa noctaBkm hbloYEPCHBLIX KOHTPAKTOB CPOYHOIO pPbliHKA Ha DOHAOBOM PbIHKE (pexum T+2)".

2.4.1.1. Peannsayus noctaBKu (pbHOUEPCHBLIX KOHTPAKTOB CPOYHOIO PbiHKA Ha (pOHA0BOM pbiHKe (pexum T+2)

McnonHeHne Bcex NOCTaBOYHbIX (IbHOYEPCHBIX KOHTPAKTOB MPOM3BOAWUTCA NYTEM aBTOMATMUYECKOTO 3ak/IloYeHusi caenok T+2 B cekTope
"OCHOBHOI1 pbIHOK" MOCKOBCKOW 6upxu (ToproBo-kimpuHroas cuctema ASTS).

B KnupwuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii opMoii, KoTopast XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 YUYacTHUKa,
3aKpennseTcs Kog thmpMbl 1 TOProBO-K/IMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBo-k/IMPUHIOBO cucteme groHA0-
BOrO pbIiHKa (ganee — ASTS ®P), ¢ yKkazaHueM KOTOpPOro A0/MKHbI ObITb 3aKk/H04eHbl CAENKN T+2 B LeNIAX NCNOSTHEHUs 06A3aTeNbCTB No
hbloYepCHBIM KOHTpakTam. 3a K/IMEeHTCKM pasfesniom pernctpa yyeta nosunuuii MoXeT 6biTb 3akpennéH otgenbHblii TKC 1 Kof, knveHTa,
3aperncTpmpoBaHHoro B ASTS ®P.

3apaHee no 3asaBneHnto YyactHuka peructpupytorcs B SPECTRA Tpu TKC ®P (T.H. "no6umble” TKC): oauH 4115 yyeTa COBCTBEHHbIX 0651-
3aTeNbCTB, OAVH A5 yyeTa 0653aTeNbCTB KNMEHTOB, OAUH AN yyeTa obasaTtenscts AY. "liobumble" TKC npukpennsoTcs K bB® cootseT-
CTBYIOLLLETO TUMA MO YMOTYaHMIO.

Caenkn T+2 3aknovatotca B ASTS ®P Ha otaensHOM pexume Topros (SPEQ) ¢ kogoMm pacyéTos Y2. Caenka 3aknovaerca mexay HKL,
1 YHaCTHUKOM TOProB hOH0BOrO pPbiHKA. HMKaKoro AONOMHUTENIbHOTO NOATBEPXAEHNSA OT yYacTH/UKA TOPros (OOHA0BOMO PbiHKa He Tpeby-
ercs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/04YeHa No NpUYMHE OTCYTCTBUSA UM HEBEPHbIX PEKBU3UTOB NpuBA3kM K chupme n TKC,
YuyacTHukom go 15:00 MCK TekyLuero gHs fO/mMKeH ObiTb 3aKpeniéH 3a COOTBETCTBYHOLLEN Gpokepckoi dmpmoii aeicTeytowmii TKC ®P.
Ecnun go 15:00 MCK YuacTHuK He 3akpennseT geictayrowmii TKC, To B 15:00 MCK caenkun T+2 6yayT 3ak/oueHbl ¢ ykasaHuem "niobumoro”
TKC cooTBeTcTBYIOLWErO TMNa (COBCTBEHHBIW, KNneHTcknid, [1Y). Ecnn caenkn T+2 He mMoryT 6bITb 3aKk/l04eHbl C ykasaHnem "nobumoro”
TKC (OH Takke He ykasaH Wan yKasaH HEeBEpHO), TO 06513aTeNbCTBa yYaCTHUKA KIMPWHIa No nocTaBke Mo dibloYepcy Ha akuun B Yactu
no3vuuii AaHHon B® cumTatoTcs HEBbINOMIHEHHBIMU, U B3MMaeTcs WwTpad B pasmepe MO no HEMCMNOMHEHHBIM dhbloyepcam.

Mocne 3akoUeHns cAenok NoCcTaBky No akumam B cucteme (OHLOBOMO PbIHKA, B C/lyvae AOCTaTOYHOCTU 06ecrneyeHns nog COBOKYMHYHO
no3numio Ha pbiHke T+2, chbtovepcHas nosvums B cucteMe SPECTRA 3akpbiBaeTtcs, 1 obecneveHne nog Ty nosuumio ocBoboxaaetcs. B
Cny4yae HeoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYO NO3ULMIO Ha PbiHKe T+2, hblouepcHas no3unuus n obecnedyeHne nog Heé octatotcst
3a6n0knpoBaHHbIMK B cucteMe SPECTRA [0 MOMEHTa UCMOSTHEHNS MapXXUHaIbHOTO Tpe6oBaHNsA Ha pbiHke T+2.

Mocne ncnonHeHns bloYEPCOB Ha akLMU TEXHUYEeCKWe CAEMKN 3aKpbiTUS No3uLMiA No hbloyepcamM Ha akuum TpaHcampytoTes B Tabnuue
caenok. Ans aTux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiCTaBNsSiEMble Y 3aABOK U CAEN0K). TexHuueckne caenku, 3akpbisatoLme blouepcHyo No3uumio, yayT Takke
oTobpaxaTtbCs B 0TY4ETax cpoyHoro pbiHka f04.csv u fut_deal.csv B feHb UX hopMMpoBaHUS.

Bonee Nogpo6Hy0 MHOPMAaLMIO MO MEXaHW3MY peanu3alyuy NoCTaBKY Bbl MOXeTe HaliTu Ha caiite — http://moex.com/s1262
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2.4.2. kcnupauyusa onynoHoB

B HacTosiLmii MOMeHT cuctema SPECTRA noafepXvBaeT aMepukaHCckue NocTaBoYHbIe OMLMOHbI Ha (hbloYepchl 1 eBporelickue pacyeT-
HbI€ OMLMOHbI HA CMOT-aKTUBbI (aKLWW, UHAEKCHI, BAUTIOTY U T.M.) U (DbHOYEPCHI.

2.4.2.1. kcnupauusa aMepuUKaHCKUX NOCTaBOYHbIX OMLMOHOB Ha (pbloyepchbl

Mpwn 3kcnupauuy onuMoHa No3uLua Mo ONuUMOHY NpeBpaLLaeTcsi B NO3MLMIO MO (bloYepcy C LIEHON, paBHOM CTpaiiky aKCnpupyemoro
onuMoHa. SKcnUpaums OnuUMOHOB OCYLLECTBAETCSA B K/IMPUHIOBYHO CECCUID. TEXHUYECKU 3KCnupaums ohopMaseTCa CAENKon 3akpbITus
Nno3nLMK NO OMNLMOHY W CAENKON OTKPLITUS No3uLmMK No thblouepcy, KoTopble B Tabnuue cAenoK NoMeyatoTcs cneluanbHbIM NprY3Hakom B
nonsax xstatus_sell n xstatus_buy (nogpo6Hee cMm. pasgen MNpr3sHaku, BoicTaBAsieMble y 3asBOK U CAEMOK).

3Kcnupawmsa onuMoHOB BO3MOXHA B [IBYX pexumax:

« [ocpouHas, BbiNosiHsieMasi o 3anpocy y4YacTHuKa. Mokynaresnb MOXeT B /1060 MOMEHT NpeAbsBUTL NPoAABLY Tpe6oBaHue 06 Ucnos-
HEHWW OMNLMOHA, NOCNAaB C CUCTEMY MOopydeHue 06 akcnmpaumn (nogpo6Hee cM. pasaen Metog OptChangeExpiration — MopyueHus Ha
3KCMMpaLWio ONUMOHOB). MopyyeHns Ha SKCNMPaLMio COBMPAKOTCS B TeUeHUe Bceli TOProBOi Ceccum, Ho UCNONHSIIOTCS ABa pasa B AeHb
— B MPOMEXYTOUHbIIi KMMPUHT 1 B BEYEPHUIA KIIMPUHT.

 ABTOMaTuyeckas, B ieHb 3aBeplUeHsi 06palleHust onuuoHa. B nocneaHuii 4eHb 06palleHnst OnuyoHbl, HaxoasaLmecs "B AeHbrax" (Kos-
Tbl, CTpaik KOTOPbIX CTPOTO MEHbLLE PACYETHOM LieHbl (oblouepca, v MyThl, CTpalik KOTOPbIX CTPOro 60/bLUe PACYETHOM LieHb! (oblouepca),
3KCMUPUPYHOTCS aBTOMATUYECKM.

[ns onumoHoB "Ha AeHbrax” (KoM/bl 1 NyTbl, CTPAK KOTOPbIX CTPOTO PaBeH LieHe UCMOMTHEHUA dbloyepca) aBTOMaTUYeckoe UCMNOHEHe
OCYLLEeCTBNSIETCA AN NOMOBUHbI OTKPBLITON OMUMOHHOW NO3MLMK C AaHHbIM CTpaiikoM. Eciv BenmunHa OTKPbITON No3vummn ABnsetcs
HEYETHbIM YMC/IOM, TO NPU PacyéTte BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONI0B NPUMEHSETCS okpyrnieHne Beepx (0.5=1), ansa nyTtos
— oKpyrnexue BHu3 (0.5=0).

ABTOMaTUYeCcKas aKcnvpauys MOXeT OCYLLEeCTB/ATLCA Kak B MPOMEXYTOUHbIA, Tak U B BeHePHUIA KIUPWHT (3a4aeTcs Ha YpoBHE Onuu-
OHHOIi cepum).

B TOproBoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCsl OT aBTOMATMYeckoi 3Kcnupauum — ANn8 3TOro B LU/IHO30BOW KOMaHAae
OptChangeExpiration B nosie amount He06X0AMMO BBECTU KO/IMUYECTBO KOHTPAKTOB, 3KCMMPALMs KOTOPbIX HeXenartesbHa, kak oTpuua-
TeflbHoe (CO 3HaKOM MUHYC).

2.4.2.2. 3Kcnupayusa eBponeicknx pavyeTHbIX ONuMOHOB

[lns onuuoHoB, KOTOpble ABMAKOTCA €BPONENCKMMM U pacyeTHbIMU, NPeayCMOTPeHa TO/IbKO aBToMaTnyeckas akcnupaums. B nocneaHwuii
AeHb obpaLleHns UCMOMTHAIOTCA TO/IbKO OMNLMOHbI, Haxoasawmecs "B AeHbrax". CoOTBETCTBEHHO, MOPYYEHNSA HA UCMOMHEHNE/OTKa3 OT uC-
NOSIHEHNS CUCTEMOI HE MPUHUMAIOTCS.

2.4.2.3. PacueT OMNUUOHHbIX PUCKOB nepeg, akcnupauueii

CyLLEeCTBYIOLLMIA anNropuTM pacuyeta o6ecneyeHus nepes akcnmpalmeli MoXeT co3aaBaTtb pe3kuii ckauyok o6ecneyeHuns y KMeHToB. [Ans
60o/1ee rMGKoro ynpasneHus anNropyTMoM B TOProBoii CUCTEME BBOAATCS JOMNO/THATE/bHbIE NAapaMeTpbl, KOTOpPbIE NO3BONIAT GPOKepy camo-
CTOSITENbHO 3a/1aBaTb a/FOPUTM pacyeTa 06ecneyeHunst NPU AKCNMpaLmMm no ero KMeHTam.

MapameTpbl cLeHapus aKcnupauum:

» exp_clearings_bf - ganHbIli napameTp yctaHaBnunsaetcs HKLL Ha Becb pbIHOK 1 onpegensieT (4718 ONLMOHHOWN cepum) KOIMYecTBO Kin-
PUHIOBbIX Ceccuii nepes aKcnupauyei, B TeYEHUN KOTOPbIX MO GpOKepcKoli dimpme HauHeTcs 6/10KMpoBaTbCA obecneyeHne, NocunTaH-
Hoe A/1a Bceil 6pokepockoii chvpMbl MO MoAenn akcnnpaumn. [0 aaTtel akcnupaumn muHyc (exp_clearings_bf/2), npumensietcs mogens
BOMATULHOCTW. HOBOE 3HaYeHVe napameTpa NPUMEHSIETCSA TONbKO B BEHEPHIOK TN MPOMEXYTOUHYHO K/IMPUHIOBYHO CECCUI0.

+ exp_clearings_sa - onpegensiet KoNMYecTBO KMPUHIOBLIX CECCUIT Nepes, aKkcnmpauyeli, B KOTOPbIX 6yAeT NPUMEHEH CLeHapuii aKkcnu-
pauun Ans pacueTHoro Koga. YctaHaenueaetcs v nsMeHsietcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TONIbKO B BEYEPHIO UM NPOMEXY-
TOUHYIO K/IMPUHTOBYIO CECCUID.

* exp_weight - BeC puck-nponais ¢ y4eToM CLeHapues aKkcnmpaumn.

o exp_weight (client): MoxeT MeHsiTbcs 6GpoKepckoil cmpmoli MNyTemMm nofgays HETOProBOM  LU/IHO30BOM  TpaH3aKuumu
OptChangeRiskParametersNextSession no kaxaomy KMEHTY, NPUMEHSIETCS B BNVKANLLYIO KNMPUHTOBYHO CECCUIO.

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

o exp_weight_client_default: MoxeT ycTaHaBnMBaTbCA pacuyeTHOW (MPMOI Yepe3 [OKYMEHTOO60pOT C 6Gupxeid M KomaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napameTp exp_weight_client_default npyumeHsieTca Ha Bcex KneH-
TOB 6pokepa, Y KOTOpbIX He yCTaHOB/MEH exp_weight (client), To ecTb paboTaeT A5 TakUX K/IMEHTOB Kak 3HaYeHWe No YMOM4aHuio.

B cnyuae, ecnu yyacTHUK He Nofian COOTBETCTBYHOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOgUs, KO BCEM Er0 KMeHTaMm GyayT
NPUMeHEHbI NapameTpbl, YCTaHOB/MEHHbIE N0 yMonuaHuio HKLL.

« exp_clearings_cc - onpefenseT KoMMYECTBO KIMPUHIOBBLIX CECCUIA NEPEeS AKCnpaLmeld, B KOTOpbIX 6yAeT NPYMEHEH BEC PUCK-NIPOUNS
exp_weight 4ns knveHToB B®. YcTaHaBnnBaeTcs M U3MeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM MPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.
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* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaEeT Gpokepckas chrpma nyTeM nofayn HETOProBol LL30BOW TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KofM4ecTBO K/IMPUHIOBbLIX CECCUIA Nepes aKcnvpaumeld, B KOTOpbIX ByAeT npuMeHeH
Bec puck-npogunsa exp_weight (broker) ana pacueta rapaHTuiiHOro ob6ecneyeHns 6pokepa B c/lyyae Bbi6opa pexnMa MapXnpoBaHus
HeTTOo. ViMeeT npuopuTeTHOE 3HaYeHne Haj npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery
(broker) meHbLLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBnnBaTbCcsi pacyeTHoOl OMpMOIl Yepe3 AOKYMEHTO060pOT ¢ Gupxel n KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cnydae napametp num_clr_2delivery_client_default npumeHseTca gnsa scex
KTMeHTOB 6poKepa, Yy KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB KakK 3HauYeHue Mo yMon4YaHuio.

2.4.3. MNMpekpaweHne 06s3aTeNbCTB N0 OAHOAHEBHbLIM (hbloUepcamMm ¢ aBTONpPOJIOHrauueii
("BeyHbIM hblouepcam”)

MpekpalyeHme 06a3aTeNnbCTB MO BeUHbIM dbtodepcam (BP) MOXET OCyLLecTBASATLCS N0 TpebOBaHNIO OAHON U3 CTOPOH NyTeM nogayn no-
pyyYeHus Ha ucnosnHeHve. BeuHblli hblovepc ncnonHsaeTcs B GavKaiLLn N0 CPOKY WMCMOMHEHUS OObIYHBI hbloYepPC Ha TOT Xe camblii
cnoT-akTuB. MNMopyyeHnss Ha UCMOSIHEHUE BEYHOrO (hblovepca MOryT NnogasaTbCsl B TEUEHVE BCe TOProBol Ceccun 3a TPy TOProBbIX AHS
[0 nocnefHero AHs obpalleHuns dbloyepca, B KOTOpPbI ncnonHsaetcs BO. Mogaya nopyyeHnini npon3soamTcs € MOMOLLb LL/TFO30BOM KOMaH-
bl FuturesExecutionRequest. [MogaHHbIe B TOProByto cMCTeMy NOPyYEHUs TPaHC/IMPYIOTCA B LWto3e B Tabnuue fut_exec_orders notoka
FORTS_REFDATA_REPL.

B BeUepHIO0 KIIMPUHIOBYIO CECCUIO iHS MOAAYM NOpYyYeHuUii NPOU3BOAUTCS UCNONHEHME, KOTOPOE COCTOUT U3 CBEAEHUS BCTPEUHbIX Nopy-
ueHuii Ha UCMOMHEHWE U, B ClyYae Ha/IMuusl HeyL0B/IETBOPEHHBIX NOPYUEHWii HA UCTIONHEHNE U OTKPbITLIX MO3ULMIA C NPOTUBONONOXHO
Hanpae/EHHOCTbIO HA PbIHKE, NPOLEeAypbl UX NPUHYAUTENBHOO YA0BNETBOPEHMSI.

Mpy MCNOMHEHUM MO3ULYMSE MO BEYHOMY (hbloYepcy MpeBpaLLaeTCsi B MO3ULMIO N0 06bIYHOMY (DbHOUEPCY, YTO TEXHUYECKU OhopMsieTcs
CLEJIKOIi 3aKpbITVSi NO3ULMK B BEYHOM (hbloYepce W CAE/KOI OTKPLITUS NO3MLUM B 06bIMHOM (hblouepce, KOTopble B TabuLe CAenoK no-
MeyatoTcsi cneLlyaibHbIMY Npru3Hakamm B nonisix xstatus_sell u xstatus_buy:

 PerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHu4yeckas cAenka BCneacTame 406poB0O/IbHOIO BbIXO4A U3 BEYHOIO (hbto-
yepca (Ha OCHOBaHUW NMOAAHHOW 3anBKK);

» PerpetualFuturesExecutionForced (0x400000000000000) - TexHW4eckas cAenka BCNeACTBUE MPUHYAMTENbHOMO BbIXOA4A U3 BEYHOro
hbtouepca (peanmsaums Hey0BNETBOPEHHOTO CNpoca);

» PerpetualFuturesExecution (0x800000000000000) - TexHu4Yeckasn cAenka B CBA3aHHOM WHCTPYMEHTE BC/1eACTBME BbIXOA4A U3 BEYHOro
hblovepca,;

 PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000) - TexHuyeckas chesnka Bbixoda U3 BEYHOro oblovepca ¢ NpuUHyamn-
Te/bHbIM 3aKPbITVEM NO3ULUW OLHON N3 CTOPOH.

Y4yacTHMK, HanpaBuBLLKIA NOpyYeHe Ha UcnosniHeHne B®, koTopoe BNOCNEeACTBUM 6bl10 UCMNOMTHEHO MYTEM NPUHYAWNTENIBHOTO 3aKPbITUS
NPOTMBOMNO/IOXKHOM NO3MLUMM Y YUYacTHUKA, He NoAaBaBLLErO MOPYYEHWE Ha UCNOMHEHNE, 06513aH e AHOBPEMEHHO YN/1aTUTb B MO/b3y YyacT-
HMKa, He NojaBaBLUEro NopyyYeHne Ha UcrnosiHeHne BO, neHexHble cpeacTsa (EAMHOBPEMEHHBIV NaaTex npy UCMOMHEHUW OLHOAHEBHbIX
(hbloUEPCHBLIX KOHTPAKTOB C aBTOMPOJ/IOHTaLUMeil) B pa3mepe, onpeaensieMoM B COOTBETCTBUM CO cneuudmkalmell KoHTpakTa. Lienb Takoro
nnarexa - KomneHcaums Y4acTHUKY, Y KOTOPOro NPUHYAUTENbHO 3aKpblin NO3ULMI0, ANS UCNOHEHUS BCTPEUYHOIO NMOPYyYeHns Ha BbIXO[,
13 Bo.

EAVHOBPEMEHHbI NiaTex 3a NpuHyauTeNbHOe UCNofHeHne BO aBTOMATUYECKU YNauvBaeTcsl B BEUEPHIOK K/IMPUHTOBYIO CECCUI0 MPU
UCMOMHEeHUW NOpyYeHnii Ha BbIXOA 13 B®. MnaTex 3a NpuHyAMTENbHbIN BbiXod 13 B TpaHcMpyeTtcs B Wto3e:

* B notoke FORTS_CLR_REPL B Tabnuue fut_pos B nonsix:
o pos_enforcement_exec - KonmuecTBo NpuHyAUTENbHO UCNOSTHEHHbIX NO3ULWMIA ANs Bbixoaa 13 B,
o pay_enforcement_exec - Cymma nnartexa (C y4eToM 3Haka) 3a NpUHyAMTENNbHOE UCNOSHEHNE.

* B notoke FORTS_CLR_REPL B Tabnuue fut_sess_settl B none exp_enforcement_pay - Cymma nniarexa (B py6nsix) 3a 1 KOHTpakT no
cAenkam npekpaweHns 06s3aTenseTs nNo BO, B cyyae NpUHYAWTENBHOTO MCMNOMHEHUS, OT CTOPOHbLI NOAaBLLE NOPYyYeHWe Ha BbIXOZ, U3
B®, cTopoHe, KOTOPYH NPUHYAUTENBHO 3aKpbIIN.

2.4.4. PacueT caenku no 3asaBKe ¢ ykasaHuem cnpega TAS (B mekyweli sepcuu 0aHHbIU cep-
BUC HeOoCmyrieH)

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb WY NPOAATL hbloUepCHbI KOHTPaKT Mo ByayLueli pacyeTHON LieHe TeKyLLero
TOProBOro AHSA, onpegensemMoit B BeUEPHUA KNVPWHI, MOC HEKWIA cnpef, KOTOPbIA yYacTHUK FOTOB 3anniatuTb/yCTynuTb AONOMHUTENBHO
OT pacyeTHON LieHbl KOHTpakTa. IMeHHO cripef SBNSETCA cornalleHnem KOHTpareHToB B CAeNke M ykasblBaeTcs B 3asiBke TAS B kayecTBe
LeHbl. TexHnyeckn TAS B TOProBoii cUCTemMe peann3oBaH Kak 0ObIYHbIN (bOYEPCHbI KOHTPAKT C ykasaHuem cnpega TAS B kavecTse
LeHbl B 3asBke (TAS-hblouepc), 6a3ncHbIM akTBoM (BA-(hblouepcom) KOTOPOro C/YXUT UCKOMbIA ObHOUEPCHBIA KOHTPAKT ((hbroyepc Ha
hbtovepc). CosepLuas caenky no 3asBke ¢ ykazaHneM cnpega TAS, y4acTHUK nonyvaeT nosuumio no TAS-gobtouepcy.

PacyeT cfienku no 3asBske € ykasaHnem cnpefa TAS OCyLLEeCTB/ISETCA B BEHEPHIOK K/IMPUHIOBYHO ceccuio. B pesynbrate nosvums no TAS-
dhbloyepcy npespaLyaetcs B no3numio no BA-tblouepcy, YTo TEXHUYECKN OChOPMASETCA TEXHUYECKOW CAENKON 3aKpbiTus no3nummn B TAS-
dhbtoyepce no LeHe 0 1 caenkoi oTKpbITUA Nosunumn B BA-ghbloyepce no pacyeTHol LeHe BA-tbbiouepca. Caenku B Tabnuue caenok no-
MeyarTCcs cneumanbHbiM NpU3Hakom B nonsx xstatus_sell n xstatus_buy (6ut 0x10000 (TASSettlement) - PacueT caenku no 3aseke c
ykasaHuewm cnpega TAS).
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2.4.5. NpusHakn, BbiCTaB/IsieMble Y 3asBOK U COEO0K

lMpu3Haku, BbICTaBNsEMblE Y 3a59BOK U CAENOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka OnucaHue

TuUnbl PbIHOYHBLIX 3asABOK

Auction 0x1 KoTupoBouyHas 3asBka (Day).

Opposite 0x2 BctpeuHas 3asska (IOC).

FOK 0x80000 3asska Fill-or-Kill (FOK).

BOC 0x1000000000000000 3asska Book-or-Cancel (BOC).

Tunbl KTUPUHTOBLIX CAENOK

NonQuote 0x4 Mpu3Hak 3asBku/cOenku, Kotopas He yda-
CTBYET B pacyeTe KOTMPOBOK. [pu3HaK Bbl-
CTaB/IAETCA B afPECHbIX 3asBKaxX 1 chesKax,
TEXHUYECKUX CAeSfiKax, KIMPUHIOBbLIX ches-
Kax, cefikax no Horam MyJsisTU/IETOB U CAEN-
Kax RFS.

Exec 0x20 Cpenka, BO3HUKLWANA B pe3yfibrate UCnosHe-
HWA onuuoHa. ®dnar ctaBuTca ANS OMNLMOH-
HbIX CAENOK 1 N5 hbloYepCHbIX CAENOK, KO-
TOpble NOABUANCH B pe3ysibTare akcnupaumm
OMLUMOHOB.

Expiration 0x80 VicTeyeHne BpeEMEHU XWU3HU WHCTPYMEHTa,
(hbtouepca nnn onumoHa.

DUFlow 0x800 Cpoenka nepeHoca 1Y mexay P®.

TASSettlement 0x10000 Pacyet caenkv no 3asBke C ykasaHWeM crpe-
fa TAS. (B mekyweli sepcuu HeAocmyriHo)

OptionLapse 0x800000 Cpaenka ucreyeHns onumoHa.

ClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caenka, chopmu-
poBaHHasi BHe TOpros. BbicTaBnsieTcs y Bcex
K/IMPVHIOBbIX CAEMOK.

FuturesExecution 0x40000000 Cpaenka ucnosHeHus gbrovepca.

Collaterallnstrument 0x400000000 Cpaenka no KonnarepasibHOMy UHCTPYMEHTY.

PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHunyeckass cpenka BceacTsvme [o06po-
BOJ/IbHOTO BbIXO4a M3 BEYHOTO (hbtovepca (Ha
OCHOBaHUV NMOAAHHOTO NOPYYEHUS).

PerpetualFuturesExecutionForced 0x400000000000000 TexHnyeckan cpesnika Bcneacrtsve nNpuHyau-
TEeNbHOro BbIX0Aa 13 BEYHOTO (hblovepca (pe-
anv3auus Heyl0BNETBOPEHHOIO CNpoca).

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan cpaefika B CBA3aHHOM WHCTPY-
MeHTe BC/IeACTBYE BbIXOAa U3 BEYHOTO (Pblo-
yepca.

PerpetualFuturesExecutionPartialVoluntary | 0x2000000000000000 TexHuyeckas cpenka BbIXO4a U3 BEYHOrO
(hbloyepca C NPUHYAWUTENbHLIM 3aKpbITUEM
no3nLUy OAHON 13 CTOPOH.

AppecHble 3asiBKU U CAEeNKN

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumnii mexay b®.

Address 0x4000000 Mpu3HaK aapecHoii 3asBKW, apecHoi caen-
Kn, caenkm RFS nnn 3as8Bku, doopmmnpyemMoii
no pesynesraram NpoBepPKN KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpw3Hak 3asBKv NN caenkn, cChopMUpoBaH-
HOl B pexume "ALpecHbIi C M3TUYMHIOM MO
YHUKa/IbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOYHMKA NnepeHoca No3numnii me-
xay b&.

Onepauun Haf, cBA3KaMu

REPOBack 0x4000 Mpu3Hak onepauun Hag BTOPOWA HOroW CBSA3-
Ku.

Strategy 0x8000000 Mpu3Hak 3aaBKv Unu caenku no cesaske. Cta-
BUTCA Y Onepauuii Haf Horamun CBA3KK.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

Apyroe

DontCheckMoney 0x10 He npoBepsiTb 06ecrneyeHne no KIMEeHTCKO-
MY YPOBHIO.

ExternalUseEveningExecution 0x100 Mpu3Hak 3aaBKM WK CAENKA B BEYEPHIOD
ceccuio.

DontCheckLimits 0x200 He npoBepsiTb IMMUTLI MO OMNLMOHAM.

Charge 0x400 KoHeL, nornyeckoit TpaHsakuuu. ®nar cra-
BUTCSA AAPOM Ha 3asBKM, 4TOObI N0 opAep /10-
ry MOXHO 6bI10 NOMYYUTb YMCNO (U rpaHu-
Libl) TPAH3aKLMiA, TO ecTb NnocnefoBaTe/bHO-
CTW 3asBOK, NOPOX/EHHbIX OAHOM TpaH3ak-
upveit.

LastRec 0x1000 Mpu3Hak nocnegHein 3anucy B TpaH3akuun
MaTyuHra.

DueToCrossCancel 0x2000 Mpu3HaK CHATUA NaccUBHON 3asBkU Npu
KpocC-Caenke.

MoveOperation 0x100000 Mpur3Hak nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 Mpy3HaK 0AMHOYHOTO yAaNeHNs 3asBKN.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHus 3asBoK.

OppositeOrderTailDeleteDueToCrossTrade |0x20000000 Mpu3Hak ypaneHusa octatka 10C-3aaBKu Mo
NpUYMHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepaunn yganeHus 3asaBkun cepau-
com Cancel On Disconnect.

FineOperation 0x1000000000 MpocTaBnseTca npu CHATUKM 3asiBKM B pe-
3ynerate wrpada B RFS.

UKSBulkDeleteOperation 0x2000000000 Mpu3Hak CHATMSA 3as8BOK MO  KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 [Mpu3Hak Toro, 4TO ONepauus ABNSETCA cnea-
cTBueM nogayu nopyveHunsa HKL,

NCCBulkDeleteOperation 0x8000000000 MpusHak CHATMS 3asiBOK MO KOMaHge
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3as1BKM UK cAenkun, chopmmnpoBaH-
HOI1 B npoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTUBHasi CTOpoHa B caenke. 3asBka, npu-
BefLuasn K caenke npyn Ao6aBneHnn B CTakaH.

PassiveSide 0x40000000000 [MaccuBHasA cTopoHa B cpenke. 3asBka U3
CTakaHa, y4acTByloLLas B CAeske.

Synthetic 0x200000000000 Mpu3HaK CMHTETUYECKOW 3asIBKM U CTOPOHbI
CAEeNKn, COOTBETCTBYIOLLEN 3TON CUHTETUYE-
CKOVi 3asiBKe.

RFSOrder 0x400000000000 3anaBka 13 cuctemsl RFS.

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

OperatorinputSA 0x1000000000000 Mpu3Hak 3a8BKM UK CAenKn, ChopMUpoBaH-
HOW Npu 6N1oKVpoBKe No PacyeTHOMy Kogy.

DontFineRF 0x80000000000000 MpusHak HeB3WMaHusi wTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 MpusHak TOro, 4To cAefnka coBeplLleHa B
YTPEHHIO TOProBYO CECCUIO.

SyntheticPassive 0x200000000000000 Mpr3HaK NacCUBHON CUHTETUYECKON 3asBKU.

DuringDiscreteAuction 0x4000000000000000 Mpu3Hak 3asBKN W CAENKN B ayKLMOHe OT-

KpbITUA.

[na oTnnuna agpecHsIX CAENOK OT CAENOoK, hopMmUpyeMblX NO pesysibTatam NpoBepKM KOTMPOBOK RFS, cnepyeT npoBepsATh He TOMbKO 6UT
Address, HO 1 npu3Hak RFSOrder. B 3asBkax 1 caenkax, 3ak/io4eHHbIX B pe3ynsrare cBefeHUs KOTUPOBOK 13 cucteMbl RFS, 6uT RFSOrder
NOAHAT, TOTAA KakK B afjpPecHbIX cefikax 3TOT 6UT CHAT.
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[ns yno6ceTBa paboTbl 63k-00ncoB nHdopmauma B PLAZA |l wnio3ax n oTyeTax CMHXpoHU3NpoBaHa. Ans atoro B otyetax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yotcs nons signs_buy u signs_sell. 3T nons nocTpoeHbl Ha OCHOBE 6U-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCAMPYOTCA TONbKO B OTYETax.

HauuHasi ¢ Bepcumn 7.9, crnegyolye Npru3Haky 3asiBOK U CAEMOK, He UCTOMb3YIOLMECs B HAcTosiLLee BpeMsi, GyayT nepeonpeaeneHsbl 1
MCMONb30BaHbI A4S APYrUX Leneii:

» SpotTransfer (0x8000);
* REPO (0x20000);

+ 1QSOrder (0x800000000).

2.4.6. Tunbl caenok, hopmupyemMblie NPU UCNOSTHEHUMN U UCTEYEeHUU (PbLIOYEPCOB U ONLMOHOB

Tunbl cAenok, hopmMmpyemMble Npu UCMIONIHEHUU U UCTEUYEHNI (DbIOYEPCOB 1 ONLMOHOB, NepeyncieHbl B Ceayoleli Tabnuue:

Tun onepauuun

Cpernka 3akpbITUsi NO3ULUK

Cpernka OTKPbITUA NO3ULUK

AaTta n Bpewmsi, Ko-
raa caenky nosBsAT-
Csl B OTYETE M Lu/o3e

McnonHeHne nocTaBo4HO-
ro chbtoyepca

B wnto3ax 1 oT4éTax 6yAeT YHUKa/IbHbIV
HeHyneBoii id.

LieHa cAenku OKpyrisieTcsl ¢ TOYHOCTbIO
[10 MUHAMa/ILHOTO Lara LieHsl.

TexHnueckasi cfenka, HpuUaVNYecku He
ABNAETCH CAENKON.

B wnio3ax n otyétax B GUTOBOW Mac-
ke npusHakm: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

YTpoM B [€Hb WCMONHe-
HUA

VicnonHeHne pacyeTHoOro
obroyepca

B wto3ax n oTyéTtax 6yaeT YHUKas bHbIi
HeHyneBoi id.

LieHa CAenKn oKpyrnsieTcsl C TOUHOCTbIO
[10 5 3HaKa nocrne 3ansToi.

TexHuyeckan cpaesnka, lopuanyecky He
ABNAETCA C,qu'IKOIZ.

B wn3ax n otyétax B 6GUTOBOIN Mac-
Ke npusHakm: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

Beuepom B fieHb UcnosHe-
HWA dblovepca

McrnonHeHne noctaBouHo-
ro onuyoHa

B wt03ax U OTYETaxX BGyAET YHUKasIbHbIiA
HeHynesoii id.

¢ B wnio3ax n otyétax 6yner yHu-

Ka/lbHbI HeHyneBol id.

Cae/nkn WCMOSIHEHNST On-
LIMOHOB FeHepUpYHTCA:

LleHa caenkn paBHa 0. ¢ LleHa caenku oKpyrnseTcsa ¢ TOYHO-

CTbl0 A0 5 3HaKa nocne 3ansToi.

* B npomkvpuHre

¢ TexHunyeckas cpenka, OpPUANYECKN He
ABNAETCA c,qenKoVn. .

* B BeUYEpHEM K/IMpUHre
HOpuanuecku SBNsSieTcs CAEMNKOiA.
B 3aBUCKUMOCTM OT BpEMe-

« B wno3ax u oTtyétax B 6MTOBOl|* B LWWN03ax M OTYETAX B GUTOBOIA

HU nogayn 3asdBKU Ha WUC-

HeHyneBoii id.

LieHa caenku pasHa 0.

Macke npusHaku: NonQuote, Exec,| wmacke npusHaku: NonQuote, Exec, | nonHeHue onuuoHa (reHe-
ClearingTrade. ClearingTrade. pauus B 6nnxaiem k-
puHre)
VcnonHeHne pacuyeTHOro ¢ B wnto3ax n oTyétax byaeTt yHuKanbHbIl | HeT Caenkv “cnosnHeHusa on-
onuuoHa HeHynesol id. LIOHOB reHepupyoTCa:
LleHa cenkn okpyrnseTcs ¢ TOYHOCTbIO * B npomknunpuHre
00 5 3HaKa nocse 3ansToi.
* B BeuepHeM KmpuHre
TexHnyeckas cpaenka, puanyeckm He
ABNAETCA CAENKON.
B wnwo3ax u oTyéTax B OGWUTOBONA
Macke npusHaku: NonQuote, Exec,
ClearingTrade.
VicteyeHve onunoHa B wo3ax n oTyéTax bygeT yHvKabHbIi | Het Beuepom B AeHb UCNOHe-

HWA doblovepca
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Twun onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3vuun

Aata n Bpemsi, KO-
raa caesnikv nosiBsAT-
csl B OTYeTe U L/io3e

TexHuyeckan cpaesnka, puanyveckn He
ABNAETCA c,qenK0|7|.

B ws3ax n otuétax B GUTOBOI Mac-
Ke npusHakm: NonQuote, Expiration,
ClearingTrade, OptionLapse.

MNepeHoc nosuuun Ob®

B wnto3ax 1 oT4éTax GyAeT YHUKa/bHbIN
HeHynesoii id.

LleHa caenku pasHa 0.

TexHuyeckan cpesnka, Ipuanyveckn He
ABNAETCA Cﬂ,eﬂKOVI.

B wno3ax u otyétax B 6GMTOBOWA
Macke npusHaku: NonQuote, Address,
TransferClientPosition, ClearingTrade.

B wnto3ax 1 otyétax 6yaer yHu-
KaU/lbHbIA HEHyNeBoiA id.

Llena caenku pasHa 0.

TexHnyeckasn caesnka, opuanyecku
He ABNAeTCA C,Cl,el'IKOVI.

B wno3ax n otyétax B 6UTO-
BO/ Macke npusHaku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

[l06pOBO/bHbLIN BbIXOA M3
BEYHOro dbtoyepca (Ha
OCHOBaHMV NOAAHHOTOo No-
pyyeHus)

B wnto3ax 1 oT4éTax 6yAeT YHUKa/IbHbI
HeHyneBoii id.

LieHa caenkn paBHa pacuyeTHON LeHe
BEYHOrOo (hblouepca.

TexHuuyeckas chenka, topuanyeckm He
ABNSAETCHA CAENKON.

B wno3ax u otyétax B 6UTO-
BOVW Macke npusHaku:  NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade,
PerpetualFuturesExecutionPartialVoluntg

B wn3ax n otyétax GygeTr yHu-
KaUslbHbIA HEHyNeBoiA id.

LleHa coenkn paBHa pacyeTHO Le-
He BeYHOro (hbloyepca, YMHOXEH-
HOI Ha KO3(PPULIMEHT, yunTbIBatO-
LWMIA pasHnLy B pasMepHOCTAX WH-
CTPYMEHTOB.

HOpuaunueckn sIBNSETCS CAENKON.

B wno3ax n oTyétax B OUTO-
BO/ Macke npusHaku: NonQuote,

ry. PerpetualFuturesExecution,

ClearingTrade.

Beuepom B AeHb nogauu
MOPYYeHNs Ha WCMosHe-
Hue

MpWHYAWTENbHbIA  BbIXOS,
M3 BEYHOro doblovepca
(peannzauma  HeygoBne-
TBOPEHHOTO crnpoca)

B wnto3ax 1 oTyéTax 6yaeT YHUKasIbHbIN
HeHyneBoi id.

LieHa cfefnkn paBHa pacyeTHOl LeHe
BEYHOrO hbloyepca.

TexHuyeckan cpaesnka, lopuanyecky He
ABNAETCA c,qenkof/i.

B wmo3zax wun otyétax B 6UTO-
BOi Macke npusHaku:  NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade,
PerpetualFuturesExecutionPartialVoluntd

B wnto3ax n oTyétax Oyaer yHu-
KaJIbHbIA HEHY1eBOWA id.

LleHa chenkn paBHa pacyeTHO Le-
He BeYHOro (hbloyepca, YMHOXEH-
HOI Ha KO3(PPULMEHT, yunTbIBatO-
LWMIA pasHnLy B PasMepHOCTAX WH-
CTPYMEHTOB.

HOpuUanUECcKn ABNSAETCS CAEMKOIA.

B wno3ax n otyétax B 6GUTO-
BON macke npusHaku: NonQuote,

ry. PerpetualFuturesExecution,

ClearingTrade.

Beuepom B feHb nogauv
MOpyYeHNs Ha uCnosHe-
Hve

Pacuet caenkun no 3aaske
C ykasaHuem cnpega TAS
(B mekyweli sepcuu He-
docmyirHo)

B wnto3ax n oTyéTtax byaeT YHMKa/bHbINA
HeHynesoii id.

LieHa caenku pasHa 0.

TexHuyeckan cpaesnka, puanyveckn He
ABNAETCA c,qenK0|7|.

B wno3ax n otyétax B GMTOBOI Mac-
ke npu3Haku: NonQuote, ClearingTrade,
TASSettlement.

B wn3ax n otyétax bygder yHu-
Ka/lbHbI HeHyneBol id.

LieHa cenku paBHa pacyeTHOIA Le-
He BA-blouepca.

HOpuanuecku SBNsieTcs CAeKoii.

B wn3ax n otyétax B 6GUTO-
BOli macke npwusHaku: NonQuote,
ClearingTrade, TASSettlement.

Beuepom B fieHb UcnosHe-
HusA TAS-chbtouepca

ToproBble CAE/KU OTPAXAOTCS C/IEAYIOLMM 06Pa3oMm:

Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

Cpaernka no gbloyepcy Ha akumMm Ha OCHOBaHUW aipECHON 3asBKMN |

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa cfenku OKpYrIseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

FOpuanuecku SBNsSieTcs cAenKoii.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

B wn3ax u oTyétax B 6MUTOBOI Macke: npusHakm NonQuote,
Address.

Cpenka o ghblodepcy Ha akLym Ha OCHOBaHUM 6e3aApecHoii 3as1BKu

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kn OKpyrnsieTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanyeckn SBNseTcs CAesKo.

B wito3ax 1 oTuétax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpaenka no onumoHy Ha hbloYepChbl Ha akumy Ha OCHOBaHWUK afpec-
HOW 3a9BKMN

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wnto3ax 1 otyétax B 6UTOBOM Macke: mpusHakum NonQuote,
Address.

Cpaenka no onuuoHy Ha hblouepchbl Ha akuuM Ha OCHOBaHUW 6e3-
aipecHoil 3asBKu

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

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

HOpuanuecku SBNsieTcs cAenKoii.

B wto3ax 1 oTyéTax B GUTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpenka no nepeHocy nosvuui

B wio3ax 1 oTuétax 6yaeT YHVKasbHbI HEHYNeBOiA id.

LleHa caoenku okpyrnseTcsa ¢ TOYHOCTLIO 0 5 3Haka nocse 3ans-
TOWA.

HOpuAanueckn He ABNSIETCS CAEMKOIA.

B wn3ax u oTyétax B 6MUTOBOI Macke: npusHakm NonQuote,
Address, TransferClientPosition, TransferSource.

TexHuyeckas caesika Ha ocHoBaHuu 1 yactun a,ﬂ,peCHOVI napHon 3a-
ABKN

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

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

HOpuanyeckn SBNseTcs CAesKo.

B wsmo3ax n otuétax B GMUTOBOI Macke: npusHaku NonQuote,
Address, Strategy.

TexHnyeckas caesnka Ha OCHOBaHMM 2 YacTu aApecHoi napHo 3a-
ABKU

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wnto3ax 1 otyétax B 6UTOBOM Macke: mpusHaku NonQuote,
Address, Strategy, REPOBack.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3aapecHoii napHoii
3asBKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOWA.

HOpuanuecku SBNsieTcs cAemnKoii.

B wn3ax u oTyétax B 6GUTOBOI Macke: npusHaku NonQuote,
Strategy.

TexHuyeckas cfienka Ha 0CHOBaHUM 2 YyacTu 6e3aapecHoii napHoii
3asBKU

B wio3ax 1 oTyéTax 6yaeT YHVKasbHbI HEHYNeBOiA id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTLIO A0 5 3Haka nocse 3ans-
TOWA.

HOpuAanueckun SBNSETCS CAENKOIA.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

e B wnio3ax 1 oT4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Strategy, REPOBack.

Cpaenka no gblyepcy Ha akumu Ha OcHoBaHuW caenkm B RFS e B wn3ax n oT4éTax byaeT yHUKabHbIi HeHyeBoli id.

* LleHa czienku okpyrnsieTcsi C TOYHOCTLIO 10 MAHUMAIBLHOTO Wwara
LieHbI.

* lOpuanyeckn SBNsSieTCs CAENKOMA.

* B wno3ax u otyétax B GUTOBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

Cpaenka no onuMoHy Ha (hblYepChl Ha akLMM Ha OCHOBaHWW CAENKM | B Lwiio3ax n oTuéTax 6yaeT YHUKasIbHbIA HEHY1eBOA id.
B RFS

* LleHa cienku OKpyriseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

* HOpugnueckn ABnsieTca cAeKoii.

e B wnt3ax n otyétax B 6mTOBOIM Macke: npusHakm NonQuote,
Address, RFSOrder.

TexHuyeckas cgenka no 1 yacTy NapHOW 3asiBKM Ha OCHOBaHWM ¢ B Luto3ax U OTYETax BYAET YHUKa/bHBIA HEHyneBoli id.
caenkn B RFS

» LleHa cIenkn OKpyrnsieTca ¢ TOYHOCTLIO [0 5 3HaKa nocse 3ans-
TOM.

* tOpugnueckn aBnsieTcsa caenKoii.

* B wnt3ax 1 oT4éTtax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, RFSOrder.

TexHnyeckaa cfenka rno 2 yacTy NapHON 3asBKW Ha OCHOBaHWM |+ B wwio3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.
caenkn B RFS

* LleHa caenku okpyrnseTca ¢ TOYHOCTLIO 0 5 3Haka nocse 3ans-
TOWA.

 HOpuAanuecku SBNSETCS CAESKOVA.

e B wnio3ax 1 oTt4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.

2.5. PacnucaHue TOproB 1 KJIMPUHra

2.5.1. PacnucaHune ToproB. ToproBble ceccuu

Topru B cucteme SPECTRA OCyLLECTBNSAIOTCS B paMKax TOProBoil ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleHAapHbIMK
CyTKamu 1 BK/ouaeT B cebsl CreayoLLye TOproBblie Nepuogpl:

* BeuepHtoto ONONHUTENBHYIO TOPrOBYHO CECCUIO MPeAblayLuero paboyero AHA (B Criyyae ee NpoBeAeHNs1) — A/18 peasibHbIX TOProB A/UTCS
€ 19.05 o 23.50 N0 MOCKOBCKOMY BPEMEHM.

* YTPEHHIO0 AOMOMHMTENbHYIO TOProBYK CECCUI0 TEKYLLEro paboyero AHs (B c/lyyae ee npoBefeHust) — A1 peasibHbIX TOProB ANTCS
€ 9.00 go 10.00 criegyowmnx kaneHaapHbIX CyTOK.

» OCHOBHYIO TOProBYIO CECCUIO TEKYLLIEr0 paboyero AHS — A58 peanbHbix Topros gnuntes ¢ 10.00 go 18.50.
B npegenax ofHo TOProeoii ceccuy 06paLLaloTcst O4HM U Te e TOProBble NHCTPYMEHTbI U MPUMEHSIOTCS OHW U Te Xe napameTpbl AN

pacueta obecneyeHysi. B npomMexyTkax Mexzy TOProBbIMW CECCUSIMI NPOU3BOANTCS Psig BaXHeWmnX ans cuctembl SPECTRA onepauwid,
TaKuX Kak KIMPUHI, UCTEYEHWE CPOKa AelCTBUSI KOHTPAKTOB, FEHEepaLs U Pacchbiika OTYETOB U T.M.

2.5.2. MpoMeXyTOUHbIW KNVUPUHT

BHYTpUW OCHOBHOI# TOPrOBOIA CeCCUM CYLLLECTBYET NepepsIiB, KOTOPLIA B peanbHoi cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOCKOB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXOAUT NPOMEXYTOUYHAsA KNMPUHroBasi ceccusi (MPOMEXYTOUHbIA KNUPWHT). MpomexyTouHas K-
PUHroBasi ceccust HyXxHa A5l Toro, Ytobbl 3admMKCMpoBaTb B cepefiHe [HA HOBblE PaCYeTHble LieHbl MO MHCTPYMEHTaM U NepeyncnTb
BapuaLMOHHY0 Mapxy (MPeMuo) Mexzay y4acTHUKaMu KIIMPUHra.

B NPOMEXYTOUHBIA KNMPUHT U3MEHSAIOTCS:
* PacueTHble LeHbl IHCTPYMEHTOB, MO KOTOPbIM 6LV TOPTrOBbIE ONepaL/m B Neprog, Be4epHux/yTpeHHVX TOProB 1 NepBOii NON0BUHbI HEB-

HbIX TOproB. CTapble 1 HOBbIE PaCYeTHbIe LieHbl 0TOGpaXaloTcs B crneumasbHbIX Nonsx Taénuy fut_sess_contents u opt_sess_contents
notoka FORTS_REFDATA_REPL.
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» CBob6oaHble cpefcTBa KIMEHTOB MNoc/e pacyeta v nepeyncieHns BapnaunmoHHo! Mapxu (npemun). MepeuncneHHas BapuaLlyoHHas
Mapxa (npemust) oTobpaxaeTcs B cneLmanbHbIX Nonsx Tabnuy, part n part_sa notoka FORTS_PART_REPL.

B NPOMEXYTOUHbIA KMPUHT HE N3MEHSIOTCS:
+ Pasmep NMMUTOB N0 MHCTPYMEHTaM.

» CoctaB TOProBbIX UHCTPYMEHTOB. YAasieHne CTapbiX MHCTPYMEHTOB U ,u,06aBneH|/|e HOBbIX OCYLLEeCTB/IAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOW KJINPUHT

OCHOBHOW KAVPUHT MPOBOAUTCS NO OKOHYaHMM TOProBOi ceccum B neprog, ¢ 18.50 go 19.05 MockoBCKOro Bpemexun. B npouecce knnpuHra
BbIMNONHAETCA:

* PacueT 1 hukcaLms pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCel TOproBoii ceccun
* Pacuet 1 nepeuncieHne BapuaLyoHHOV Mapxu (MPeMumn) Mexay y4acTHUKamu.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLLeHusi, U Ao6aB/eHe HOBbIX TOPrOBbIX UHCTPYMEHTOB.

« OGHOBMEHVE MHOPMALMUN O KIMEHTAaX, GPOKEPCKMX U PaCYeTHbIX pMax MyTem yAaieHusi CTapoii MHhopMaumi 1 3akauky HOBbIX
[aHHbIX U3 KIMPUHTa.

[Nocne ocHOBHOroO KNUPUHra npon3BognTca reHepaumnsa U paccbl/ika OTY4ETOB NO UTOoram TeKyLLI,eVI TOprOBOI71 ceccuun.
2.5.4. Oco6eHHOCTU NOBEeAEHUSA pa3HbIX CYLLHOCTEN B cCMCTEME NPU Ha3HAYe€HUN HOBOW TOp-
roBoii ceccumn
2.5.4.1. CnpaBo4Hasi U ceCCUOHHasA uHtopmaumsa

Mpwn Ha3Ha4YeHUV HOBOI TOProBOI Ceccum faHHble U3 CPaBOYHbIX TabnuL, B KOTOPbIX CYLLECTBYET NPMBA3Ka K HOMEpY Ceccun 3akadvsa-
10TCA BHOBb M3 K/IMPUHIa C ykasaHmem HOBOrO HOMepa TOproBoli ceccuu. B cnpaBoyHble Tabnuupl, B KOTOPbIX HET NPUBS3KM K HOMepyY
ceccuu, npucbinaetcst Habop N3MeHEeHW, TO ecTb A06aBNATCA HOBbIE 3an1cK, NOSIBUBLLMECS [/151 HOBOW TOProBOI Ceccuu, 1 yaansoTcs
3anvcy A8 06bEeKTOB, KOTOPbIX HE A0MKHO ObITb B HOBOI TOProBol ceccun. CnpaBoyHble TabuLbl — 3T0 Tabnuupl, NPUXoAALLME B NOTOKE
FORTS_REFDATA_REPL. /Torom Bcex 3Tux 3MeHeHwuin siBnsieTcs gobasneHne B TabnuLy session 3anmcy ¢ HoBbIM HOMEPOM CECCUN.

2.5.4.2. leHbrv n no3vumun

Mpwn cMeHe TOProBoii ceccum HhopmaLms o cpeacTBax, MMMUTaX 1 NO3ULMAX KMEHTOB 0GHOBAETCH B pEXMME NPUMEHEHNSI 06HOBNEHWIA,
TO €CTb MEHSIOTCA TO/IbKO Te 3anucu, B KOTOPbIX BO BPeMS KMPUHra peasibHO NpousoLwwnn nsameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.4.3. 3aaBKu U caenku

OcHoBHasi Toprosas uHdopmauus (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsieTcs, T.€.
[0 HOUM TEKYLLEro [iHA B PensiMkauum AOCTYMHbI 3as1BKN U cAesku, caenaHHble go 19.05 B TekyLLyto TOProByto CECCUIO.

Mpu cMeHe TOProBoi Ceccum NPOMCXOANUT aBTOMAaTUYeCKoe NepeBbICTaB/IEHNE MHOTOAHEBHbIX 3asBOK, JaTa NCTEYEHNS] KOTOPbIX eLle He
HacTynuna, nyTem yjasieHus ctapoii 3asBku 1 fobasnieHns HOBOl (C HOBbIM HOMEPOM). YuunTbiBas, YTO B penvnky B Tabnuuy orders_log
MHopMaLMs 06 3TOM He npefaeTcs, KIMeHTCkas cucTema [o/mkHa GbiTb YCTPOEHa criedyowmm o6pasom. Mpyu o6HapyXeHUn HOBOrO
HOMepa TOproBoii ceccumn B TabnuLe session, KINEHTCKas cuctema Ao/mKHa “"3abbiTh” 060 BCeX 3asiBKax, KOTOPbIE Y Hee COXpPaHUINCh B
namsTy fO 3TOro, 1 “cnywars” penanky Ha npeaMeT NosiB/IeHNs HOBbIX 3asBOK, C yKazaHWeM HOBOr0 HoMepa TOProBoii ceccum.

2.5.4.4. IHCTPYMEHTbI

Mpu cmeHe TOpFOBOVI ceccun nponcxoauT yaasieHme ToproBbiX MHCTPYMEHTOB, C UCTEKLWWMM CPOKOM 06paLU,eHVIﬂ, n ,qo6aBneHV|e HOBbIX
TOProBbIX NUHCTPYMEHTOB. CyLU,ECTByeT npaBn10 — HOBbIMUN NHCTPYMEHTaMN HE/Mb3A TOProBaTb B BEYEPHIOK 1 YTPEHHKOK TOProBble CeCCUN,
npn 3TOM AaHHbIE NHCTPYMEHTbI MPUCYTCTBYOT B CUCTEME, VIH(*JOpMaLI,VIFI Nno HUM NPUXOANT B pensvke. B Ta6n1/|u,ax fut_sess_contents n
opt_sess_contents Takme MHCTPYMEHTbI MOMeY€eHbl crneunasibHbIM NPU3HaKoM.

2.5.4.5. MoToKn pennnkayun

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

B HacTosLmii MOMEHT, 6€3 CMeHbl HOMepa XU3HU MOTYT NepeoTKPLIBATLCS CMeAyHoLLMe NOTOKN:
* [oTOK C 06LWMMY PbIHOYHBIMK AaHHbIMWM FORTS_COMMON_REPL.

* [1OTOK C TeKyLUMMM 3HaYeHuAMY BonatunbHoctn FORTS_VOLAT_REPL.

* T1OTOK C TEKYLUMMW 3HAYEHUSIMW BapraLMOHHO Mapxu (npemun) FORTS_VM_REPL.
MOTOKM, KOTOPbIE HEe NepPeOTKPbIBAKOTCS:

« TloToK co cnpaBoyHOii nHdopmaumein FORTS REFDATA_REPL.
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2.5.5.

MoTok ¢ Toprosoii nHchopmaumein FORTS _TRADE_REPL.

MoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.
MoTOKM arpermpoBaHHbIX CTakaHoB.

Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL
MoTok 6upxeBbix uHAekcoB RTS_INDEX_REPL.

Motok FORTS_CLR_REPL.

MNcnonb3oBaHue mexaHusma CI/IHXpOCOﬁbITVIVI ANnA nonydyeHnsa KOHCUCTEHTHOIro CoCTtos-

HUA AaHHbIX B CUCTEMe

Ecnv gna pa3pa6aTb|BaeM0l7| CUCTEMbI KPUTUYHO MMETb BOSMOXXHOCTb OTMEYaTb COBOKYNMHOE KOHCUCTEHTHOE COCTOAHME BCEX AaHHbLIX B
Toprosoﬁ CnCTEME Ha HEKOTOPbIE «BaXXHbl€» MOMEHTbl BpEMEHU, TO Takasd cucteMa f0o/mKHa UCNoJib30BaTb MEXaHU3M CVIHXpOCOﬁbITVIVI.
[Na CUHXpPOHM3aL MU AOCTYNHbLI CNeaytoLwme CoCToOAHNUA TOpFOBOVI CUCTEMBDI:

[aHHble a1s1 HOBOV TOProBOI ceccun 3akayveHbl 1 paccunTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHu)
Hauano npomexyTtouHoro knupuHra (14:00, MOCKOBCKOro BpemMeHM)

[JeHexHble cpeAcTsa nocse NPoMKAMpUHra nepepaccynTaHbl (~14:01:30, MOCKOBCKOTO BpemeHu)
Bce pacueTHble npoueaypbl B NPOMKANPUHTE 3aKoHYeHbl (~14:02, MOCKOBCKOro BpeMeHw)

Hauyano ocHoBHoro kvpuHra (18:50, MOCKOBCKOro BpeMeHN)

[aHHble nocne OCHOBHOTO KNMpUHra nepepaccuntaHbl (~18:54, MOCKOBCKOro BpeMeHM)

Pa3agmkka MMMUTOB 3aKOHYeHa (B TeueHne TOpros)

Hauano npuema 3asBOK B ayKUMOH OTKpbITUSA (~8.50, MOCKOBCKOro BpeMeHw)

OKoHuYaHue NpuemMa 3asiBoK B ayKLWOH OTKpbITUS (~8.59, MOCKOBCKOTo BpeMeHM)

,U.J'IFI yBeAOM/1EHNA BHELLHNX CUCTEM O HACTyn/1IeHUN onpeaesieHHOro COCToAHUA TOprOBOVI CUCTeMbI, B MNOTOKaxX penavkaunm TpaHCcInpyeTca
Tabnmua sys_events cnegytouero popmara:

Mone Tvn OnucaxHve

repliD i8 Cnyxe6Hoe nosne nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nofgcucTembl pennkawmm
replAct i8 CnyxebHoe none NoACHUCTEMbI penankalumn
event_id i8 YHUKabHbIl nAeHTUGMKaTOp CoobITHSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHue cobbITUSA

server_time t Bpems cobbITus

Ta6nuua TpaHCMpYeTCs B CEAYOLLMX NOTOKAX pennkaLmuu:

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
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« FORTS_PROHIBITION_REPL
+ FORTS_COMMON_REPL

« FORTS_VM_REPL

+ FORTS_VOLAT_REPL

« FORTS_USER_REPL

+ FORTS_RMT_REPL

+ FORTS_SESSIONSTATE_REPL

+ FORTS_INSTRUMENTSTATE_REPL
 FORTS_SECURITYGROUPSTATE_REPL

MpaBuna CMHXPOHU3ALMN faHHbIX Ceaylowme - Npyu HacTynaeHMn rnobanbHOro CobbITUA B TOProBOW CMCTEME, MOC/e reHepalmmn Beex
AaHHbIX MO 3TOMY COObLITUIO BCEMU nogcucremamum Topr030|7| CUCTEMbI, B Ta6J'IVIleI sys_events BCTaB/1seTCA 3anncb ¢ OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUNY COOLITUSA:

» 1 (session_data_ready) - 3akoH4YeHa 3arpy3ka gaHHbIX 13 KIMPUHIOBOM CUCTEMbI B TOProBYt0 Nepes, HauyasioM HOBOW TOProBOiA ceccuu;
CO6bITVA faHHOro TvNa TPaHCINPYIOTCS BO BCEX MOTOKaXx, e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 2(intraday_clearing_finished) - Bce pacueTHble npoueaypbl B NPOMKIVPUHTE 3aKOHYEHbI; COObITUS JaHHOIO TUNa TPaHC/IMPYTCH BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

* 3 (clearing_data_ready) - rotoBbl faHHble MOC/E OCHOBHOTO KAMPWHIA; CO6bLITWUSI [AHHOMO TUNa TPAHCMMPYHOTCS TOMbKO B MOTOKE
FORTS_CLR_REPL

* 4 (intraday_clearing_started) - Ha4a/10 NPOMKAVPKHIA; COBbLITUS AAHHOTO TUMa TPaHCMPYIOTCS BO BCEX MOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

* 5 (clearing_started) - Ha4a/10 OCHOBHOIO K/IMPWHIA; COObLITMS AAHHOrO Tuna TPaAHCAMPYHTCA BO BCEX MOTOKax, rge ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

» 6 (extension_of limits_finished) - pasgBukka NMMMUTOB 3aKOHUYEHA; COOLITUSE AAaHHOro Tna TPaHC/MPYTCS BO BCEX NOTOKax, rae ectb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 8 (broker_recalc_finished) - geHexHble cpeficTBa nocne NPOMKANPUHTA NepecUnTaHbl; COObITUA 4aHHOTO TNa TPaHC/MPYIOTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 23 (discrete_auction_add_order_started) - Hauya/io npuema 3asBOK B ayKLMOH OTKPbITUSA; COObITUS JaHHOIo TUMna TPaHC/IMPYTCS B No-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

» 24 (discrete_auction_add_order_finished) - okoH4YaHVe nprema 3asBOK B ayKLVOH OTKPbITUS; COOLITUSA AaHHOrO TUMa TpaHCMpyTcs B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

» 36 (start_of _calendar_date) - Hauyano kasieHgapHOro AHS; CObbITUSA AaHHOrO TMMa TPaHC/IMPYHOTCSA BO BCEX MOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

BHelwHAs cuctema, MOXET nognncaTbcs Ha nosyyeHve Tabnumupbl CobbITUI BO BCEX MHTEPECHbBIX e MOTOKaxX pennkaummn n nonyymTb yse-
[OM/IEHNE O TOM, KOrfa faHHble roToBbl. Bo BCex NOToKax pensmkaumm 3anucu B sys_events, OTHOCALLMECS K O4HOMY COGbITVIO B TOProBOii
cucteme 6yayT MMETb OAMHAaKOBbIN event_id. B nonsax sess_id n message BblgaeTcs paclvpeHHas uHdopmaums — HoOMep HOBOW uan
TeKyLeli TOProBoii ceccun n TekcToBoe coobuyeHne. ObpaliaeMm 0coboe BHUMaHME Ha TOHKOCTY:

 He rapaHTupyeTcsl MAEHTUYHOCTb 3HaUeHuit cnyxe6Hbix noneit repliD, replRev B pasHbix NOTOKaxX peniukauumn Aas ofHOTO U TOro Xe
CO6bITMA. OPUEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

 ¥YBefomsnieHue B sys_events npuxoaut MOCJ/IE BCeX AaHHbIX, B YaCTHOCTM 3TO O3HAYaEeT, YTO B pexume NojlydeHust faHHbIX on-line
BHELLIHSISi cCUCTeMa NoJy4uT cHauaia caMu HOBbIE AiaHHbIe, HaNpYMep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBYHO CECCUI0 MU NepeHEeCeHHbIe
B HOBYIO CECCI0 MHOTOZJHEBHbIE 3as1BKU, @ Y)KE MOTOM — YBEeZJOM/IEHMe B SyS_events.

* He rapaHTMpyeTca KOHCMCTEHTHOCTb AaHHbIX NP UX pasgade B pexume snapshot. B cneactsune Toro, YTo NPOTOKON pennnkauum He
3anomviHaeT NopsiAoK MoMyyYeHns 3anunceli Mexay pasHbiMu Tabnvuamy B NOTOKe, AaHHble pasfaloTcsa B Nopsgke onucaHus Tabnuy, B
CcXemMe, MMEeHHO No3aToMy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPSiAKe, B KAKOM OHU MPUXOAWAW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOYyYEHUA CHAMLLIOTA COBEPLLEHHO He 03HAYaeT, YTo AaHHbIe roTOBbI, Y4u-
TbiBasA BbllleckazaHHoe, cobbiTve session_data_ready BNosiHe MOXeT OTHOCUTLCA K MpeAblayLei ToproBoi ceccun. Moatomy ncnosnb-
30BaTh yBeAOM/IEHUA, NPUXOAALLME B SYS_events, A1 OLEHKN KOHCUCTEHTHOTO COCTOSIHUSI AaHHbIX B CUCTEME MOXHO TOJIbKO Mocre
nepexoga B pexum on-line.

2.5.6. CepBUC pa3gauum cTaTyCcoOB UHCTPYMEHTOB

B Tekyuwieii Bepcun SPECTRA BbluMC/IEHVE CTATYCOB MO BCEM UHCTPYMEHTaM M UX pasgada K/IMeHTam NpoucxoasitT C HEKOTOPbIMU 3a-
AepXKamMy OTHOCUTE/IbHO BPEMEHU X (CTATyCOB) pPeasibHOro U3MEHEHNSA B CUCTEME, YTO HEraTMBHO CKa3blBAETCA Ha Nosb3oBaTesiax cu-
cTeMmbl. VIHhopmaums o TekyLlem cTaTyce TOProBoi Ceccun 1 MHCTPYMEHTOB AOCTyNHa B LWo3e B Tabnuuax session, fut_sess_contents
n opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamkax nporpammbl UMMNopTO3amMeLLeHns 1 B LeNsax YCKOpeHnsa pasgayn uH-
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chopmaumm no ctatycam MHCTpPyYMeHTOB 1 ceccum B TC SPECTRA B Bepcun 8.3 peanin3oBaH HOBbIi cepBuc - CepBUC pasfayn cTaTtycoB
WNHCTPYMEHTOB.

CepB|/|c pasga4vn ctatycoB MHCTPYMEHTOB NpU U3MEHEHUU COCTOAHUA NWHCTPYMEHTOB W/IN CeCCUK, paCcCYUTbIBAET UTOrOBbIe CTaTyCbl UH-
CTPYMEHTOB 1 ceccuun, U pasgaeT nx B BUAe pensinku I'IOTpeﬁVITe.I'IHM. Ha BbIXOAe CePBUC BblAAET TPW HOBbLIX NOTOKA:

* FORTS_SESSIONSTATE_REPL - CtaTtyc aKkTMBHOI1 ceccuw.
* FORTS_INSTRUMENTSTATE_REPL - Ctatycbl MHCTPYMEHTOB MO aKTMBHO ceccum.
* FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHO ceccuw.

CepBUC pasgaeT CTaTychbl IHCTPYMEHTOB MO rpynnamM MHCTPYMEHTOB. K OAHOMY MHCTPYMEHTY MOXET GbITb MPYMEHEHO HECKOJIBLKO rpynno-
BbIX CTATYCOB, COOTBETCTBEHHO OAWH MHCTPYMEHT MOXET BXOAMTb B HECKO/IbKO pynn. Pasgaya ctatyca MHCTPYMEHTA Mo rpynnam no3Bso-
NSIET 3KOHOMUTb TpaguK (MHCTPYMEHTOB MHOTO, Tpynn Masio), Tak kak He Hafo NoslyyYaTb OGHOBMEHUS MO BCEM MHCTPYMEHTaM, a Takke
MOBbILIAET CKOPOCTh pacyeTa caMoro cTaTyca MHCTPYMEHTOB, Tak Kak NepecyeT BEAETCS TONbKO A/t MHCTPYMEHTOB rpynnbl. Hanpumep,
B BK 1 MK 06HOBNAOTCS cTaTychbl MO BCEM MHCTPYMEHTaM 1 B 3TOM C/lyyae pasgavda o CeTy 3aHUMAET CeKyH/bl, Noly4YeHre cTaTyca no
1 rpynne - MUINCEKYHABI.

Monb3oBaTensM, KOTOpPbIM  HyxHa elwe 6onbllad CKOPOCTb  pas3fayn  CTaTycoB  WMHCTPYMEHTOB, npefnaraeTca  BOC-
nonb3oBatbCs  AaHHbIMM notoka FORTS_SECURITYGROUPSTATE_REPL. T[lo cnpaBo4YHMKaM WHCTPYMEHTOB U  Tabnuue
FORTS_SECURITYGROUPSTATE_REPL.security_group_state nosib3oBaTeniv MOryT CaMOCTOATE/IbHO, Ha CBOEl CTOPOHE BbIYUCSATL Te-
KyLLWe cTaTyCbl MHCTPYMEHTOB.

2.5.6.1. ANropuTm BbI4YUC/IEHUA cTaTyCca MHCTPYMEHTA U3 rpynnoBbIX CTaTycoB

VIHCTpYyMeHT BXoauT B OfHY Unn 6onee rpynn. Kaxaas rpynna MMeeT TOproBblii CTaTyc B nose state Tabnuupl security_group_state. UTo-
TOBbIii CTATYC MHCTPYMEHTA - 3TO XyALUUA (CaMblil CTPOrUiA) U3 cTaTycoB Ipynn, B KOTOPbIE BXOAUT MHCTPYMEHT. CTaTychbl Fpynmnbl MHCTPY-
MEHTOB:

e '4' - 3anpeLleHo BCE.

» '2'- 3anpeLLeHo BCe KPOMe CHATUSA 3aABKU.

* '16' - 3anpeLleHo yBennyeHme nosmummn.

» '8'- CH0p 3a8BOK B ayKLMOH OTKPbLITHS.

* '0' - Pa3speLueHo Bce.

Crarycbl nepeyncsieHbl B Nopsiake yobiBaHUs npropuTeTa (CTPOrocTu orpaHnyeHus).
ANropuTM BbIYMCNEHNS TOPTOBOrO CTaTyca MHCTPYMEHTA U3 TPYNMnoBbIX CTaTyCoB:

1. O6pawaem BHUMaHue, YTo AaHHble B notokax FORTS_REFDATA_REPL n FORTS_SECURITYGROUPSTATE_REPL fomkHbl 6bITb
3aCUHXPOHN3MPOBAaHbI MO CUHXPOCOBLITUAM.

2. Mo notoky FORTS_REFDATA_REPL nonyyaem CrnvcoK MHCTPYMEHTOB 1 UX NPUBA3KY K PBK, cekunsam, pexvrmy Topros 1 rpynne nH-
CTpymMeHTOB. Mo cobbITHio session_data_ready thvKCUpyeM CMUCOK MHCTPYMEHTOB U UX MPUBS30K, B TEYEHUW TOProB 3TOT CMUCOK He
MeHseTcs.

3. CTpoum  KOHTeilHep instrument_state no 3anucam u3  fut_sess_contents u  opt_sess_contents u 3anucam U3
FORTS_SECURITYGROUPSTATE_REPL.security _group_state. 3neMeHTbl KOHTeliHepa:

* isin_id - YHukanbHbIl ngeHTudmkaTop nHcTpymeHTa. U3 3anucu B fut_sess_contents/opt_sess_contents.

» section_id - MaeHTndmkatop cekumu. Mo fut_sess_contents.base_contract_code/opt_sess_contents.base_contract_code B fut_vch/
opt_vcb 6epem section_id.

* base_contract_id - WgeHtndmkatop ®BK (dbloyepcHoro 6a3oBoro koHTpakta). Mo fut_sess_contents.base_contract_code/
opt_sess_contents.base_contract_code B fut_vcb/opt_vcb 6epem base_contract_id.

» trade_mode_mask - PexuM TOpros, B KOTOpPbIA BXOAWT MHCTPyMeHT. OT 3HayeHve u3 nons fut_sess_contents.trade_mode_id/
opt_sess_contents.trade_mode_id oTHUMaem eguHuLy 1 npeobpasyem B Macky C OAHNM BK/IHOUEHHbIM 6uToM (chnarom).

* group_mask - Macka, B KOTOpOi BK/ItoUeHbI 6UTHI (Chn1iaru) ¢ Homepamu rpynr, B KOTOpble BXOAUT AaHHbI MHCTPYMEHT. 3HaUYeHne 13
nons fut_sess_contents.group_mask/opt_sess_contents.group_mask.

* KoHTeliHep map<security_group_id, state> security_groups_map. map - 0TCOPTUPOBaHHbI acCoLMaTBHbI KOHTEHEP, coaepxalLuii
napbl KY-3HaYEHNE C YHUKAbHBIMMW KTI0YaMU.

4. O6bpaboTka 3anmcu u3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state BbINoNHAETCA cneayowmm obpasom. Ans ka-
OO0 3anvcy no nosto security_group_state.type onpegensieM Tun rpynnoBoro ctaryca 1 BbINO/HAEM COOTBETCTBYIOLLYHO 06paboTKy:

a. security_group_state.type=1 - Ha Toprosyto ceccuio.

Bo Bcex WMHCTpyMeHTax B KOHTeliHepe instrument_state B KOHTeliHep security_groups_map [fo6aBnsieM 3/1eMEHT C MNOJMAMU:
security_group_id, state. Ecniv Takoii 3/1EMEHT yXe eCTb B KOHTEiHEPE, TO 0GHOB/ISIEM B 3/IEMEHTE 3HAUEHMWE MONA state Ha 3HaueHne
nons state, B3aToe 13 ob6padarbiBaemoit 3anucy 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.
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. security_group_state.type=2 - Cekuus.

B koHTeliHepe instrument_state HaxoguM BCe MHCTPYMEHTI, Y KOTOPbIX 3HaYeHue nons section_id coBnagaeTt co 3Ha4eHnem nons
section_id 13 obpabatsiBaeMoii 3anucu. B HalileHHbIX MHCTPYMEHTaX B KOHTeHep security _groups_map Ao6aB/isieM 3/1EMEHT ¢
nonamu: security_group_id, state. Ecnu Takoli aneMeHT yxe ecTb B KOHTeliHepe, TO 0GHOB/IAEM B 3/1eMeHTe 3HaueHve nons state Ha
3HaueHuWe nons state, B3AToe 13 obpabdaTbiBaemoli 3anucu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

. security_group_state.type=3 - Cekuus + Pexum Topros.

B koHTeliHepe instrument_state Haxo4uM Bce MHCTPYMEHTI, Y KOTOPbIX 3HaueHve nons section_id coBnagaeTt co 3Ha4eHnem nons
section_id 13 obpabaTbiBaeMoli 3anucu, 1 3HaveHne nons trade_mode_mask coBnagaet co 3HadeHvem nons trade_mode_mask
13 obpabaTbiBaemoii 3anncu. B HalileHHbIX MHCTPYMEHTax B KOHTeliHep security_groups_map fobasnsiem 31eMeHT C Nonsamu:
security_group_id, state. Ecnv Takoii aneMeHT yxe ecTb B KOHTeliHepe, TO 0GHOB/ISIEM B 3/1IeMEHTE 3HaYeHVe Nons state Ha 3HauYeHne
nons state, B3fAToe n3 o6pabdatbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

. security_group_state.type=4 - ®bK.

B koHTeliHepe instrument_state Haxogum BCe WHCTPYMEHTbl, Yy KOTOpbIX 3HauyeHue nona base_contract id cosnaga-
eT Cco 3HayeHuem nona base_contract_id n3 o6pabatbiBaemoin 3anucu. B HalifjleHHbIX WHCTPYMEHTax B KOHTelHep
security_groups_map fgo6aBnsieM 3neMeHT C nonsMu: security_group_id, state. Ecnu Takoil 3nemeHT yxe ecTb B KOHTel-
Hepe, TO O6HOBNSieM B 3/1EMEHTe 3HauyeHWe nons state Ha 3HauyeHue nonsA state, B3ATOoe M3 obpabaTbiBaeMol 3anucu u3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

. security_group_state.type=5 - MIHCTpyMeHTbI N3 peXxuma Topros.

B koHTellHepe instrument_state Haxogum BCe WHCTPYMEHTbI, y KOTOpbIX 3HayeHue nons trade_mode_mask coBnaga-
eT Cco 3HayeHnem nons trade_mode_mask wu3 o6pabaTbiBaemoii 3anucu. B HalQEHHbIX WMHCTPyMEHTax B KOHTeWHep
security_groups_map [Job6aBniseM 3/1eMeHT C nonsmMu: security_group_id, state. Ecnu Takoil 3neMeHT yxe eCcTb B KOHTel-
Hepe, TO OGHOBMSieM B 3/IEMEHTE 3HayeHuWe nofs state Ha 3HaveHue nons state, B3AToe U3 obpabaTbiBaemoil 3anvicu U3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

security_group_state.type=6 - IHCTpyMeHTbI 13 pexuma Topros + ®bK.

B KoHTeliHepe instrument_state HaxogyM BCe UHCTPYMEHTbI, Y KOTOPbIX 3HayeHwe nons trade_mode_mask coBnagaer co 3Haye-
Huem nons trade_mode_mask u3 obpabatbiBaemoin 3anvcu, 1 3HavyeHue nons base_contract id coBnagaeT co 3HaYeHnem nons
base_contract_id n3 o6pabarsiBaemoii 3anucu. B HalifieHHbIX MHCTPYMEHTaX B KOHTeHep security_groups_map fobasnsemM afieMeHT
C nonAmMu: security_group_id, state. Ecnv Takoii anemeHT yxe ecTb B KOHTeliHepe, TO 06HOB/NSIEM B 3/1IeMeHTe 3HadYeHne nons state
Ha 3Ha4eHwue nons state, B3aToe n3 obpabarbiBaemoii 3anncy n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

. security_group_state.type=7 - 'pynna UHCTPYMEHTOB.

B koHTeliHepe instrument_state HaxoAWm BCe MHCTPYMEHTbI, Y KOTOPbIX B NOMe group_mask BKAYeH 6UT u3 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) n3 obpabarbiBaemoii 3annucu. B HalifieHHbIX UHCTPYMEH-
Tax B KOHTeliHep security_groups_map fobaBnsiem anemMeHT ¢ nonsiMu: security_group_id, state. Ecnv Takoil anemeHT yxe ecTb
B KOHTeliHepe, TO 06HOB/NISIEM B 3/IeMeHTe 3HayeHvie nons state Ha 3HadeHue nons state, B3sToe n3 obpadarbiBaeMoi 3anucu 13
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

. security_group_state.type=8 - 'pynna nHctpymeHTtoB + ®BK.

B koHTeliHepe instrument_state Haxo4yM BCe MHCTPYMEHTbI, Y KOTOPbIX B Mosie group_mask Bk/IOYeH 6WT u3 nonsa group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) u3 o6pabaTbiBaeMoil 3anucu, M 3HadYeHne nosns
base_contract_id coBnagaeTt co 3HaueHnem nons base_contract_id n3 obpabatbiBaemoli 3anucu. B HalgeHHbIX MHCTPYMeHTax
B KOHTEWHep security_groups_map JobGaBfisieMm 3/1eMEHT C NonsiMu: security_group_id, state. Ecnn Takoil aneMeHT yxe ecTb B
KOHTelHepe, ToO OGHOBNSiEM B 3afieMeHTe 3HauveHue nons state Ha 3HayeHue nons state, B3sToe U3 obpabaTbiBaemoin 3anvicu uns
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

5. OnpefeneHvie TekyLlero crtatyca UHCTPYMEHTA BbINOMHSAETCS cnefytolwmm o6pa3om. B anemeHTe KoHTelHepa instrument_state npoxo-
[OMM MO 3N1eMeHTaM KOHTelHepa map<security _group_id, state> security_groups_map v onpegensiem TeKyLuii CTaTyc MHCTPYMEHTA Kak
HanxygLwuii B nopsiake yobiBaHUst npuopmTeTa (CTPOroCT! OrpaHnyeHmnsl) No 3Ha4YeHnsM nons state.

Tawxe B CGate (\SpectraCGate\SDK\samples | /usr/share/doc/cgate-examples) gob6asneH TeCToBbI Npumep instruments_state, KOTOpbIii
LEeMOHCTPUPYET pacyeT cTaTycoB MHCTPYMeHTOB Nno notoky FORTS_SECURITYGROUPSTATE_REPL.

2.5.7. PacnncaHne nrpoBbIX U TECTOBbIX TOProB

MomuMo peasnbHol Toprosoii cucteMbl SPECTRA, cywlecTByeT Urpoeast cucteMa 1 ABe TecToBbix cuctemsl: TO - ¢ Bepcueit TC, aHano-
TMYHOW peanbHoii cucteme SPECTRA, n T+1 - ¢ aHanornyHoii peansHoin cucteme SPECTRA unu cnepytolein sepcuein TC.

PacnvcaHvie paboTbl UTPOBOI CUCTEMBI:

* BeuepHsaa Toprosas ceccus: 16:00 - 22:00.

* YTpeHHss Toprosas ceccusi: 06:00 - 08:55.

» OcHoBHas Toproeas ceccus: 09:00 - 15:45.
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e MpomkampuHr: 13:00 - 13:05.

e KnupwuHr: 15:45 - 16:00.

PacnucaHue pa6oTbl TecToBbIX cuctem TO 1 T+1:
* BeuepHsaa Toprosas ceccusa: 14:15 - 23:50.

* YTpeHHssa Toprosasa ceccus: 06:00 - 06:14.

» OcHoBHas Toproeas ceccus: 06:15 - 13:45.

* MpomknupuHr: 11:00 - 11:04.

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

» MMocTaska: 13:30 - 14:00.

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

2.5.8. AyKLUOH OTKpPbITUA

Mepep ocHOBHbIMK Topramu B cucteMe SPECTRA MOXeT npoBoanTbCs AyKLUMOH OTKpbITUS (AO). JonyckaeTcs HasHavyaTb HecKosibko AO
BHYTPW OAHOI TOProBOW ceccumn. AyKLMOH OTKPLITUA CAYXWT A5 UCKIOYEHNUA aHOMaUTbHOTO CKauka LieH NPOV3BOAHbLIX MHCTPYMEHTOB npu
OTKPbITUM TOProB. [laHHblli MeXxaHn3M peanm3oBaH B hopmare AMCKPETHOrO ayKLMOHa 3asBOK No eAuHoN LieHe aykumoHa oTKpbITus. Lle-
Ha ayKLM1oHa OTKPbITUA BbIGUPAETCA U3 YCNOBUSA 0b6ecneyeHnst CoBepLUEHNs CAEN0K C MakCUMasIbHbIM KOMIMYECTBOM KOHTPAKTOB MO 06b-
AB/IEHHBIM HA MOMEHT BPEMEHM NPOBeEHNS ayKLMOHa OTKPbLITUA 3asiBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
YMHra 3asBOK Mo LieHe ayKLoHa OTKPbITUSA, OnpeAensiemMoi Ha 0CHOBaHWUM MHopMaLmm 060 BCex 3asBKax Ha MOMEHT OKOHYaHusi nepuoaa
cbopa 3asBOK.

OCHOBHble 0CO6EeHHOCTH ayKunoHa OTKPbITUA:

* B aykuuoHe OTKpbITUS MOTYT y4acTBOBaTb TOMbKO (PbioYepChbl, BKOYAs BeyHble (hblovepchbl. KanieHaapHbIX CnpefoB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUo B ayKLMOHE OTKPbITUSI yCTaHaB/IMBAETCA Ha ypoBHEe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aToro BA.

* B nepvog cbopa 3asaBOK B ayKLVOH OTKPbITUS MOXHO BbICTABMATb TO/IbKO Ge3afpecHble KOTUPOBOYHblE 3aaBku (Tyun Day), Bkiovas
aicbeprn. 3assku Tvna BOK, FOK, IOC - HegonycTUMBI.

» KOHTponb Kpocc-3aABOK: NepeceyeHne LieHOBbIX YPOBHEN NMPOTMBOMNOMOXHBIX 3a8BOK ¢ ogHM VIHH He gonyckaeTcsa (cHumaeTcs 6onee
No3AHSASA 3asBKa), NPU 3TOM HacTpOWiky “Pa3peLlunTtb Kpocc-caenkn” n "CHSATb MacCcrBHYH 3asBKy NPY KPOCC-CAESKE" He YYUTbIBAKOTCS.

* LleHbl 3a5BOK [O/MKHBI HAXOAUTLCA B IMMUTAX LIEHOBOIO KOPUAopa MHCTPYMEHTA.

« OrpaHuyeHVsi Ha BbICTAB/IEHWE 3asiBOK B COOTBETCTBYIOLLMI TOPrOBbIN Nepuog Ha ypoBHe B®, pacnpocTpaHsoTCs U Ha ayKLMOH OTKpPbI-
TVsi, NPOBOAMMbIN Nepes 3TVM TOProBbIM NEPUOAOM.

» BesagpecHble 3asBK/ M3 NPEALIECTBYIOLWEro TOProBOro Neproja y4acTByHOT B ayKLUMOHE OTKPbLITUS, BK/IKOUasi aiicGepru 1 3asBku Tuna
Book-or-Cancel.

B nepuog c6opa 3asiBOK MOXHO CTaBUTb W CHUMATb (EC/M 3TO paspeLleHo A4J1si MHCTPYMEHTOB AaHHOT0 BA B 3TOM ayKLMOHE) 3asiBKy,
nepecTaHoOBKa 3as1BOK 3arpeLLeHa B ayKLyOHe OTKPbITUSI.

» Bpewmsi Hayana c6opa 3asBok — 3a 10 MUH 10 cTapTa TOProBoro neproga. SToMy MOMEHTY B CUCTEME COOTBETCTBYET NPUXO0Z CUHXPOCO-
6bITns discrete_auction_add_order_started B Ta6nmupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Bpemss OKoHuaHusi cbopa 3asBOK — C/AydyaiHoe AN BCEX WHCTPYMEHTOB B MPOMEXYTKE, YyKasaHHOM B  MO-
nax discrete_auction.add_order_finish_from wn discrete_auction.add_order_finish_till  Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3ToMy MOMEHTY B CUCTEME COOTBETCTBYET NPUX04, CUHXPOcobbITUs discrete_auction_add_order_finished B
Tabnmupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

+ Mocne 3aBepLueHns hasbl c6opa 3asBOK U [0 OKOHYAHWS ayKLIMOHA HEe [ONYCKAIOTCS onepawuy ¢ 3asiBKamu, BK/KoYas yaaneHue.

* TNocne NpoBeAeHUs ayKLMOHA 1 3aK/TIOUEHUS CAEMOK MO LEHE OTKPbITUSI, OCYLLECTBISETCA MATUYMHT OCTABLUMXCS 3asiBOK C YYETOM CUH-
TETUYECKOI NIMKBUAHOCTY 13 KasleHAAPHbIX CNpefoB. LIeHbl CAEMOK C yYETOM CUHTETMYECKOTO MaTUMHIa MOTYT OT/IMYaThCS OT LiEHbI OT-
KpbITVSi. Ha 3TOM 3Tane MoryT CHUMATbCS 3asiBKM MO KasIEHAAPHLIM CPesam npy HapyLUEHWN YCNOBUIA KPOCCHOCTM.

* He cBefgeHHbIe B NpoLecce aykLMoHa OTKPbITUS 3asiBKM NEPEXOAAT B OCHOBHOW PeXum TOPros.
NHdhopmaumsa 06 aykLmoHax OTKpbITUS B Tabumuax TOproBoro nHTepdelica:

* VHcpopmaumsa o0  pacnucaHuyM  Has3HAYeHHbIX — ayKLMOHOB  OTKPbITUS  cofdepxutca B Tabnuuyax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro nHtepdeiica.

* LleHa ayKumoHa OTKpbITWSA TPAaHC/IMPYETCS B LWK03e B Nosie opening_auction_price Tabnuubl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHEl 1 AHEBHOI TOProBOi ceccun. B BeHepHIOK TOProByH0 CECCUIO LieHa ayKLiMOHa OTKPbITUSI paBHa Hy.

* VHdpopmaumsas 0 COCTOSAHUM TOProB MO MHCTPYMEHTY nepefaeTcs B none state (Ao6aBneHbl HOBble 3HavyeHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.
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* Y BCeX 3as1BOK, NMoMnasLUMX B ayKLWMOH OTKPbITUSA, U CAENOK, CHOPMUPOBAHHBLIX NO pe3y/nbTaTtaM 3TOro aykuuoHa, B Tabnuuax 3asBok n
CLleN0K TPaHC/IMPYETCS cneumasbHblii OTIMYMTENbHbIN Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.5.9. Topru B BbiXxogHble AHU

B CBSI3M C NPUHATLIM peLleHneM 0 NPOBEAEHWN TOPIOB B BbIXOAHbIE AHW, BBOAUTCS HOBas [AOMNOJHATENbHASA TOProBas CECCUs C BO3MOX-
HOCTbto NpoBeaeHus AO, KoTopas CTapTyeT B BbIXOAHbIE JHU 1 OTHOCUTCA K TOProBOI ceccum paboyero AHS, 6nmkaiiero cneayoLlero 3a
[aHHbIMW TOProBbIMW BbIXOAHLIMU. [N151 K&XKAOMO BbIXOAHOMO AHA OTAE/bHAsA AONONHUTEIbHAS TOProBasi CECCUs BbIXOAHOTO AHA (ACB[).
PacueTbl 1 KNIMPUHIOBbIE CECCUW B XO,€ TOProB B BbIXOAHbIE AHW HE NPOM3BOAATCS. Bce pacyetbl NpoBogsaTcs B 6nmxaiumii cnepyrowmii
pabounii AeHb.

BpemeHHO nHTepBan fONOMHUTESIbHOW TOProBOM ceccum BbIxogHOro AHs: 10:00 - 19:00. AyKumMoH oTKpbITus (AO) nnaHmpyeTcs NpoBOANTb
nepeg, kaxzaon fonoHNTENbHON TOProBO ceccreil BeIXOAHOTO AHA. Bpems nposeaeHus aykumoHa: 9:50 - 10:00.

2.6. YnpaBnieHue puckamm v IMMUTUPOBaHMEe TOProBbIX onepawuii

2.6.1. MapaHTMiiHOe o6ecneyeHne

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMEHU CHU3WUTbL PUCK HEUCMO/THEHNS
0053aTeNbCTB M OCYLLECTBATb HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXA0ro yyacTHUKa. S4poM crcTeMbl ABnseTcs
anropuTM pacyéta rapaHTuiiHoro obecneueHus (initial margin, fanee rO) nog OTKPbITbIE NO3ULMK U 3a5IBKU, YHUTbIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4acTHUKOB TOProB.

OpHoi U3 KNoYeBbIX 0COGEHHOCTEN CucTeMbl YnpasneHusi Puckamu SPECTRA siBNsieTcs UCNosib30BaHME OHNaliH pacuéta obecneyeHust
nog, 3asiBK/ U No3unuun, NPOM3BOAMMOrO B paMKax TOProBoi TpaH3akumu. Mpu TakoM noaxofe MosiB/IEHNE B CUCTEME HEOGECNEYEHHbIX
3as1BOK U CAEMNOK NPaKTUYeCKn NCKYaeTes, T.K. 4OCTaTOYHOCTbL 0becrneveHns npoBepsieTcs 40 TOro, Kak 3asBka NosIBASETCA B cUCTEME.

[pyroii BaxHoi ocobeHHOCTbI0 CrucTeMbl YnpaeneHust Puckamm SPECTRA siBfisieTcs TpexypoBHEBas cMcTemMa No3vLMOHHbIX CHETOB.

PacueTHbIiA KOf, — CUET BEPXHETO YPOBHS yYacTHUKA KnvpuHra (PacueTHoi hupMbl). PacyeTHblil Kof, SBNSETCA He3aBUCUMOW eguHuLei
yyeTa cpefCcTB 06ecneyeHmnsi, BHECEHHbIX YYACTHUKOM WU(M/IN) ero KNneHTamu, a Takke 3asBOK, NoAaHHbIX B COBOKYMHOCTY MO BCEM cyeTam
HWXHVX YPOBHEW (Cy6-cueTam), NprHaiexaliux pacyeTHOMY KOAY, CAEMOK, 3aK/TH0UEHHbIX Ha OCHOBaHUN 3TUX 3asBOK, Y Pe3YNbTUPYOLLMX
nosuumii. Takmum 06pasom, No3nuus no I60MYy NHCTPYMEHTY, yuuTbiBaemas No pacyeTHOMY KoAy, ABNSETCA HETTO-CYMMON BCEX NO3uLuii
N0 3TOMY MHCTPYMEHTY, yuuTbIBAEMbIX Ha Cyb-cyeTax.

[ina pacueTHoro koga onpeaensieTcs BenuyvHa MO He3aBUCKHMO OT ApYrix pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyet-
HbIX KOAOB KOHTPOMMPYIOTCS LIEHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHu3auuei).

Bo BpeMsi KNMPUHIOBOW ceccun No pacyeTHOMY Koy onpefensieTcs pasMmep TpeboBaHuii 1 0653aTelbCTB yHacTHMKA KAMpuHIa (Bapua-
LMOHHasi MapXa, NpemMmsi, KOMUCCUOHHbIE cOopbl 1 Np.). 1S pacyeTHOro kofa NPOBEPSIETCA AOCTATOMHOCTb CPEACTB 06GecneyeHust ans
NoKpbITUS TpeboBaHuii 0.

PacueTHbIli KOA B 3aBUCMMOCTW OT TOrO, YbW CpeacTBa y4nTbIiBAOTCA MO HEMY, N 3a yei cyeT 3akyarTcs caenkn, Moxet 6bITb ogHoro
N3 Tpex TUnoB:

* COOGCTBEHHbIIi — 38 CUET YYaCTHMKA KNVPUHTa,;

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

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

[nsa Kaxzgoro yyacTHuka knumpuHra (PacyeTHoli ovpMbl) OTKPbIBAETCSA Kak MUHUMYM ABa PacyeTHbIX KoAa: COBCTBEHHBIA U KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koaa B Toproeoii cucteme SPECTRA — 5 uudp.

Bpokepckasa pmpma — cy6-cHeT pacyeTHOro koga. CUeT cneayoLLero ypoBHs, OTKPbIBAEMbIA MO 3asiBIEHNIO y4aCcTHUKA KnpurHra (Pacuet-
Ho dmpmbl). Bpokepckas dmpma NpuHaIeXUT 04HOMY U TOSIbKO OAHOMY pacyeTHOMY kody. MpuBsiska 6pokepckoii orpMbl K pacHeTHOMY
KOAY MOXET 6bITb M3MEHEHa Ha OCHOBaHVMN 3asiBfIEHNS YYaCTHMKA K/TMPUHTa B KNVPUHIOBYIO OpraHu3auuio. [11s Toro, Yytobbl pacyeTHbIl
KoA, nogHUMasics B Toprosyto cuctemy SPECTRA, 1 Mo HeMy 6b11 6b1 BO3MOXEH YUeT 3a8BOK U NMO3ULMIA, K pacieTHOMY KoAy A0/MKHA BbITb
npvBsizaHa xoTs 6bl 0gHa 6pokepckas chvpma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yyeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMu Ha KMeHTCckue pasgesnbl 6pokepckoii chmpmbl. MHdopmauysa o pasmepe yuntbiBaeMoro obecrneyeHnst 4OoCTynHa B
oTyeTax.

PacueT BenmuuHbl MO NO GPOKEPCKO (hMpMe MPOM3BOAUTCS MO YMOJYAHMIO B pexuMe noniyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTEIbHO pucKa MNO3MLUIA, YHUTbIBAEMbIX HA KITMEHTCKMX pasgenax aTo 6pokepckoi dompmebl. 45
6pOKEepPCKO hmpmbl BO3MOXEH pacyeT BenmumHbl O B pexunme HeTTo (margin_type =4 ansa metoga ChangeBFParametersNextSession).
B 3TOM pexuMe no 6poKepcKoit hupme 4151 KKA0To MHCTPYMEHTa PacCUUTLIBAETCS NO3ULMS KaK HETTO-CyMMa No3uuuii No aToMy UHCTPY-
MEHTY Ha BCex pasfenax 6pokepckoit (ovpMbl, @ Takke YYUTbIBAIOTCSA BCe 3asiBKM B COBOKYMHOCTU, MOJAHHbIE NO pasgesniam 3Toi 6pokep-
CKOW hMPMbI; NO paccyMTaHHbIM Takum 06pa3om HETTO-MO3ULMSM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOANT onpesenieHne BenmunHel Mo
no 6pokepckoit hupme.

Bce napameTpbl MapXvpoBaHns 6pokepckoii hypMbl MOTyT HaCTpamBaTbCA YHaCTHUKOM KMpuHra (PacyeTHoi hupmoit) ¢ nomMoLLblo Me-
Toga ChangeBFParametersNextSession.
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CneyuanbHaa Bpokepckas pupma (Cneub®) — cneyunanbHblil cy6-CHET pacyeTHOro KoAa, aHasIorMYHbIA 06bI4HLIM GPOKEpPCKUM dmp-
MaM, U NpeaHasHayYeHHbIn 415 yyeTa cpeacTB 06ecneyeHuns, BHECEHHbIX Ha PacyeTHbI Ko Y4acTHUKOM U(MK) ero KNeHTamm, 1 He yuu-
ThbiBAEMbIX Ha pasgenax 06bl4YHbIX 6POKEPCKUX hupMm.

MHchopMaLms 0 pasMepe yunTbiBaeMoro o6ecneyeHnst 4OCTyNHa B OTYETaX.

Takxe y kaxgoii Cneyb® cyllecTByeT oAVH pasgern, HasblBaeMblil TMKBUAALMOHHBIM pasgenom Crneubd. Mosvumm Ha NMKBUAALMOHHOM
pasgene MoryT co3fjaBaTbCsl TO/IbKO HA OCHOBaHUW CAENOK, 3aK/TH0HaeMbIX KNMPUHTOBBLIM LEEHTPOM A/18 YPErynMpoBaHusa HENCNOMHEHHbIX
YHYaCTHUKOM K/IMPUHra 06s3aTtenscTs (Hanpumep, MapxuHanbHOro TpebosaHus N0 pacyeTHOMY KoAy). YUYacTHUK KnvpuHra (PacuetHas
dhmpma) He MOXET nofasaTb 3asBK/ C yka3aHWeM IMKBUALMOHHOIO pasfjena 3a UCK/YeHNeM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUeHne
OTKPbITOI Ha pasgene No3uuum. Takke y4acTHUK knupuHra (PacueTHas dovpmMa) MOXeT nepeHocuTs nosuuuio (metog TransferClientPosition)
C IMKBUAALMOHHOIO pasgena Ha pasgerbl Apyrnx 6pokepckux mpm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoil ovpMbl. CUET HWKHEro YpOBHS, PerucTpupyemblii No 3asBKe y4yacTHuka. SBnser-
CA MEepPBMYHbIM CYETOM, Ha KOTOPOM YUMTHIBAKOTCS 3aABKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX COENKW, W OTKPbITble MNO3WLMN — UMEHHO KMEHTCKMIA pasgen (KOof KNWeHTa) ykasblBaeTcs B TpaH3akuMsaX 00bABMeHUs 3asB-
Kn. Mo 3asBkam M NO3MLMAM, Y4MTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa O. MapameTpbl MapXupoBaHusi
KIIMEHTCKOro pasgena MoryT HacTpamBaTtbcsi ¢ nomoubto metogoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ochnce knampuHrosoli cuctembl SPECTRA MO KAMEHTCKUM pasgenam BeAeTCs YYET CPpefacTB 06ecneyeHnsi, BHECEHHbIX y4aCTHUKOM
n(nnn) ero kaMeHTom. NHopmauusi o pasmepe yunTbiBaEMOro 06ecneyeHmnst 4OCTynHa B OTYETax.

2.6.1.1. Map)xupoBaHue KasieHAapHbIX crnpesos

Map)1poBaHue 3asiBOK MO KaJIEHAAPHBLIM CNIPeAam Ha dblouepc (CBA3KYM), a Takke No3uLuii NPOTUBOMOJIOXKHOK HaNpaB/EHHOCTW MO UH-
CTPYMEHTaM C pPa3HbIMW CPOKaMU UCMOSTHEHWS HA OAVH 6a30BbIli aKTUB (MEXMECSIUHBI CPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHeTTo — BenmumHa MO onpegensietTcsa Ha ocHose 60sibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B CNpes;
* HeTTO — BenmunHa O onpefenseTcs, UCX0AA U3 CTaBKV PaccoriacoBaHns LeH Ha MHCTPYMEHTbI, BXOASALLME B CMpes.
[lna pacueTHOro kofa Bcerga AencTBYET PeXxum MapXupoBaHus KasleHAapHbIX CNpeAoB HETTO.

[ina 6pokepcKoil MPMbl MOXHO U3MEHATb PEXVM MapXUpOoBaHUs KaneHAapHbIX CNpesfoB 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.

Ons  KAMEHTCKMX pasfenioB  MOXHO W3MEHSTb  PEXVMM  MapXMpOBaHWsA  KasleHAapHbIX ChpefoB C  MOMOLbI0  mapameTrpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble NTMMUTbI

TOpFOBbIe JNINMATbI OrpaHnYMBarOT BO3MOXHOCTb y4aCTHUKa I/I(I/I.I'IVI) €r0 K/IMEHTOB 06BbABNATL 3asBKN U OTKpbIBaTb NO3NLIMK Ha NO3ULNOHHbIX
cyetax.

ToproBbIii IMMUT MO PacYETHOMY KOZy ONPEAENSieTcsl, UCXOAsA U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTYM CPefCTB 06ecneyeHusl, yUnTbiBaeMbIxX
Mo pacyeTHOMY KOZy, T.e. COBOKYMHOIi CTOMMOCTU CpefcTB 06ecneyeHus], yuuTbiBaeMbIx Mo Bce Cy6-cueTaM pacueTHoro koga. B kayecTse
CpeAcTB 06ecneyeHunst MOryT BbICTynaTb poccuiickue py6iu, MHOCTpaHHas Ba/ltoTa U LieHHble Gymaru.

M3MEeHUTb TOProBbIii IMMUT Ha PacYETHOM KOAE MOXHO TO/bKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. [JaHHble one-
pauuu coBepLIalOTCA Ha OCHOBaHWK MOPYYEHWiA, NogaBaeMbIX YYaCTHUKOM B K/IMPUHIOBYHD OpraHM3auuio, pacyeTHbIii Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOIO JOKYMEHTO060p0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumm (B ciyyae BHECEHUSI
cpefcTB 06ecneyeHust). Takke BO3MOXEH NepeBos, CpeacTB 06ecneyeHunsl, yunToIBaeMbIX B POCCUACKUX py6nsx, nyTem vx nepesoga me-
Xay cyb-cuetamu (6pokepckumm ompmamm, Cneybd) pacueTHbIX KOAOB € NoMoLblo meToga ExchangeBFMoney.

ToproBble NIMMUTbLI UCMOMb3YHOTCA A/151 pe3ePBMPOBaHMA OTPULATENbHON BapuaLMOHHO Mapxu, cnucaHus c60poB, CnvcaHus/3aqncneHns
npemun, pesepsuposaHns 0.

Toprosblii IMMUT NO 6POKEPCKO IMPMeE NO YMOUaHUIO Takke, Kak 1 A58 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHON OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIx Mo pasgenam 6pokepckoli hnpmel. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6su, HOCTpaHHaa BauTiOTa U LieHHble Bymarn. TOprosblil MMUT GPOKEPCKoi hrpMbl B TaKOM Cllydae MOXHO U3MEHSATb C
nomouypto Metoga ChangeBFMoney.

[ins 6pokepcKoil hrpMbl MOXHO M3MEHUTL PEXMM ONPeLeneHns TOProBoro IMMUTA, CAENaB ero HesaBUCMMbIM OT pasmepa cpeacTs obec-
neyeHunsi, yunTbiBaeMbIX Ha pasfenax 6pokepckoli vpmMbl. B Takom pexuvme TOProBbIii IMMUT GPOKepPCKOi chmpMbl 3a4aeTcs C MOMOLLb0
meToga ChangeBFLimit. Takke TOprosblii MMMUT GPOKEPCKOW hUpMbl MEHSIETCA Ha pa3Mep NPUObLIN UK ybbiTka, oNpesensieMoro Bo
BpEMS BEYEPHErO KNMpUHra (BapuawlMoHHas Mapxa, npemMusi, c6opbl).

Pexum onpegeneHnss TOpProBoro nuMuta Gpokepckoli  upMbl  onpefensieTca  napameTpom  limit_tied_to_money metoga
ChangeBFParametersNextSession.

ToproBbIii TMMUT Ha KTMEHTCKOM pasfesnie He 3aBUCUT OT pa3mepa CPpeacTB 06ECTEUEHNS, YUUTBIBAEMBIX HA 3TOM pasaene. s ynpasne-
HWSI TOPrOBLIMU IMMMUTAMU Ha K/TMEHTCKUX pasgenax ucnonb3yetcs metog ChangeClientMoney. OH o6ecneunBaeT creqytolye BO3MOX-
HOCTU:

. YCTaHOBKa/I/BMeHeHI/Ie/yAaJ'IeHVIe TOProBbIX IMMNTOB.
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+ ABTOMaTu4eckuii yueT pesy/ibTaToB TOProB K/WEHTa B IMMUTAX B C/ieAyioLLeli TOproBoi ceccum.

B o6Lem cnyyae 3asiBKa MOXET 6biTb BbICTaB/IEHA TO/IbKO MPUW YCIOBUK, UTO Y BCEX TPEX YPOBHEl (KNMEHTCKOro pasaena, 6pokepckoi
hMpPMbI M PaCUYETHOTO KoAa) TOProBble IMMUTbLI AOCTATOYHbI A/151 NOKPLITUSI Tpebyemoii BennunHbl FO. [ GpoKepcKolt (oMpMbl U K/TMEHT-
CKOro pasgernia npoBepKy [0CTaTOYHOCTY TOProBOro IMMUTA MOXHO OTMEHWTL C NOMOLLbIO MeToaoB ChangeBFParametersNextSession u
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro kofa OTK/0UYNUTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CpeacTs obecrneyeHust) HeBO3MOXHO.
2.6.2.1. EguHbIA Nyn o6ecnevyeHus

Ecnu pacueTHblii Kog, ABNsieTcA pacueTHbIM KogoM EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux doupm u Cneub®) B 63k-
odpyce KIMPUHToBoii cucTeMbl SPECTRA BMECTO CPEACTB 06eCNeUeHNs yUUTLIBAIOTCS NPOUIN aKTUBOB, NepefaBaenble B KIMPUHIOBYHO
cuctemy SPECTRA U3 KNIMPUHTOBBIX CUCTEM (POHA0BOMO 1 BAUTIOTHOTO PhIHKOB. Mepeaaya npodusieil akTMBOB NPOMCXOAUT Ha OCHOBaHUK
NOpyYeHUii y4acTHUKA KIMPUHTE, NOAAHHbIX B K/IMPUHIOBYKD OpraHW3aumio NoCpeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHToo6opoTa. MepeBog o6ecneyeHns Ha 6pokepckyto hMpMy pacueTHoro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
GPOKEPCKUMY (hPMaMM Ha pPasHbIX pacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B ToproBsoii cucteme SPECTRA, npochunnn akTMBOB YUMTHIBAKOTCS OAHOBPEMEHHO Kak OLlEHOYHAsi CTOMMOCTb aKTMBa C YYeTOM 3Haka npo-
hunsa (M3MEHSIET TOProBbIA NIMMUT) 1 NO3ULMSA NO CNeLManbHOMY UHCTPYMEHTY (418 npodhunsa py6ns no3uuus He cosgaetcs). Mosuums no
cnewunanbHOMY UHCTPYMEHTY CO34aeTCs Ha KNMEHTCKOM pasgene bd, ecnv npodhunb 6611 nepeBefeH Ha 3ToT pasgesn, 6o Ha Cneubd
(Kog, Knuenta 000), ecnu npocunb 6bi1 NnepeBeseH 6e3 ykasaHust KNMeHTCKoro pasgena. [1a kaxaoro aktvea, no KOTOpoMy MOXET ObITb
nepegaH npodnnb, B ToproBoit cucteme SPECTRA cyLecTByeT CBOW cneupasbHblii MIHCTPYMEHT - konnatepan (umeeT cyddmke _CLT
B MMEHU NHCTPYMeHTa). MoaaBaTth 3asBKv U 3aK/1odaTh CAEMKM N0 TaKOMY MHCTPYMEHTY 3anpeLleHo. EanHCTBEHHDBIN cnoco6 n3meHeHust
no3uuuy no cneupanbHOMY MHCTPYMEHTY - 3TO NePeBOof, COOTBETCTBYHOLLETO NPOIns akTuBa B/U3 KIMPUHIOBOI cuctembl SPECTRA. Mpu
pacyete BenunumHbl MO Ha cyeTax/cy6-cyeTax yyacTHUKa NO3NLMS MO CheLasibHOMY MHCTPYMEHTY MapXupyeTcs aHaslorMyHo no3uuum no
(hbtouepcy Ha TOT e 6a30BblIli aKTUB.

B octasibHOM ynpasneHune BE/INYMHOWA I'apaHTvu7|Horo obecneyeHus 1 TOProBbIMN TIMMUTaMUN Ha cy6-cquax pacyeTHoro koga EguHoro nyna
aHaI0rMyHO 06bIYHBIM pacyeTHbIM KoAaMm.

2.6.3. OrpaHMyeHNs Ha TOProBble onepayun U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTENbHbIE OrPaHUYeHnst Ha NPOBeeHne TOProBbIX onepaLnii KNneH-
TOM, KOTOpbIEe B cucTemMe (hopMynnpytoTCs Kak 3anpeTbl.

2.6.3.1. 3anpeThbl - 06LMEe BO3MOXHOCTU

PeanunsoBaHHbIii B cucteme SPECTRA MexaHn3M 3anpeToB N03BOJSIET 3aNpeTuTb KNEHTY (Tpynne KA1eHTOB) NoAasaTb TpaH3akummu no
TOProBOMY WHCTPYMEHTY UK rpynne MHCTPYMeHTOB. O6LLMe NPUHLMILI MexaHU3ma 3arnpeTos:

* 3anpeTbl HaKMa4bIBAKTCA Ha CTaHAAPTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpallaem BHMMaHWe, 4To no P® B HacTosLee
BpeMs 3arnpeTbl He UCMOJIb3YHTCS.

* 3anpeTbl NPUMEHSIOTCS MO CNEAYIOLWMM NOAMHOXECTBAM TOProBbIX MHCTPYMEHTOB!
O OTAENbHbIV (DbYEPC UM BCE OMLUMOHBI HA OAUH U TOT Xe 6a30BblIii UHCTPYMEHT;
O WHCTPYMEHTbI C 06LLMM 6a30BbIM aKTUBOM;
O WHCTPYMEHTbI TOProBoii CeKLuK;
O BCE€ UHCTPYMEHTHI.

e 3anpeTbl MOryT UCMNO/b30BaTLCA HE TO/TLKO aAMUHUCTPaTOpaMu TOPros, HO 1 yYaCcTHUKaMU, UMELLIMMU COOTBETCTBYIOLLIME NOTHOMOYNS.
IpegycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaBISieMbIe 3anpeTbl.

* 3anpeTbl HaUMHAKT felicTBOBaTb Cpa3y Nocsie BbiCTaBneHus . [151 3anpeToB He CyLLecTByeT BO3MOXHOCTY 3afilaHns MHTepBana ux npu-
MeHeHUs.

ATpuGYThI 3anNpeToB

ATpuUGYT OnucaHune

xprohibition_id YHVKabHbIN MAEHTUAMKATOP 3anpeTa.

client_code Koz yyacTHuKa. MoXeT cogepxatb 2, 4 Uin 7 CMBOJIOB B 3aBUCMMOCTY OT TOTO, HA KaKoe Moj-
MHOXECTBO CUETOB PacnpOoCTpaHseTcs 3anper.

initiator WHuumaTop 3anpeTa. 3HauyeHne onpesensieTcs B 3aBUCMOCTYM OT YPOBHS /IOTUHA, BbICTaBMBLLE-
ro 3anpet. MoOXeT NpuH1MaTh CreaytoLme 3HaueHns:

* 1 - naBHbI Tpeigep PO;

e 2 - AgmuHucTpartop Ku,;

* 3 - AgmuHucTparop TC.
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ATpMoyT

OnucaHue

MapameTp UCMOMb3yeTcs A5 OnpeaeneHns Toro, AeiiCTBYET N 3anpeT Ha JIoTVH, NoAatoLLmii
TpaH3akuuio. Huxke B Tabnule nprBefeHa MaTpuLa BAMSIHWAS 3anpeToB OT pasHbIX MHALMATOPOB
Ha pasnnyHble YPOBHU NIOMVHOB, NOAAMLLMX TPAH3aKLMIO.

O6pallaeM BHUMaHWe, YTO BCe 3anpeThbl, BbICTaB/IsieMble M0/1b30BaTes1eM C MOMOLLBIO LLH030-
BbIX KOMaHA, (CM. HUXE), UMEeIT uHunupatopa - ‘1 - FnaBHbIi Tpeligep PO,

section

MaeHTUdMKaTOp cekumm. Micnonb3yeTcs A/15 BbICTAB/IEHs 3anpeTa Ha TOProB/1to BCEMMU MHCTPY-
MEHTamu B cekLuu. MOXeT NPUHUMATb CeayoLLe 3HaUeHus:

e 1- doHpoBas;
* 2 - ToBapHas;

e 3 - [leHexHas.

base_contract_code

Kop, 6a30BOro akTuBa. 3anpeT BbICTaB/IAETCA TOJ/IbKO HA NHCTPYMEHTHI, 6a3VIpyIOLU,VIECFI Ha 3TOM
BA.

isin_id YHUKaU/TbHbI YNCN0BOM MAEHTUMKATOP MHCTPYMEHTa. icnonb3yeTcsa A/1s 3anpeTtoB Ha TOpro-
BJ/10 KOHKPETHbIM UHCTPYMEHTOM.
priority MpropuTeT 3anpeta. ABTOMaTUYeCcKn BbIYUCISIETCA U3 NapaMeTpoB 3anpeTa (CM Huxe).
group_mask BuToBas macka rpynn MHCTPYMEHTOB, MO KOTOPbIM AeliCTBYET 3anpeT. MoXeT npuHuMarth cne-
Jylouime 3HaveHus:
* 0x40000000 - ®dbroyepcsbl.
¢ 0x80000000 - OnuUMUOHbI.
type Tun 3anpeta. MOXeT NpuUHMMaTh ceaytoLime 3Ha4YeHUs:
* 0 - PaspelueHbl Bce onepauuu. Vicnosb3yeTca 415 TOHEYHOTO paspeLLeHuns B Ciyvae Haimuus
601ee LWMPOKOro 3anpeTa;
» 1 - 3anpert Ha OTKpPbITME NO3ULNIA;
e 2 - 3anperT Ha BbICTaB/EHME MOObIX 3a5BOK;
* 3 - 3anpeT Ha OTKPbITVE NO3NLMIA HA NPOJaXY;
» 0x08 - 3anpeT 6pokepa Ha nofady Nopy4eHuUin Ha JKcnmpauui;
* 0x10 - 3anpet [NMaBHoro Tpeingepa PP Ha nogavy nopyveHuii Ha dkcnupauuo. Ho emy camomy
- MOXHO;
» 0x20 - 3anpeT Ha 3anpoc noToka NNKBUAHOCTU 6e3 aBTonoaTBepXaeHus (RFS);
» 0x40 - 3anpeT Ha 3anpoc notoka nukeugHocTu (RFS);
* 0x80 - 3anpeT Ha 3akK/IHUeHNs CAeNKM NPU HeJoCTaTO4YHOM KomyecTse KOTpoBok (RFS);
* 0x100 - 3anpeT Ha 3anpoc NoToKa JIMKBUAHOCTU C OrPpaHNYEHNEM BPEMEHM XMN3HWN KOTMPOBOK
(RFS).
Tunbl 3anpeToB 0-3 ynopsgoyeHbl N0 CTPOrocTy creayowmm o6pasom: 2> 1 > 3 > 0.
is_legacy Mpu3Hak Nonb30BaTeNbCKOro 3anpeta. MoXer NpuUHMMaTh crefytolme 3Ha4YeHns:

» 0 - 3anpeT 6bi1 BbICTaB/ieH AGMUHUCTPATOPOM TOProB UMW K/IMPUHTA U HE MOXET BbITb U3Me-
HEeH nosb3oBatesiem,

* 1 - 3anpert 6bl/1 BbICTAB/IEH M0/Ib30BATENIEM W MOXET ObITb U3MEHEH CPEACTBAMM LLTIO30BOTO
API.

Ta6n. 1. MaTpuua BNUAHUA 3anpeToB

YpoBeHb noruHa | Uhuumnatop CnaBHbI Tpeiipep PP ApmuHuctparop KL, AamuHucTtpartop TC
Knuent + + +
B®D + + +
P®, Tpeiigep + + +
P®, rnaBHbIl Tpeligep - + +

MpuopuTeThl 3aNpeToB
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MapameTpbl TpaH3aKLMM MOTYT YA0BNETBOPSATL HECKO/IbKMM 3anpeTam. [11si onpefeneHus adhpekTMBHOTO 3anpeTa OHY BCe COPTUPYIOTCS B
nopsiike npropuTeTa u AeiicTBYIOLMM BbIGUPAETCS 3anpeT ¢ MakCUMasibHbIM NPUOPUTETOM. MPUOPUTETLI (DUKCUPOBAHLI U ONPeaesnsioTcs
Mo COoYETaHMIo NapamMeTpoB 3anpeTa, YeM 6o/liee AeTaIM3MPOBaH 3anpeT TeM BhiLLEe ero NPUoOpUTET. MNPUOPUTETLI aBTOMATUUECKM BbIYUC/S-
I0TCS cMCTeMoit Ha 6a3e napameTpoB 3anpeta. MpesycMOTpeHb! CeayoLye NpuopuTeThl (NepedmncieHsbl B Nopsiake 0T MakCUMasibHOTO
npvopuTeTa K MUHUMasIbHOMY):

Mpuoputer F'pynna cyetoB Fpynna MHCTPyMEeHTOB

9 KnueHTckuii Kog, WHCTPYMEHT, isin_id 1= 0

8 KnueHTCcKuii kopg, BA, base_contract_code =0

7 KnueHTckuii kog, BCE WHCTPYMEHTbI

6 Kog B® WHCTPYMEHT, isin_id =0

5 Koa B® BA, base_contract_code =0

4 Kop, B® BCE VHCTPYMEHTHI

3 Kog P® WHCTPYMeHT, isin_id != 0

2 Kog P® BA, base_contract_code !=0

1 Koa P® BCE WHCTPYMEHTbI

MpuUMeHeHue 3anpeToB
Hwke o4YeHb KpaTKo onucaH anropuTM noucka apheKTUBHOTO 3anpeTa [/ 3asBKu:

* [ns KaXKA0ro MHMUMaTopPa, BMSIIOLLErO Ha /I0TVH, C KOTOPOro NoAaHa 3asiBka (CM. Bbille onucaHue napameTpa initiator), oTémpatotcs Bce
3anpeTbl, OTHOCALLMECS K UHCTPYMEHTY U CEMU3HAYHOMY K/IMEHTCKOMY pasfesy, ykasaHHOMY B 3asiBKe.

» Cpepam 3TOro MHOXECTBA 3anpeToB BbIGMPAIOTCA 3anpeThbl C HaUGOMbLUMM NPUOPUTETOM, @ CPEAY HUX CaMblil CTPOTrWiA 3anpeT (CM. Bbilue
onvcaHne napameTpa type).

» Cpefm 0To6paHHbIX MO KakAOoMY MHMLMATOPY 3anpeToB BbIGMPAETCS caMblil CTPOruiA 3anpeT, 6e3 yyeta npuoputeTa.

Takum o6pas3oM, Tak Kak 3anpeTbl NpefHasHayeHbl 4718 OrpaHnyeHns onepaumii, To Cpeaun 3anpeToB pasHbIX UHMLMATOPOB BblbMpaeTcs
Hanbonee cTporuii. To ecTb, Aaxe agMUHUCTPATOP HE CMOXET NPeoo1eTb 3anpeT Ha 3asBKW, BbICTAB/IEHHbIN N0 BCEM MHCTPYMEHTaM Ha
B® (priority 4) kakuM-H1OYAb NOrMHOM YpOBHS B®, nnu 3anpeT Ha 3asBkuW, BbICTAB/IEHHbIN N0 BCEM MHCTPYMEHTaM Ha Bcto P® rnasBHbIM
Tpengepom (priority 1). MOTOMy 4TO 3anpeT Ha 3asiBKW - 3TO caMmblil CTPOrWin 3anpeT. Ecnun ero yctaHoBuUA ApPyroin nHuumartop, To 3anpeT
MOXET 6bITb OTMEHEH (MW NPEOAOEH A1 KOHKPETHOTO MHCTPYMEHTA W/WAW KTMEHTA) TOSIbKO CaMUM UHULIMATOPOM.

NHTepdeiicbl
3anpeTbl TpaHCIMPYOTCS B LWto3e B Tabnuvue prohibition notoka FORTS_PROHIBITION_REPL.

[lna ynpaBneHus 3anpetamu B LWto3e npegycmoTtpeHbl komaHabl FutChangeClientProhibit 1 OptChangeClientProhibit. MoxHO no koHkpeT-
HOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (M0 BCEM WHCTpyMeHTam) unu 6a3oBomy akTvBy (no Bcem BA) 3anpeTuTb OTKpbIBaTb
No3NLMN U BbICTaBNATH 3as1BKM.

BbICTaB/ieHUe 3anpeToB (NpMMepbl KOH(Urypauum 3anpeToB)

N5 BbICTAB/IEHUS 3aMPETOB B LLU/M0O3e NPefyCMOTPEHbI KOMaH/bI, 0 KOTOPbIX GbI/I0 CKa3aHO BbilLe. [pU BbICTAB/IEHUM 3aNPETOB CeayeT
o6pallath 0c060e BHUMaHMe Ha NX KOPPEKTHOe KOHhUrypupoBaHue. HenpaBuibHO NOCTPOEHHBI 3anpeT MOXET NPUBECTM K BO3HVKHOBE-
HUI0 B CMCTEME HEOBOCHOBAHHO 60JILLLIOMO KOMIMYECTBA 3anpeToB, UYTo, B CBOIO OYepesb, HEraTyBHO CKa3bIBAETCS HA NPOU3BOANTENLHO-
CTU BCeli cUCTEMbI YNpaB/eHUs 3anpeTaMy B LIesIoM, U NPexze BCero A/ Camoro nosib30Batesisi, BbICTaBUBLUEr0 HEKOPPEKTHbIN 3anpeT
(TOopmMO3a Npu OTKPBLITUY MOTOKOB U OTNPaBKe KOMaHz ynpaeneHus 3anpetamu). Hanpymep, BMeCTO TOro, YTo6bl CTaBUTb MHOFO 3anpeToB
M0 NOYTW KaXA0MY KNMeHTy B®, HaMHOro ahcheKTMBHee BbICTaBUTL OAWH O6LLMIA 3anpeT no B®, a No HyXHbIM K/IMeHTaM BbICTaBUTb CO-
OTBETCTBYIOLLME pa3peLleHus. Hyke npuBeAeHbl NpUMepbl KOH(IUIypauumn 3anpeToB B pas/iMiHbIX CUTyaLmsix. [pMBOAVMbIE B CLEEHAPUSX
KOHCUrypaLum no3BonsitoT MUHUMW3UPOBATL UTOFOBOE KOMIMUYECTBO 3arnpeToB.

I. Mpumepsbl 3agaHns 3anpeTos, Korga Bce KMEHTbl UMEIOT OfMHaKOBbIE Npasa.
1. 3anpetnTb BCe onepaumu no n BA (cnucok 3anpeLleHHbIX BA). n < 0.5*M, rage M — o6Lee konnyectso BA.

» CrtaBsaTcs n 3anpetoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/1eHVe NobbIX 3a5BOK), NPUOPUTET 3anpeTa - priority=5
(Kog, B® / BA, base_contract_code != 0).

[Jlo6asneHne HoBoro BA, BXoAsALLEro B CNNCOK 3anpeLLéHHbiX BA, TpebyeT ABHOro BbICTaB/IEHUS 3anpeTa.
[ob6asneHne HoBOro BA, He BXOAALLErNO B CNNCOK 3anpeLyéHHbiX BA, He TpebyeT BbiCTaBNEHNS HOBOIO 3anpeTa.

2. 3anpeTuTb BCce onepaumu no n BA (cnucok 3anpeleHHbix BA). n > 0.5*M, rae M — obLuee konnyectso BA. CueHapwuii oTiMyaetcs ot
npeabiayLiero COOTHOLEHEM MeXy KONMYeCTBOM 3anpeLleHHbIX U paspeLleHHbix BA.

» CrtaButcs 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbICTaB/IEHME N0ObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).
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» CraBsitcst M-n paspelueHmnii B® Ha paspeLueHHble BA (06paTHOro MHOXEeCTBa K 3anpeLleHHbIM BA). Tun 3anpeTa - state=0 (pa3pe-
LLeHbI BCe onepavun), npuoputeT 3anpeTa - priority=5 (Kog B6® / BA, base_contract_code != 0).

[lobasneHne HoBoro BA, BXoAALLErO B CNNCOK 3anpeLLéHHbiX BA, He TpebyeT BbiCTaBeHus 3anpeta.
[lobaBneHne HoBOro BA, He BXOAALLErNO B CNNCOK 3anpeLyéHHbiX BA, TpebyeT BbICTaB/IEHUS MO HEMY paspeLLleHuns.

Il. MpuMepbl 3a4aHUA 3anpeToB, Koraa KIMEeHTbl AeNATCS Ha ABe rpynnbl: KBIM(ULMPOBAHHbIE VHBECTOPLI M HEKBA/TMGIMLMPOBAHHbIE
MNHBECTOPbI.

Konunuectso KBaJ'II/ICbI/ILWIpOBaHHbIX VHBECTOPOB = m. Konnyectso HeKBafIVI(*)VILWIpOBaHHbIX NHBECTOPOB = N.

HeksammumpoBaHHbIe MHBECTOPbI AO/MKHBI UMETb A0CTYN TO/ILKO K BA 13 rpynnbl L. KBannduuypoBaHHble MIHBECTOPbI UMEKOT A0CTYN
KO BceM BA.

1. Pa3pewmnTb HeKBaIMULMPOBAHHLIM MHBECTOPOM TOProBaTb TOMbKO MO BA 13 rpynnbl L 1 3anpeTuTb No ocTtanbHbiM BA. KBanndum-
LpOBaHHbLIM MHBECTOPOM paspeLlnTb Toprosarb No Bcem BA. m < n - KBa/IMPULMPOBAHHbLIX NHBECTOPOB MEHBLLIE.

» CraButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/ieHMe NtobbIX 3a8B0OK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).

» CraBsaTcs paspeluenuns b® Ha BA u3 rpynnsl L. Tun 3anpeTa - state=0 (pa3peLleHbl Bce onepauun), NpuopuTeT 3anpeTta - priority=5
(Kog B® / BA, base_contract_code != 0). T.e. 6yaeT pa3peLleHo BceM kmeHTam b.

» CraBaTca paspelleHus KBamuumposaHHbiM MHBeCcTopam B® Ha Bce BA. Tun 3anpeta - state=0 (pa3pelueHbl BCe onepawum),
npvopuTeT 3anpeTa - priority=7 (KNneHTCKknii Kog, / Bce MHCTPYMeHTbI). T.e. GyAeT paspeLleHo TOMbKO BCeM KBa/TMHULMPOBAHHbLIM
nHsectopam b6&.

[o6aBneHne HOBOro KBaINGINLIMPOBAHHOIO MHBECTOPA, TPEBYET BbICTaBUTL MO HEMY pa3peLleHune.
JlobaBneHne HOBOrO HeKBaNIMPULMPOBAHHOTO HBECTOPA, He TpebyeT N3MeHeHuii B 3anpeTax.
2. PaspelwmnTb HeKBa/IMPULMPOBaHHBIM MHBECTOPOM TOProBaTb TOMLKO Mo BA 13 rpynnbl L 1 3anpeTtuTb No ocTasibHbiM BA. KBanudu-

LpOBaHHbLIM MHBECTOPOM pa3peLunTb TOProBaTb No Bcem BA. m >= n - keaMPULMPOBaHHbIX NHBECTOPOB 60bLue. CLueHapuii oTn-

HaeTcsd oT npeablayuiero COoTHoWweHnemM Mexay Kosim4yecTtsom KBa]'II/Id)I/IU,VIpOBaHHbIX n HeKBaJ'IVIq:)VILI,VIpOBaHHbIX MHBECTOPOB.

» CTaBaTCsA 3anpeTbl HekBaIMMLMpOoBaHHbIM HBecTopam B® Ha BA, He Bxogswume B rpynny L. Tun 3anpeta - state=2 (3anpeTt Ha
BbICTaB/IEHVE MHO6bIX 3asiBOK), NPpUOpUTET 3anperTa - priority=8 (KnueHTckuii kog, / BA, base_contract_code != 0).

[Jlo6aBneHne HOBOroO KBaINULIMPOBAHHOIO HBECTOPA, He TpebyeT U3MeHeHWii B 3anpeTax.

[JlobaBneHne HOBOro HeEKBaIM(ULIMPOBAHHOTO MHBECTOPA, NOTPEByeT BbICTaBUTL 3anperT.
3anpeTbl ¢ NoNb30BaTeNIbCKUM NPUOPUTETOM
CucTema npefocTaBnseT BO3MOXHOCTb BbICTABATL 3anpeThbl C yka3aHHbIM NO/ib30BaTeIeM NpMopUTETOM, NPUYEM, 3TOT NPUOPUTET ByaeT
BbllLEe YEM Te, YTO yCTaHaB/IMBAIOTCA CMCTEMOl aBToMaTnyecku (npuoputeT ¢ 1 no 9). Takas BO3IMOXHOCTb NO3BO/ISET 6onee rméko Ha-
CTpauBaTb cueHapuu KoHdurypauum 3anpeTos. [pefycMoTpeHbl criegytoLme NnpuopuTeTb:
* 10 — nonb30BaTe/IbCKNA MPUOPUTET HU3KWIA;
* 11 — nonb3oBaTeNbCKU NPUOPUTET CPEAHUIA;
* 12 — nonb3oBaTesibCKNii NPYOPUTET BbICOKUIA.
[lnsa BbicTaBNEHMSA 3aNpeToB € No/1b30BaTeNLCKMM NpuopuTeTom B kKoMaHabl FutChangeClientProhibit u OptChangeClientProhibit go6asne-
Ho none client_priority (i4), koTopoe npvHUMaeT 3HaueHune 10, 11 unm 12 (HU3KkKin, cpefHuiA, BbICOKMIA). Ecnin B kKoMaHAe B none client_priority

yKasaHo 3HauveHue 10, 11 nnn 12, To BbICTaBNAETCA 3anpeT € ykasaHHbIM nonb30BaTesbCKui npuoputetom. Ecnmn nonb3oBaTesbCKuii npu-
OpPUTET He yKa3aH, TO NpuopuTeT 6y,u,eT yCTaHOB/IEH aBTOMaTtun4eckun, B COOTBETCTBNN C NapamMeTpamMu 3anpeTta.

2.6.3.2. ABTOMaTnyeckue sanpeTtbl

Kpome 3TOoro B cucTeMe npeaycMOTPEHO aBTOMATMUYECKOE BbICTAB/IEHNE 3aMPETOB Ha OTKPbITUE MO3ULMIA UMW BbICTAB/IEHNE 3asBOK NPK
06HapyXeHUM 60/1bLLIOMO OTPULLATENLHOTO TOPrOBOro MMUTA. [/ yNpasieHns 3anpetamMmm UCMosb3yeTcs creayolmii Habop napameTpos:

» Pr_state - chnar aBTOMaT14eCcKoro BbiCTaBneHNs 3anpeToBs; O - He BbICTaBNSATbL 3anpeThl, 1 - BbICTABATb 3aNpeThl.

* Pr_type - Tvn 3anpeta; 0 - 3anpeT Ha OTKPbITVE NO3NLWiA, 1 - 3aMpeT Ha BbiCTaB/EHNE 3asiBOK.

* Pr_coeff - noBbiwarowuii KOahMLUMEHT; NOIOKMTEIbHOE APO6HOE YMCO0 C TOYHOCTBIO A0 ABYX 3HAKOB MOC/E 3ansToi.

» Del_ord - donar aBTOMaTM4eCKOro CHATUSI aKTMBHbIX 3a8BOK NpU ycTaHOBKe 3anpeTa; 0 - He CHMMaTh 3asBku, 1 - CHUMaTb 3asiBKW.

MapameTpbl yCTaHaBNMBAKOTCS YH4aCTHUKOM KNMpWHra Ha ypoBHe B®. MpeaycMoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX AN K-
eHToB B® 1 npumeHsieMbix 41 Beeli B® B cOBOKyNHOCTW.
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YcTaHOBKa NapamMeTpoB NPOM3BOAMTCS HA OCHOBAHWW MOPYYEHWI yHaCTHUKA KMPUHTA, NMOAAHHBIX B K/MPUHIOBYIO OpraHM3aumio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/1EKTPOHHOTO A0KyMeHTo060poTa. MpyMeHeHre napameTpoB NPOUCXOAUT B GAVXKANLLNIA KNUPUHT, Npu
YC/I0BUM YTO MOpy4eHue NogaHo He nosgHee 1 yaca Ao Havyana KAMpuHra.

YcTaHoBKa 3anpeToB. Nocne pas3gBukKy NaHOK BEYEPHETO 1 MPOMEXYTOUYHOIO KMPUHIa aBTOMaTUYECKW BbICTAB/ISIETCS 3aNpeT No cemu-
3HAYHOMY K/IMEHTCKOMY pasgeny unu b®, ecnm ogHOBPEMEHHO BbINOMHATCS YC/I0BUS:

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

, Tae

 Limits_set — donar NnpoBepKM KNIMEHTCKOTO IMMNTA;

» Trade_limit — TOproBbIii NAMMUT, BKIKOYAOLWMIA B ce6S AEHBIMN 1 3a/10TU € Y4eTOM Ko3dhdmLmeHTa IMKBUAHOCTY;
» FreeMoney — cBo60AHble CpeacTBa NoO KMEHTCKOMY pasgeny unu bo.

Tvin 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napametp Del_ord=1, To Npu BbICTaBNEHWM 3anpeTa aBTOMATUYECK/ CHUMAKOTCS
BCe aKTUBHblE 3asBKU. [TpOBepKy Ha YpOBHe B® 1 KIMEHTA OCyLLEeCTBSAOTCA HE3aBUCUMO.

CHsATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl HE MOTYT 6bITb HAMPSAMYIO CHATbI GPOKEPOM, OHV CHUMAKOTCSA aBTOMAaTUYECKV NpK yCTPaHeHWUN
NPUYMH K HUM MpuBeALUnX. Kaxaytlo MUHYTY NPOU3BOAMTCSI NPOBEpKa, Nocse KOTOPOI 3anpeTbl CHUMAtOTCA, eCM COBMIOAEHO OfHO U3
YCNOBMWIA:

FreeMoney >0
Pr_state = 0
Limits_set = 0

Mpumep. Mpu 3anpeTe Ha OTKPbITUE NO3NLMIA KNMEHT MOXET Cam CHATb 3asBKU/3aKPbITb NO3MLIMIO, BbI3bIBAIOLLYIO YyBEIMYEHHOe TpeboBaHne
K rapaHTUiiHOMY o6ecneyeHuno. 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 3To Bpemsi TC foCTynHAa A/151 UBMEHEHUS JIMMUTOB.

Mo ymonyaHuio ans scex b® aBTomMaTnyeckoe BbiCTaB/IEHNE 3anpeToB oTko4ueHo (Pr_state=0).

2.6.4. NepeHoc no3uuuii (06s3aTenbCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NEPEHOC No3nLuii ¢ 04HO knneHTa Bpokepckoi ®rpMbl Ha Apyroro knveHTa bpokepckoi
PUpMBI.

MepeHoc no3uumii ¢ 0AHOrO Koda pasgena yyeTa nosuuuii Ha Apyroi ocywwecTBAseTcs nyTemM nojadn Y4acTHUKOM KIMpUHra B TOpProByto
CUCTEMY HOBOWA TpaH3aKLMW.

MpoBepkn BO3MOXHOCTY NOJauy TpaH3akuuy Ha nepeBos No3nLmMii — Takme Xe, Kak npu nogaye 3assku. [JononHUTENBHO NpoBepsieTcs,
4YTO B MOMEHT MoAaumn TpaH3akumm 06bEM nepeHoCcMOol NO3NLUK He nNpeBbiaeT 06bEMa COOTBETCTBYIOLLEN NO3NLUN, YUMTbIBAEMON Ha
pasgene-ncTouHVKe; Takke Npy nepesoje No3uULMA C OAHOTO KIIMEHTCKOTO pasgena pernctpa yyeta nosvuumin Ha gpyroii MHH/nacnoptHble
LaHHble, 3aKpen/ieHHble 3a TakMMKU pasgenamy pernctpa yyeta nosuumi, Ao/MKHbI coBnagatb, B TOM umcsie no pasgenam Obo.

TexHn4eckn nepeBog no3ununii ohopmaseTcs Kak caenka no nokynke (v Npoaaxe) ¢ pasgena-nucTovHmnka n npogake (Mokyrnke) no pas-
Oeny-npuemMHUKyY, 1 pUaNYeckn caenkoi He sienseTcs (nogpobHee — cM. pasgen Tunbl cAeNoK, hopMypyemMble NPU UCMNOMIHEHUN W UCTe-
YeHUn hbHYEPCOB 1 OMUMOHOB). MepeBog, NO3NLMA TpaHCMPYETCS U B WIO3e, U B oTyeTax (f04/004).

2.6.5. NMpuocTtaHOBKa TOProB AJ11 pacllMPeHNa IMMUTa KoneGaHuii LieH caenok

MpuocTaHoBKa TOProB AJ1s1 paclUMpPeHUst NMMUTa KoslebaHnii LeH CAENoK OCYLLECTB/ISIETCA B COOTBETCTBUM C "TTOMIOXEHNEM O nopsiake

YCTaHOB/IEHUSI U U3MEHEHWS TMMUTOB KONE6GaHWii LieH cAenoK 1 0 npoLesype NpUHYAUTENbHOTO 3akpbiTus Mo3numii’ (MpunoxeHue ®5 Kk
MpaBunam oCcyLLECTBNEHUS KNIMPUHTOBOW AESATENIbHOCTU Ha PbIHKE LIEHHbIX ByMar, CPOYHOM pbIHKE Y BaUTIOTHOM PbIHKE).

C TeXHWYECKO TOUKV 3peHnst Mpu NpuocTaHoBke TOpros B cucteme SPECTRA npousBogaTcs cregytolme geicTBus:

* [pu HacTynieHUM yCnoBwii AJ1st TPUOCTAHOBKM TOProB MO KakoMy-/M60 6a30BOMY akTvBy, TOPr1 Mo 3ToMy 6a30BOMY akTUBY npuocTa-
HaB/MBAOTCS.

* AAMUHUCTpPATOPaMM TOProB PaCCUUTLIBAIOTCA HOBbIE PaCLLUMPEHHbIE NNMUTLI Kone6aHuii LeH.

* MpowussognTca nepecyeT obecneyeHnss No BCEM NO3NLMAM N0 3TOMy 6a30BOMY aKTUBY (MpV pacLUMpeHUn TMMMTOB obecrneyeHne yBe-
nnunsaetcs).

« lMocne 3aBeplueHNst pacueTa o6ecnedeHrst TOpry eLLe HEKOTOPOe BPeMsl He BO30GHOBMAIOTCA, UTOGbI AaTh BO3MOXHOCTb YYaCTHVKAM
yOanuTb 3asBKU.

» Bo3o6HoBNEHNE TOpros B HOPpMaJ/IbHOM pexunme.
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[aHHble feicTBMA CONPOBOXAAKTCSH PACCLIIKON aAMUHUCTPATOpaMu TOProB COOTBETCTBYIOLMX YBELOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

« TMpepynpexaeHve o0 TOM, YTO eC/u LieHbI HE N3MEHSATCS, TO Yepes onpeaesieHHoe Bpemsi NPon30MAEeT NPMOCTaHOBKA TOProB Mo TaKoMy-TO
VHCTPYMEHTY.

* YBefoOM/IEHNE O TOM, YTO NPUOCTAHOBKA TOProB peasibHO Npou3BeaeHa.
* YBefoM/IEHNE O TOM, 4YTO obecneyeHune nepecynTaHo, MOXHO yaanATb 3adBKW.

* YBefoM/ieHve o BO306HOBIEHUN TOpros.

2.6.6. MH(hopMUpoBaHMe yHACTHUKOB O NMPOrHO3UPYEMbIX 3HAYEHUSIX PUCK-NapamMeTpoB

B cucteme peanmsoBaH cepBUC MHOPMUPOBAHNST YHACTHUKOB O MPOrHO3MPYEMbIX 3HAYEHUsIX puck-napameTpoB (cepsuc ForecastiM).
CepBWc C 3aaHHOI NEPUOANYHOCTBIO NPOM3BOAMT pacyeT obecneyeHns, KOTopoe MOrso Obl 6bITb B C/lyYae pasaBviKKM IMMUTOB, Y TPAHC-
NIpYyeT 3TV AaHHble yyacTHUKam. AnroputM paboTsl cepsuca:

* C nepuvoany4yHOCTbIO pa3 B MUHYTY aHa/IM3MPYETCA COCTOSIHWE PbIHKA MO MHCTPYMEHTaM M ULLYTCA Te, N0 KOTOPbIM Yepe3 HEKoTopoe
BpPEMS BO3MOXHA pasABukKa TIMMUTOB (HaxoxaeHve Ha nnaHke 6onee X MUHYT).

» Ecnu Takne MHCTPYMEHTbI eCTb, MPOU3BOANTCA NepepacyeT ob6ecneyeHns No KAMeHTCKUM nopTdensim. Puck-napameTpbl N0 UHCTPYMEH-
TaM Ha nnaHKe ycTaHaB/MBAKOTCS B COOTBETCTBUM C NpeAnonaraemoii pasaBuikKoi.

» PaccunTaHHble AeHbI TpaHcMpyoTcs B noToke pennkn FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.

* Ecnu coctosiHne pbiHKa U3MEHW/I0Ch, Y NMOTEHUMasIbHasA yrpo3a pasaBuKKLA ucyesna, Win pasfsuxkka cocTosnack, pacyeTt u TpaHcns-
LSl NPOrHO3MPYEMbIX 3HAYEHWIA PUCK-NapaMeTPOoB NPeKpaLLaoTcs, a NpUciaHHble paHee AaHHble CUMTAOTCS HEBaUIMAHBIMK (pacchliika
CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMW peBVXeHaMu no Tabnuue ¢ NPOrHo3HbIMU 3HAYEHNAMM).

Ecnu B TeueHne OfHON TOProBOli Ceccumn No MHCTPYMEHTY YXKe [ABaAbl NPOBOAWMACH pas3fABMXKA IMMWUTOB, TO B 3Ty TOPrOBYH CECCUD
pacueT 1 TPaHCNALMS MPOTrHO3HbIX 3HAYEHWI PUCK-NapamMeTpPoB N0 MHCTPYMEHTY 60/bLUe He BbINOHAETCS.

2.6.7. BNOKMpPOBKa GPOKEPCKOI YacTy K/IMEHTCKOro c6opa

Cuictema SPECTRA npefocTaB/sieT BO3MOXHOCTb 6/10KMPOBKY GPOKEPCKOI KOMUCCUM HA CTOPOHE GUpXU. 3a6/10KMpoBaHHas KOMUCCUS
YUMTbIBAETCS Ha K/IMEHTCKOM pasfene, yMeHbllasi cBoGoAHble CpeAcTBa knmeHTa (money_free) Ha BeNMUMHY 3a6/10KMPOBaHHON YacTu.
BI0KMPOBKa OCYLLECTBAAETCS B TeUEHWE TOPrOBOI CeCCUm, B BEUEPHUIA KNMPUHT 6/10KMPOBKa cGpacbiBaeTcs.

Bpokepckasa komuccus onpegenseTca ciegyoLwmm o6pa30M:

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

, Tae

* N — KO/IMYECTBO KOHTPAKTOB B CAESIKE;

* lower_fee — MMHMMaNIbHO BO3MOXHAsi CyMMa GPOKepCKOi KOMUCCUM 3a OAUH KOHTPAKT;
* upper_fee — MakCMMasibHO BO3MOXHAsA CyMMa GPOKEPCKO KOMUCCUN 32 OAWH KOHTPAKT;
« multiplier — MynsTUNAMKATOP K CyMMe GUPXEBOT0 1 KIMPUHIOBOrO c60pa;

» ex_fee — cbop 3a caenky (KNMMpUHroBblli + GUPXEBON);

* additive — nocTosiHHas fo6aBka 3a 04VH KOHTPaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3agatotca 6pokepom ¢ nomoLbto komaHabl SetBrokerFeeParamNextSession. Ma-
pameTpbl MOFYT yCTaHaB/MBaThb Kak ANS OTAENbHOMO KIWEHTa, Tak v ANA BCceX KNWeHToB B® ogHoBpeMeHHO. MNpyMeHeHne 3agaHHbIX
napameTpoB NPOUCXOAUT B CriefyioLLyto TOProByto ceccuio. 3afaHHble Nosb3oBaresieM napameTpbl TPAHC/IMPYOTCA B LW/KO3€ B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpvmep, 6pokep Bcerga 6epet nosoBuHy GUpPXeBO komuccun - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnn 6pokep bepeT Bceraa 2 pybns 3a no6oii KOHTpakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas komuccusi TpaHC/IMpyeTcs B LWo3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KWEeHTY), a Takke B NOToke
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.8. NMopgpepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanm3oBaHa nogaepxka oTpuLaTenbHbix LeH, ob6ecneymBatoLLas KOppekTHOE NoOBeAeHME CUCTEMBI B Clyvae yxoaa
LieH hbloyYepcoB 1 CTPaiikoB OMNLMOHOB B OTPULATEbHYHO 30HY B XOA€E TOProB WY B pe3ynbTaTe KavMpuHra. ns kaxaoro 6a3oBoro aktmea
BO3MOXEH OfIVH U3 [1BYX PEXNMOB MOALEPXKKN OTpULLaTeNIbHbIX LiEH:

* PeXuM, Npy KOTOPOM LieHbl (hbloYepcoB 1 CTPaliky ONLMOHOB He OrpaHnyeHbl - B 3TOM PeXUMe B CUCTEME A0MYCTUMbI OTpULATE bHbIE
1 HyNneBble LeHbl (hboYepcoB 1 CTPaliki ONUMOHOB, a ANs LLEHO06PAa30BaHst OMLMOHOB, pacyeTa BONMaTULHOCTU Y PUCKOB UCMOSb3Y-
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eTca mogens bawense, nméo CKOppekTupoBaHHasa mofesnb bnaka-Lloyn3a, yuntoiBaloLLas TONbKO BHYTPEHHIO CTOMMOCTbL OMLMOHa B
oTpuuaTtesibHOM aAnanasoHe.

 PeX1M, B KOTOPOM LieHbI (hbOYEPCOB U CTPAKOB OrpaHnyeHbl MOMIOXUTENIbHLIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULLATENbHbIE LEHbI B
XOZie W B pe3ysTaTe TOProB He MOryT 06pa3oBaThbes, a /15 LleHoo6pa3oBaHUsl OMNLMOHOB UCMOSb3yeTca Mogenb Bnaka-Loynsa (n6o
Ballenbe B kKauecTBe aibTepHaTvBbl). OfHAKO, B TAKOM PeXxMe BO3MOXHO PYYHOE yKazaHne OTpULaTesbHOM LeHbl UCNOMHEHNS n/unn
VHAVKATVUBHOM TEKYLLElH PbIHOUHOM LieHbl (CM. HIKE), B C/lydae COOTBETCTBYoLEro pewleHnst HKL,. Mpu 3ToM Bce paBHO COXpaHsieTcst
orpaH1yeHve Ha NoNIOXKUTE bHbIE 3HAYEHVSI TOPTOBbIX LieH (ob0YePCOB U CTPAKOB OMLOHOB.

Pexum pa6oTbl 1 MOAEe/b LIeHo06pa30BaHNs ONLMOHOB 3aat0TCs Ha ypoBHE BA (6a30BOro KOHTPAKTa) U AECTBYIOT HA BCE UHCTPYMEHTI
faHHoro BA. MepeksiioueHne pexumMoB U MoZe/nn LeHoo6pa30oBaHs OMNLYOHOB BO3MOXHO BO BpeMsi KnpuHrosoii ceccun (MK nnm BK).
[N 3ajaHnsa pexmMa v pUck-MoAenu UCNosb3yoTcs credyiolve napameTpbl 6a30BOro KOHTPaKTa:

* negative_prices - Npu3HaK orpaHuueHnsl oTpuLaTebHbIX LeH: 1 — LieHbl (hbio4epcoB 1 CTpaiiku He orpaHuyeHbl; 0 - LeHbl (hblouepcoB
U CTpaiikn orpaHuyeHbl NOMOKMTENbHBIMU 3HAUYEHNSIMU.

» option_model - Mmogenb LeHoobpa3oBaHus onumMoHoB: 1 — Mogens bawenbe; 0 - Mogens bnaka-Lloynsa.

3HauyeHuns napaMeTpoB TpaHCAUpyLoTeA B Wito3e B notoke FORTS_REFDATA_REPL B Ta6bnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBytoLLero pewleHns HKLL, gonyckaeTcs yctaHaBnneaTth B
PYYHOM pexvMe VHAVMKATUBHYH TEKYLLYH PbIHOYHYIO LieHY, TpaHcmpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCUT
VHAMKATMBHAasA TeKyLlaa BapnalnoHHas Mmapxa, TpaHcnmpyemas B notoke FORTS_VM_REPL, n TekyLias TeopeTnyeckas LieHa onumoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [ns vHAukaumm TOro, YTO TekyLlas pbiHOYHAA LeHa ANns bioyepca ycTaHoB/EHA B
PYyYHOM pexume, UCNo/b3yeTcs napamerp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOProB.

Monsi TabnuL, TOProBoro MHTepdeiica, rae B pexvme oTpuuatenbHbIX LeH (negative_prices=1) BO3MOXHO NosiBNeHne 0TpULaTesbHbIX 3Ha-

YeHuii:

MoTtok Ta6bnuua Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1to4eHHO caenkn
FORTS_TRADE_REPL user_deal price LleHa 3ax/1t04eHHO caenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyulleit 3asiBK 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 3akpbITns
FORTS_COMMON_REPL common price LleHa nocnegHeii caenkm
FORTS_COMMON_REPL common min_price MuHUManbHas LeHa
FORTS_COMMON_REPL common max_price MakcvrmasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npegplaylieii ceccum
FORTS_COMMON_REPL common market_price TekyLasa pbiHOYHasA LeHa
MoTokM arperMpoBaHHbIX CTakaHoB |orders_aggr price LieHoBo4 ypoBeHb
FORTS_AGGRXX
FORTS_POS_REPL position waprice YueTHas ueHa nosuummn
FORTS_POS_REPL position_sa waprice YueTHas LeHa no3numm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NIMUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT LEHbI
FORTS_REFDATA_REPL fut_sess_contents settlement_price_open PacueTHas LeHa Ha Ha4as10 ceccun
FORTS_REFDATA_REPL fut_sess_contents settlement_price PacueTHaa ueHa nocne nocneaHero

KMpUHra
FORTS_REFDATA_REPL fut_instruments settlement_price_open PacuyeTHas LeHa Ha Ha4yas1o ceccun
FORTS_REFDATA_REPL fut_instruments settlement_price PacueTHass ueHa nocne nocnegHero
KNMpUHra
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MoTok

Ta6nuuya

Mone

OonucaHue

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 xygLlueii 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 KAVpUH-
ra

FORTS_INFO_REPL

options_params

strike

LieHa ncnonHeHua

FORTS_REJECTEDORDERS_REPL

rejected_orders

price

LleHa B 3aaBke

B pexume NonoxuTesnbHbIX LeH (negative_prices=0), B c/iyuyae cooTBeTCTBYHOLEro pelueHunst HKL, BO3MOXHO:
* 1CMOMb30BaHWE OTPULLATESIbHON LiEHBI UCMONTHEHNS (hbloYepca;

* TpaHCAAUMs OTPULATENBHOTO 3HAYEHNS B KA4eCTBE MHANKATUBHOM TeKyLLEe PbIHOYHO LieHbI, yCTaHOBNEHHOW ALMWHUCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTesnibHble U Hy/eBble 3Ha4YeHUs1 B TOProBbIX KOAaxX MHCTPYMEHTOB OTOBPaXatoTCA Criefyowmm o6pasom:
Mpumep KOoAOB co cTpalikom "-10":
» KopoTkuii kog, koHTpakTa (short_isin): "BR-10BFO0".
 TMonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CA-10".
Mpumep KoAOB co cTpaiikom "0":
 KopoTkuii kog, KoHTpakTa (short_isin): "BROBFOQ".
* [onHblli Kog, KoHTpakTa (isin): "BR-7.20M250620CAQ".
2.6.9. CepBucbl Mb B pamkax YkasaHus 6681-Y - perynmupoBaHue Mmap)XuHasibHOW TOProBun
OpPOKEPCKUX KIMEHTOB
B pamkax ykasaHusa Lib 6681-Y k Bpokepam ycTaHaBnMBaloTCs JOMOMHUTENbHBIE TpeboBaHMA No cobnogeHnio Hopmatusos HIMPL (Hop-
MaTtuB MOKPbLITUSA pUCKa NPV UCMOTHEHUW NOPYYeHUs KnneHTa, >0) n HIMP2 (HopmaTus NOKpbITUS pucka Npu U3MEHEHUN CTOMMOCTM NOPT-
dens knueHTa, >0). B pamkax YkaszaHus npegycmarprBaeTcsi BO3MOXHOCTb MCNO/Ib30BaHMA "pbIHOYHOIO MeToda" A1 YYacTHUKOB, Korga
npu pacyete HMP-0B ncnonb3yetca nHamkatmeHas BM MB gns nepeoueHrkn nopteens, n F'O Mb, pacyeT KOTOPOro ocyLLeCcTBASETCA B CO-

OTBETCTBUM C NpaBuUIaMu pacueTa pamepa UHANBUAYNIbHOTO KIMPUHIOBOTO o6ecnedyeHusl, TpebyeMoro ans obecrnedeHnst 0653aTesbCTs,
MCMOSHEeHNE KOTOPbIX OCYLLECTB/ISIETCA 3a CHET NopTdens KaveHTa.

2.6.9.1. 'O c yueTOM KaTeropuu ypoBHSAl pUCKa KJIneHTa
B TC SPECTRA Ha ypoBHE OKOHEYHOro k/imeHTa (7kK) MOXHO 3a4aTb npu3Hak - Kateropmsa ypoBHA pucka KnneHTa:
* "0" - He yka3aHo (3Ha4yeHue no yMoa4aHuio)
» "1" - KnueHT ¢ HavanbHbiM YpoBHeM Pucka (KHYP)
o "2"- KnueHT co CtaHgapTHbiM YpoBHeM Pucka (KCYP)
e "3" - KnueHT c MNMoBblweHHbIM YposHeM Pucka (KIMYP)
e "4" - KnueHt ¢ OcobbiMm YpoBHeM Pucka (KOYP)
3a/iaHne YpoBHS prcka K/IMeHTa NpoM3BOANTCA CaMUMM yHacTHUKamu Yepes cucteMy EPK, yyacTHUK MOXET He nepejaBaTb KaTeropuio
L0151 CBOETO K/IMeHTa 1 B 3TOM C/lydae UCMONb3yeTCs KaTeropms no ymondaHuto (3HaveHne “0"). CyLlecTByeT BO3MOXHOCTb MEHSITb KaTero-
puito BHYTpU AHA, npusHakm KCYP\KMYP\KHYP\KOYP npumensitotca B TC SPECTRA B BeuepHUid KNnpuHr. MNpu oHnaliH-pernctpaumm Ha

CpoyHoM PbIHKe nepefaeTcs Kateropus, KOTOpYH0 Y4YacTHUK ykasan B OHNaiHe, npumeHeHune kateropun B TC SPECTRA Takxe ocylie-
CTBNSIETCH OHNANH.

KaTeropus ypoBHSA pucka KivMeHTa TpaHcaupyeTcs B wio3e B notokax FORTS_REFDATA_REPL u FORTS_INFO_REPL B Tabnuue
investor B none client_risk_level.

KnueHtckoe MO (Ha ypoBHe 7KK) CUMTAETCA C YyYETOM KaTeropum ypoBHSI pucka KnneHTa. MNpu pacyeTe yunTbIBAIOTCS COOTBETCTBYOLLME
KaTeropum puck-napamMeTpsbl (KaTeropuiiHble cTaBky PbIHOYHOIO pucka - MR-bl). Eciv ypoBeHb pucka kiMeHTa He 3afaH (3HadeHue "0"),
MCMO/b3YHTCA 6a30Bble 3HAYEHUSA CTABOK pucKa, ycTaHoBneHHble HKLL.
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2.6.9.

2.6.9.

2.7.

2. Pacuert HIP-0B B pbIHOYHOM MeTOAE

Pacuyet HIMP-0B ocyLecTBSeTCSA Ha CTOpoHe Bpokepa ¢ Ucnonb3oBaHMEM BbIXOAHbIX AaHHbIX HOBOro RMT-cepsuca (regulation of margin
trading):

» IO 6/3 - TO MB 6e3 3asBok. Cuntaercs:
o 6e3 yyera 3asBok;
O C YYETOM KaTeropum ypoBHS puUcKa KIMEHTa,;
O C YYeTOM TeKyLLEero peasm3oBaHHOIo pucka (C y4eToMm TekylLuel LeHbl);
O MO pUCK-NapameTpam Ha Hayano CeCCUM C YYETOM NPOBEAEHHbIX Pa3fBUKeEK.

* BM - VIHAVKaTMBHAs BapuaLyOHHas MapXa C YYeTOM TeKyLLEro MHAMKATUBHOMO Kypca BasltoT (PAcCUMTLIBAETCS aHANIOMMUHO TekyLueid
VHAVKATWBHOW BM, yuuTbIBAET B T.4. BAPUALIMOHHYHO MapXy Mo 3aKpbITbIM NO3ULMUAM).

* NOV - Net Option Value. Tekywmiit NOV no noptchento 7KK C y4ETOM TeKyLLero Kypca 1 TeKyLMX LieH OMUVOHOB.
CepBuc Npon3BoanT pacyet pa3 B 10 MWH N0 BCeEM 7KK, C TpaHcnsAuuei aaHHbIX B notoke FORTS_RMT_REPL.
dopmynbl Ana pacyeta HIMP-o0B:

HMP1 = HayanbHas cToumocTb noptdens + BM + NOV - IO 6/3

HMP2 = HauyanbHaA cToMMOCTb noptdensa + BM + NOV - (0 6/3)/2

Mpu ycnosuu, Korga HavasibHbIR AMMAUT (Money_amount) <= HavaslbHOV CTOMMOCTU NOPTAIESSA, MOXXHO FOBOPUTL O TOM, YTO GUPXXEBOI npe-
Tpeng (money_free>0) ¢ yueTom kateropmm obecneunsaet Henpobutne HMP1 (>0), nocuMTaHHOro NoO PbIHOYHOMY METOAY, B NO4ABASOLLIEM
60/bLUMHCTBE C/yYaes.

3. Tekywmii onepaTMBHbIiA PUCK MO NO3ULMU

Tekywuii onepaTUBHbI PUCK MO NO3MLMK - BENIMUMHA, PacCuMTbIBaeMas o npasuiam pacyeta pasmepa MHAMBUAYASTbHOTO KIMPUHIO-
BOro o6ecrneyeHwsi, n oTpaxaeT pasmep IO "ecv KMPUHT NPOBECTU NPAMO celivac”. JononHMTeNbLHas NPOrHo3Has Be/IYmnHa, KoTopasi Mo-
XeT 6bITb UCMOMb30BaHA YUYACTHUKOM /151 TPUHATUS PELLEHUI OTHOCUTE/NbHO No3uumii KneHTa. PaccunTbiBaeTcs Takke RMT-cepBrcoMm:

* C YYETOM TEKYLLMX PUCK-NApaMeTPOB 1 PbIHOUYHBIX AAHHbIX;
* 6e3 yyerta 3asBok;
* C YYETOM KaTeropuv ypoBHSl pUcka KimeHTa.

CepBuc Npon3BoAMT pacyeT pa3 B 10 MUH N0 BCEM 7KK, C TPaHCNsUMeli AaHHbIX B noToke FORTS_RMT_REPL.

KnueHtckue SMA-NoOrvHbl (CNOHCUpyemMblA AOCTYN)

CnoHcupyeMblii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpeAocTaBNeHUst KIMEHTAM YUYaCTHUKOB TOPrOB TEXHUYECKOTO
[10CTyna K TOProBo-K/MPUHIOBOI CUCTEME CPOYHOTO PhIHKA, C MOMOLLBI0 KOTOPOTO KIMEHT MOXET NOAABaTh NOPYUEHNsi y4acTHUKY TOProB
("cnoHcupytoLLeii” pMe) A1t UCMONHEHNs! Ha PbIHKE MyTeM NOCTAHOBKM 3asiBOK HanpsiMyto B TC nog, KOHTPOEM U OTBETCTBEHHOCTbIO
yuacTHUKa.

[octyn k TC KNNEHTY yYacTHUKa NpefoCcTaBnseTcs NyTem BblAe/IeHnss eMy NepCoHasIbHOro naeHTudukaropa - SMA-10ruHa, ¢ KoToporo
HanpsMyt MOXHO BbICTaB/ATL 3aABKWU. JocTyn BO3MOXeH Yyepe3 PLAZA I, FIX n TWIME wno3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-/10rVH NpuBA3bIBAETCS K 10TVHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — UAEeHTUMNKATOP yYacTHMKA, C MOMOLLBI KOTOPOro yYyacTHWK nogcoeauHsietcs K TC, BbiCTaBAseT 3asBKW, KOHTPOMPYET UC-
NoSIHeHVE 3asBOK. YUYacTHVK BMpaBe MCMNosib30BaTb OAWH U TOT e MASTER-norvH ans 6onee yem ogHoro SMA-normHa. SMA-norvH
TakkKe MOXET 6bITb NpuBsA3aH K HeckosbkuM MASTER-normHam. CnvcOK /IOTVHOB TPaHC/AMpYyeTcs B LW03e B Tabnvue user notoka
FORTS_REFDATA_REPL. B a10ii Tabnuue SMA-10MvH MOXHO OT/IM4KTL Mo 1 B TpeTbeM 6uTe 6utoBoli Mackm sma_flags. Cnmcok cBsA30k
"MASTER-noruH" - "SMA-noruH" TpaHcnvpyeTcs B Wwto3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[ns nonyyeHnss SMA-norvHa y4acTHMK TOProB nogaeT B KNMEHTCKMI LeHTP Bupxun 3asBnexHne, B KOTOPOM yKasbIBaET JIOTVH, C MOMOLLIbIO
KOTOPOro GyAeT NPoM3BOANTLCS KOHTPOSb onepauuii, coBepliaembix co SMA-nornHa (MASTER-n0oruH).

Mpy opraHM3aumm nogaymn 3asBoK yYaCTHUKOM TOPTOB MO NOPYYEHUSM KIMEHTOB, GUpPXa NPeoCTaBASET yyacTHNKAM COOTBETCTBYOLLME
CpeAcTBa yrnpas/ieHnsi pUCKOM, YTOGbI He A0MNYCTUTb NOoNajaHusi OLIMGOYHbIX 3asiBOK B TOPrOBYHO CUCTEMY:

* Pre-Trade KOHTPO/Ib - AONO/THUTE/bHbIE HACTPOVKM NOMUMO CYLLECTBYIOLLEN CMCTEMbI MPOBEPOK NPY NOCTAHOBKE 3as1BOK.
» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHLLMIA, 4TO 3aBKM SMA-norvHa npucyTcTaytoT B TC TO/IbKO NPU NOAKIHYEHHOM

(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-MI0TVHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBA3aHHbIA ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).
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2.8.

» UserKillSwitch - npuHyanTensHas feaktusaunsa SMA-10rMHa y4acTHUKOM.

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

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

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

MpeaycMOTPeHbI CriefyoLue NpoBEPKN:

Homep npoBepku Mposepka MpuBaska EAvHULA nsmepeHus MpumeHsaoTcA

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Pa3pgeneHue ctatycoB YYaCTHUKOB TOProB U YYAaCTHUKOB K/IMPUHTA

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

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

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

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

B TepmuHax SPECTRA cyLIHOCTbIO, ONMCBIBAIOLLEN YUacTHUKA KIMpUHra, aBnsetca PacyeTtHas hupma, npy aToM PO mMoxeT npuHagne-
xartb 6o YK, nméo YK+YT.

YyacTHWKY TOProB COOTBETCTBYIOT Bpokepckvie dompMbl, OTKPbITbIE B pamMkax PacyeTHoW hrpmbl COOTBETCTBYIOLLIENO YYACTHUKA KTMPUHTA.
Mpu sTom:

* OAHOMY Y4aCTHWKY TOProB MOTYT GbITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHON PacyeTHON thvpMbl (O4HOT0 y4acTHMKa
KNUPUHra);

* O[IHOMY YYaCTHWKY TOProB MOTYT 6bITb OTKPbITbI HECKO/IbKO BpOoKepCkux ompmM B pamkax pasHbix PacueTHbIX thpm (pasHbIX y4acTHUKOB
KNVPUHra).

Y B® yyacTHWK TOProB MOXeT COBNafaTb B O4HOM NMLE C y4acTHUKOM KnvpuHra (YK=YT), nubo He cosnagatb (YK!=YT).

Ecnn PO - YK, y Hee MOryT 6bITb 3apernctpmpoBaHbl Toibko B®, y KoTopbix YK He coBnagaeTt B ogHOM nuue ¢ YT. Ecnu PO - YK+YT, 10
BO3MOXHbI KOMBMHaLmn opm B&.

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

yuactrmk YKI=YT VKI=YT
Topros
VKI=yT VKI=yT

Puc. 2. Nepapxus cylyHoCTel

2.8.2. PasgeneHne NOJIHOMOUYMIA y4HaCTHUKOB

PaspgeneHve crtaTycoB y4acTHUKOB TOProB ¥ Y4aCTHWUKOB KMPWHra NoapasyMeBaeT U pasfesieHusi NoIHOMOUniA yHaCTHUKOB Ha TOProBble
N KNIMPUHTOBbIe. Mog, NOSIHOMOUMSIMI 34eCh MOHUMAIOTCS NMPaBa Ha NPOCMOTP MHhopMaLmu B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIE NOMTHOMOYMS Y4aCTHVKaA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK 1 3ak/oue-
HWe CAEeNOK Ha OCHOBaHWM NOAAHHBIX 3asBOK. MNPy 3TOM YHaCTHUK K/TMPUHTa MOXET COBepLUaTh HEKOTOPble AEeNCTBYSA C 3asBKaMu, nogasas
nopyyenuns B HKL, a yxe HKL|, MoXeT BbICTaBNsATb 3as9BKy OT MMEHW yYaCTHMKA KNMPUHTa, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmpoBaHue HencnosiHEHHbIX 06a3aTensCTB).

OCHOBHbIE MO/THOMOUMS y4aCTHUKA KAIMPUHTa, KOTOPble He AOCTYMHbI y4acTHUKY TOPrOB - 3TO YNpaB/ieHne obecneyeHnem (BbiBog obecne-
UeHwsi, epeBoj 06ecneyeHnst Mexay pacueTHbIMU KOAamm), a Takke ynpae/ieHne pUCKOM B OTHOLLEHWW YYACTHIKA TOProB, BO3HUKAIOLLMM
o cAesikam, 3aK/UeHHbIM YYaCTHKOM TOProB. YNpaB/ieHne pUCcKOM 3ak/to4aeTcsi Kak B ONpeaesieHn IMMUTOB A/1S1 y4acTHUKA TOProB,
Tak 1 B BO3MOXHOCTY COKpaLlaTh (PUCKOBaHHYH) MO3WLMI0 YYaCTHUKA TOPFOB.

Paspenexve MOSIHOMOUMIA npon3BognTCA Ha ypoBHE /10rnMHa AocTyna K TC. Vicxoaa n3 3Toro NorvHbl MoryT O6l'|a,CI,aTb cnegywwmmm non-
HOMOUYMAMU:

* "JlorvH YK" - noruH, obnagatoLuii NOSIHOMOYUSIMU YHaCTHUKA KITMPUHTa.
e "JlorvH YT" - norvH, o6nagatoLLmii NOTHOMOYMSIMU YHaCTHMKA TOProB.

e "JlorvH YK+YT" - norvH, ob6nagatoLimii NOIHOMOUMAMU 1 YYaCTHUKA KIIMPUHTA U yYacTHUKA TOpProB. 151 Takmx SIOTMHOB f10TvkKa pasaena
nosIHoMouuiA ocTanach NpexHeii (kak 4o pasgena cTaTycoB YHaCTHUKOB TOPTOB U YHAaCTHUKOB K/IMPUHTa).

Hwxe B Tabnuue npueefeH Cncok NnonHomouunia “flornH YK":

Onepauus JocTynHble WA30Bble KOMaH4b!
YcTtaHoBKa IMMUTOB No BP. ChangeBFMoney
YcTaHoBKa TOProBbIX IMMUTOB M0 Bd. ChangeBFLimit
MepeBof AeHeXHbIX CpeacTs Mexay Asyma b® ogHoro PK. ExchangeBFMoney
YcTaHOBKa pucK-napameTpos no b&. ChangeBFParametersNextSession
MepeHoc no3uumii mexay B® (Tonbko A5t NOrMHOB YPOBHS P®). TransferClientPosition

Mopaya 3anpocos k HKLL Ha 3akntoyeHne caenok ¢ YT. TexHnueckn peanuso- | AddOrder
BaHa kak nogava 3asBkn C 0COObIM MPU3HAKOM.

OTmeHa 3anpoca k HKLL Ha 3aktoueHne caenok ¢ YT. TexHuueckn peannsosaHa | DelOrder
Kak yfaneHue 3asaBkn ¢ 0COObIM MPU3HAKOM.
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Onepauus [ocTynHble WA030Bbleé KOMaHAbl
M3meHeHne 3anpoca k HKL, Ha 3akntodeHve cgenok ¢ YT. TexHuyeckun peanu- | MoveOrder
30BaHa Kak U3MeHeHue 3asBK/ C 0COObIM MPU3HAKOM.
Mopaya 3anpocos k HKLL Ha npoBepKy focTtato4yHoCcTH obecneyeHuns no bd. DelOrdersByBFLimit
MopavalyganeHve nopyyeHnii Ha JOCPOYHYO 3KCNUPALIMIO OMLYOHOB. OptChangeExpiration

MopavalypaneHne nopyyeHnii Ha UICNOSIHEHNE OAHOAHEBHbIX (DbIOYEPCOB C aB-
TOMNPOIOHTaUMeiA.

FuturesExecutionRequest

YnpasneHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpabHOro cTpaiika. OptRecalcCS

Hwxe B Tabnuue npvBeaeH CNMCOK NOMIHOMOUWIA “JloruH YT

Onepauus

JocCTynHbIe W/030Bble KOMaHAbI

lNogaya ToproBbIX 3asBOK.

AddOrder; IcebergAddOrder

YpaaneHune ToproBbIX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

VI3mMeHeHmne TOproBbIX 3asiBOK.

MoveOrder; IcebergMoveOrder

MogavalypaneHue NopyyeHuii Ha AOCPOUHYHO 3KCMMPALMIO OMLIMOHOB.

OptChangeExpiration

MopavalypaneHne nopyyeHuii Ha UICNOIHEHNE OAHOAHEBHbIX (DbIOYEPCOB C aB-
TOMPOOHrauuei.

FuturesExecutionRequest

YnpasneHne SMA-n0rmMHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpanbHOro cTpaiika. OptRecalcCS

"MTornH YK+YT" obnagaet coBokymnHbIM Habopom nosiHoMouni “JlorHa YK" u "flormHa YT, 3a ncknoveHnem nogaym 3anpocos k HKLL,

KOTOpblE MOXET nogasaTb TOMbKO "JTormH YK".

Y4acTHUK KNIMPUHTa MOXET NOMYYNTb NTOTUHBI C/IEAYIOLLMX YPOBHENA:
» PacueTHoi1 (orpmbl.

» Bpokepckoit mpMmbl.

e KnuenTa.

YYacTHVK TOProB MOXET MOyYNTb IOTUHbI CIeAyIOLLMX YPOBHEA:

* Bpokepckoii MpMbl.

* KnueHra.

B 3aBucumocTu ot YPOBHA, NOIHOMOYNA NOrnMHa MOryT pasnimyaTbCa:

« [Npun paboTte ¢ pasgenamu b®, y kotopoii YK coBnagaeT ¢ YT, noruHbl ypoBHsa P® 1 yposHa B® obnagatot noiHoMounsmu “flormH YK+YT".

« [pu pabote c pasgenamu b®, y kotopoii YK He coBnagaeT ¢ YT, norvH ypoBHs P® o6nagaeT nosiHoMounamu “JlormH YK".

« [pu pa6oTe c pasgenamu B®, y kotopoii YK He coBnagaeT ¢ YT, NOIHOMOUXS fIoTMHa YpoBHS B® coBnaatoT co 3Ha4YeHUEM NpusHaka

["NorvH YK" | "NorvH YT ].

» [ns no6oii BP NorvH ypoBHS KiMeHTa 061agaeT nosIHoMounsmMn “JlormH YT,

B cutyauum, Korga y4acTHUK K/IMPUHIA M YYACTHUK TOProB pasHble /inua, BaXHbIM SBMSETCA - KTO YNpaBAseT KAneHTaMmu (KIMEHTCKUMM
pasgenamn). Mog ynpasneHnem kimeHTamy 3gecb NOHMMAaETC BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPeACTBa, IMMUTbLI U UHAVBU-
AyasibHble pUCK-napameTpbl, @ Takke N CO6CTBEHHO YCTaHaBIMBATL SIMMUTbI, 3anpeTbl, Npasuaa akcnvpauuy v T.n. Bo3mMoXHbl ABe CXeMbI
B3anmogeiicTBus mexay YK n YT ¢ TOUKM 3peHnst ynpaBneHnst KneHTamu:

* KnneHtamm ynpasnseT YT. YYacTHMK TOProB yNPaBAsieT KMEHTCKUMI pasgenamMu, BXO4ALWMMY B COCTaB CBOMX Bpokepckmx compm (cxema
N0 yMO/14aHuto). B faHHOl cxeme y4aCTHUKY KMPUHTra He JOCTyrnHa MHhopMaums 0 KIMeHTax y4acTHMKOB TOProB: CPeACTBa, JIMMUTbI U
VHAVBUAYaSIbHbIE PUCK-MapaMeTpbl MO K/IMEHTCKMM pasgenam, a Takke He AOCTYMHbI onepauym no ynpasieHUo KITMeHTamu.

* Knuentamu ynpaenset YK. Y4aCTHUK TOProB nepefaeT KAMeHTCKMe pasfesibl, BXOAsLMeE B cocTas CBOVX bpokepckux dmpm, "nog ynpa-
B/IEHME" YYaCTHUKY KNNpUHra.

CxeMa B3avMoOAeincTsua 3afaeTca Ha ypoBHe B® nyTtem BbICTaBMeHWs Yy Hee chneuuasibHOro npusHaka: "KnumeHtamu ynpasnsiet
YT"I"KnueHtamu ynpasnsiet YK".

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

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

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

Puc. 3. Mpumepsbl

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

Onepauus

JocTynHble W30BbIe KO-
MaHfbl, MOTOKU, Ta6NuLbI

YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam.

ChangeClientMoney

YcTaHOBKa pUCK-napameTpoB NO KAMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauun Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa pUCK-NapaMeTpami OnLMOHOB.

OptChangeRiskParametersNextSession

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

TransferClientPosition

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

FORTS_PART_REPL.part;
FORTS_CLR_REPL.money_clearing;

FORTS_CLR_REPL.pledge_details

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

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTesibCTBaMn y4acTHUKa TOPros

YYacTHVK KNVPUHIa He MOXET BbICTaB/IATb U CHUMATL 3asBKW, OfHaKO A/17 yrpaBeHUss HeUCNOMHEHHbIMI 06A3aTeIbCTBaMMN yHacTHMKA
TOProB nepef y4acTHUKOM K/IVPWUHTa, U B TOM YuC/e, B Cllyvae HefoCcTaTOYHOCTU 06ecneyeHns yyacTHVKa TOProB, YYacTHUK KIMpUHra
Bnpase nogasatb B agpec HKL| 3anpockl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOProB. Takoli 3anpoc NoAaeTcs yHaCTHUKOM KAMpUHra ¢
yKasaHveMm /160ro KNMeHTCKOro pasjerna yyacTHvka Topros. Mo Takomy 3anpocy HKL, BeicTaBnsieT 6e3agpecHyto 3asBky "B cTakaH" nin
afipecHyto 3asBKy, Ha OCHOBaHWN KOTOPOW ByAyT 3akno4aTbCa CAEMKN.

TexHn4eckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOI TOProBO 3as1BKM, UMetoLLel cneumanbHbIl npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHune CAenoK C y4acTHVKOM TOPros". 3anpoc MOXeT ObiTb NOAaH kak B hopme 6e3aapecHoi 3asBKuW, Tak 1 B hopme afpecHoOi 3asBku.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakvM NPU3HakoM He MOTYT. Y 3asBOK C npu3HakoMm "3anpoc Kk HKLL"
B 6UTOBOIA Macke npu3HakoB BbicTaBnseTca 6ut NCCRequest (0x4000000000). AHaNOrMYHBIA GUT NOYYaloT U CAENKN, 3aK/TH0YEHHbIE Ha
OCHOBaHUW TaKkuX 3as1BOK.

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

2.9. CUHTeTUYeCKUii MaTuYUHT

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

2.9.1. CuHTeTN4YeCcKue 3asiBKU

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

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

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

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

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

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

RTS-9.18 RTS-12.18

114000 10 115000 10 (©)

12 | 114000 10 | 115000

RTS-9.18-12.18

1000 10

(A) 20 1000

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

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

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

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

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

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

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

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

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

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

Mpumep (cm. puc. 4):

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

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

BaﬂBKa). B 3TOT MOMEHT HaYMHAETCHA MAaTUUHI.

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

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

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

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

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

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

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

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

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

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

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

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

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

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

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

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

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

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

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

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

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

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

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

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

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

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

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ . synth_ synth_ . synth_ synth_ . synth_
- volume | price | volume e - volume | price | volume e - volume | price | volume e
65381 1 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 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 7 | 66179 | ' '
4 4 | 65331 1 1 66178
4 4 | 65330

Puc. 6. ArpermpoBaHHble CTaKaHbl C CUHTEeTUYecKol NUKBUAQHOCTbIO

VI306pa>KeHa BCA nNocynTaHHasa CUMHTEeTU4YeCcKasd NMMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Konim4yecTeso ypOBHeI7I arpermpoBaHHOro CtakaHa
CUHTETUYECKON NNKBUAHOCTW. LieHOBbIE YPOBHU, rae ecTb CUHTETUYECKas JIMKBUAHOCTL, NOACBEYEHbI KPACHbIM.

BupgHo, 4TO B KauleHA4apHOM crnpefe CUHTETUYEeCKaa IMKBUAHOCTL CYLLIEeCTBEHHO Cy3una Ll,eHOBOVI cnpen u caenasna CtakaH KaieHgapHoro
cnpega 6onee npuefiekaresibHbIM A1 TpeVI,D,epOB. B aTOM 1 3aKkntoyvaeTca Lesib CUHTETUYECKOTO MaTymHra - nokasatb TpeVl,u,epaM Ny4yuyro
AO0CTYNMHYHO LeHy 1 NoTeHUMa/IbHO 60/1bLUNIA 06EM NCNOMHEHMS UX 3asBOK MO nytheVl cpe,u,HeVl LeHe NCNOoJIHEeHNA.

B crakaHe ganbHeli HorM cUTyaunst yxe He CTOMb pajyvkasibHO M3MEHWIACh 3a CHET CUHTETUYECKONM IMKBUMAHOCTM. XOTSA U 34ecCb, ecnu
Tpeiigep noaacT 3asBKy B NOKyNKy 15 KOHTPaKTOB No LieHe 66212, TO OH NOMYYUT CAEKN HE TOJbKO C 3asBKaMm Mo TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4TO AaeT UCNOSHEHME 9 KOHTPAKTOB M3 15), HO eLle U NOAYYUT CAENKY B CUHTETUYECKOM
MauTUHIe Ha 6 OCTaBLUMXCSA KOHTPAKTOB MO LieHe 66211. DTOT CUHTETUYECKUIA MaTUMHT UCMO/b3YET 6 KOHTPAKTOB Ha npoaaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha Npoaaxy Si-6.19 no 65351.

B cTakaHe e G6/MKHEel HOrM CMHTETUYecKas NIMKBUAHOCTb OCTaeTCA Ha 3ajgHeM NnjiaHe, YTO U NOHATHO - 6NVMXHAA HOra 1 Tak Hambonee
J'IVIKBVIp'HbIVI WHCTPYMEHT C HauMeHbLUMM LeHOBbIM crnpegom.

CuHTEeTMYeCKas NMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 0GHOB/SIETCS C TOW e 4acToToi, C Kakoli 06HOBNSETCSA arpernpoBaHHble cTa-
KaHbl. YacToTa 06HOB/IEHUS arpermpoBaHHbIX CTaKaHOB HUXE YacTOTbl TOPrOBbIX COObITWIA, MPOMCXOAALLMX B cucTeME. VIHbIMM crnoBamu,
arpernpoBaHHbIii CTakaH, a 3HauuT ¥ CUHTeTUYecKas SIMKBUAHOCTb B HEM He OGHOB/ISETCA Ha KabKAyHo 3asBKY UW CAENKY. YHaCTHUK, Xe-
natoLnii oueHnBaTb MOMHYH0 Fy6UHY CUHTETUYECKOW NMKBMAHOCTY (601ee 5 LIeHOBbIX YPOBHEI) 1 ee N3MEHeHWe NpU KaXaoM TOProBom
CO6bITUM (TPaH3aKLMK), AOMKEH CaMOCTOSATE/IbHO PACCUUTBLIBATb JOCTYMHYIO CUHTETUYECKYIO IMKBUAHOCTL H OCHOBaHUM MHbopMaLyv B
ny6nnyHom orders_log.

Tak e cnegyeT yuuTbiBaTb, 4TO B ny6nvyHoM orders_log CUMHTETUYECKME 3asiBKM MOSBMAKTCA TOSbKO, KOr4a MPOUCXOAUT CUHTETUYe-
CKuin MaT4uHI, B 06beme HeO6X0,qI/IMOM AONA 3aKN4YeHna caesnkun, T.e. CAHTETUYECKNEe 3aABKU NOTHOCTbIO NCMNO/THAKTCA BHYTPU TOl TpaH-
3aKumK, B KOTOPOV OHM MOPOXAEHbLI. [103TOMY ecnv nonb3oBartesb caM cobupaeT ctakaH no orders_log (6€3 NOCTPOEHUSI CUHTETUKM) 1
CBepsieT ero, Hanpumep, ¢ AaHHbIMK, TpaHcavpyembiMn B FORTS_AGGR##_REPL, To cTakaHbl 3T1 6y4yT OT/IMYaTbCs — B CTakaHe u3
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPbIE «HE BUAHO» B CTakaHe, MOCTpoeHHoM no orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ nyywimMu LeHamun 1 06beMamm no Jiyylleil LleHe TakKe paccyuTbiBaKTCA C yH4ETOM
CMHTETUYECKOI NMKBUAHOCTK, MPU 3TOM B CTapbIx Nonsix (Tvna best_buy, best_sell, xamount_buy, xamount_sell u T.n) TpaHcmpyeTcs cym-
Ma HaTypasibHOl N CUHTETUYECKON NNKBUAHOCTU, @ B HOBbIX (C NOCTIMKCOM _native) - 0TAeNbHO HaTypasibHasA 6e3 yyeTa CUHTETUYECKON.

2.10. Cpenku yperynmpoBaHus

Cpaenkv yperynmpoBaHus 3aksodaet HKLL oT umeHn 1 no pacuetHomy kogy (PK) yyacTHuKa KvpuHra.

Ecnu y4acTHVK KNMpUHIa He BbINOHWA 06513aTeNbCTBa B YCTaHOBMEHHbI cpok, To HKL, cunTaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHukom knupuxra (HYK). HKL, ot nmenun n no PK HYK 3akntouaeT caenkv, npuBoOAsALLME K COKpaLLEHWNIO MO3ULMKN U BbINOSTHEHNIO 065-
3aTenbCTB. Llenb caenok — yecTpaHuTb HelOCTaTOYHOCTL 06ecneyeHust No 06s13aTenbeTBam, C HaCTyNMBLLEH U He HAaCTyNUBLUER aaToi nc-
nonHexus. bonee nogpo6HoO Npouenypa onncaHa B Mpasunax Knupuxra, ctatbs "Mopsgok BOSHUKHOBEHUS Y UICMOAHEHNS MapXXUHasTbHbIX

TpeboBaHuiA".

HKL| 3akno4aeT caenku yperynmpoBaHusi 0T UMeHU 1 Mo npefsapuTenibHO cornacosaHHomy PK [Jo6pOoCOBECTHOMO yYacTHUKA KMpPUHTa
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXeT 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6Ho npouenypa onucaHa B
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Mpasunax KnupuHra, ctatbs "Mopsagok 3aknioveHns 3akpbiBaowmx n/unm 6anaHceupytowmx caenok”. Mo caenkam ¢ AYK komuccun (wtpa-
(hbl) HE B3UMAIOTCS.

2.10.1. NMpuumnHbI CAENOK yperynmpoBaHus

Mpu3HakK caenok yperynnpoBaHusa TpaHCIMPYeTCs B LW/03e B Tabnuuax ceoux 3anaBok orders_log n multileg_orders_log (none reason) n
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takke B oTyetax f04, f04cl, 004, o04cl.

3HauyeHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 O6blyHan caenka. YK
4 BanaHcupytowme CpouHble KOHTPaKThbl, 3ak/I4eHHble ¢ [o06pOCOBECTHLIM AYK

YYaCTHUKOM K/TMPUHra 6e3 nogayun 3asdBoK.

6 3akpbiBatolme CpoyHble KOHTPaKTbl, 3ak/OYEHHbIE B pamkax npoueaypsbl HYK
Kpocc-gedonTa.

7 3akpbiBatoLpme CpoyHble KOHTPaKThl, 3aK/1l04YEHHbIE B CBA3W C HEUCTIONHEHN- HYK
em MapXxuHasibHoro TpeboBaHus.

8 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aK0YEHHbIE B CBA3WN C HEUCTIO/THEHN- HYK
em O6s3arenibcTBa No NocTaske Mo NocTaBoYHbIM CPOYHbIM KOHTpaKTam Ha
[AparoLeHHble MeTaslfbl.

100 NHoe HYK

B otueTtax f04, f04cl, 004, o04cl npuurHa cAenok yperynmpoBaHust ykasaHa B nose Type.

OtueTbl 0 caenkax ¢ dpotovepcamu f04, fO4cl:

e "3" - ans 6anaHcupytowmx CpoUHbIX KOHTPaKTOB, 3aK/HOUYEHHbIX ¢ [J06POCOBECTHLIMUY yYaCTHUKaMM KAMpuHra 6e3 nogayun 3asBok;
o "21" - ons 3akpbiBaOLLMX CPOUHbIX KOHTPAKTOB, 3aK/THOUYEHHBIX B pamMKax npoueaypbl Kpocc-gedonTa;

e "22" - nns 3akpbiBalWMx CPOUHbIX KOHTPAKTOB, 3aK/THOUYEHHbIX B CBA3M C HEUCNOMHEHWEM MapXnHaibHOoro TpeboBaHus;

e "23"- Ansa 3aKpbiBaloLLmx CPOUHbIX KOHTPAKTOB, 3aK/IH0OUEHHBIX B CBSA3U C HeucnonHeHnem Ob6s3artesibCTBa no NocTaBke No NOCTABOYHbLIM
CPpOYHbIM KOHTpaKTam Ha AparoueHHble MeTabl.

OTyeTbl 0 3aK/YEHHbIX OMLMOHHBIX KOHTpakTax 004, 004cl:
» "3"- ana 6anaHcupytoLmx CpoUHbIX KOHTPAKTOB, 3aK/04eHHbIX C [Jo6pOCOBECTHLIMU YHAaCTHUKaMU KNMpKHra 6e3 nofayn 3assok;
» "6" - oNa 3akpbiBatoLLMX CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B pamkax npoueaypbl kpocc-aedonTa;

o "7" - ANA 3aKpblBAOLLNX CpO‘-IHbIX KOHTPAaKTOB, 3aK/TIOYEHHbIX B CBA3M C HEUcnosriHeHnem MapxvHasibHoro TpeGOBaHVIFI.

2.10.2. WUtpadbl n komuccun

3a caenku yperynuposaHus ¢ Hego6pocoBECTHbIX YHaCTHUKOB KNVPUHIa BMECTO KOMUCCUM B3uMaeTcs wrpad. Cymma wrpadha 3a 3ak/o-
yeHue 3akpbiBatoLmx CpoUHbIX KOHTPAKTOB paBHa cyMMe 5 6upxeBbix c60poB, ycTaHoB/EHHbIX MAO MockoBckast Bupxa, n 5 komuceu-
OHHbIX BO3HArPaXKAEeHWIA 3a KNMPUHT OT CyMMbI 3aKkpbiBatoLLmx CpoyHbIX KOHTPakToB. LLUTpad paccumTbiBaeTCA NO KaXA0N caenke ypery-
NIMPOBaHVA U YYUTLIBAETCSH MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbI YKa3aH B CAesKe YperynmpoBaHus.

MHdhopmaums o wrpadax TpaHCMpyeTCs B W03 B none penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO no 7-3Ha4HoMy
pasgeny), a Takke B Tabnumue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LTpadhbl ¥ KOMUCCUN 32 3aK/HOUEHUE CAEMOK YPerynmpoBaHusi oT UMeHu J06poCcoBECTHOTO yYacTHUKa KnupuHra (6anaHcupyolye Cpou-
Hble KOHTPaKTbI, 3aK/Tl04eHHbIe ¢ J06pPOCOBECTHLIM YYACTHUKOM KIMpKHTa 6e3 nogayuun 3asBok) ¢ AYK He B3umatoTcs.

LLtpadbl 3a 3akitoveHne 3akpbiBaowmnx CpoUHbIX KOHTpakToB ¢ HYK He B3umatotcs:
* Ecnv B OTHOLLIEHUW YYaCTHUKA KNNPUHTa MPOBOAUTCA npoueaypa JINKBUAaLUOHHOTO HETTUHTA.

* ECnn yyaCcTHUK KNIMPWHFa HaxoauTesi B cTatyce "MprocTaHoBKa KIMPUHIOBOTO 06CAY)XMBAHWS YYACTHMKA KIIMPUHTA MO NPUYMHE aHHY -
POBaHWS NNLEH3MM HA OCYLLECTBNIEeHUE NPOGECCUOHABLHON AESTENBHOCTY Ha PbIHKE LIEHHbIX BymMar".

MHhopmaums no gaHHbIM 6510KMpOBKaM TpaHCMpyeTCs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.
CAenkun yperynmpoBaHusi, No KOTOpbIM LUTpadobl He B3MasIMCh MO NPUYMHE aHHYIMPOBAHWSA NIMLLEH3MN Ha OCyLLecTBIeHne npodeccuno-
Hau1bHOV JeATeNbHOCTM Ha PbIHKE LieHHbIX Bymar, nomevatotcs B Tabnvuax caenok B nonsx xstatus_sell n xstatus_buy cneunanbHbIM npu-

3HakKoM:

» DontFineRF (0x80000000000000) - Mpu3Hak HeB3NMaHUs WTpada 3a CAeNku yperyimpoBaHus.
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MHcbopmMaLms o cymme LuTpada BK/IUAETCS B BIAE HOBOTO TUMa MnaTexa B OTUeTbl pay B AaTy cnucaHus. LUTpadbl yunThiBaloTCs B 0TUETE
B COCTOSIHWW TekyLLeli AeHeXHOo no3uumn. OTYETbI:

e payXXYyY.csy;

» paycIXXYY.csv.

2.11. OnNuUUOHbI Ha aKLnn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSBASIOTCA HOBble MPOM3BOAHbIE MHCTPYMEHTbI — OMLUMOHBI Ha akuun. OCO6eHHOCTb 3TUX
VNHCTPYMEHTOB 3ak/1lo4aeTcs B TOM, 4TO 6a30BbIM aKTVBOM AJ151 HUX SABMIAETCA akuus, a He obloyepc Ha Hee. To eCTb 10rMyeckn NosBAsSeTcs
npsiMas csaska onuuoHHol cepum (OC) HenocpeacTBeHHO ¢ BA, MuHys dibtodyepc. OgHako dmsndeckn OC ans Takmx ONuMoOHOB ByayT
3aBOANTBLCS Ha cneuunasnbHbIi dhblodepc (konnatepan). JaHHbli MHCTPYMEHT yxe nmeetcs B TC SPECTRA v ucnonb3yetcs g5 nepegaymn
npochunen akTMBOB Ha Cyb-cueTa pacuéTHbIX KogoB EguHoro nyna. Takmm o6pas3om, nepapxmueckas CTPyKTypa MHCTPYMEHTOB HE MEHSEeTCS
1 ANS OMNLMOHOB Ha aKkuuy oCcTaeTcs NO/IHOCTHI0 NAEHTUYHA ONUMOHaM Ha dbloyepcChbl.

Ha nepBom aTane npeanosiaraeTcsi BBECTU TO/IbKO EBPONENiCKME MPEeMUasIbHbIE PACUETHbIE OMLMOHBI HA aKLK.

Tak Kak naaHupyeTcs 3anyck OMLUMOHOB He TO/IbKO Ha POCCUIACKME, HO U Ha MHOCTPaHHbIE akuyu, TO B3aMOpPacuéTbl Mo npemMun u u-
HaHCOBOMY pe3y/ibTaTy UCMOSIHEHUS! OMLUMOHOB MOFYT MPOW3BOAWTLCS B COOTBETCTBYIOLLE MHOCTPaHHOI BasoTe. B CBA3W C 3TUM Crie-
[yeT oTMuyaTb Ba/IOTY KOTUpOBaHWsi (Mosie curr) U BaslloTy pacuyéToB (HoBoe mone settlement_currency) B Tabnuue opt_vcbh notoka
FORTS_REFDATA_REPL.

Ob6palyaem Bawle BHMMaHWe, 4To B pesynbrate BK Ha pasgenax yuérta 3anoros (pledge_details), npuHagnexawmx PK, He Bxogswmx B
EAvHbIA Nyn, MoryT 06pa3oBbiBaTLCSA OTPULLATENbHbIE OCTATKM MO BasTloTaM. B CBA3W € aTUM py6néBas nepeoLieHka ob6ecneyeHns no Takum
pacuyéTHbIM kopam 1 BP ¢ npusHakom limit_tied_to_money = 1, 6yaeT npoBoanTsLCs o dopmyne: OB bEM_OBECMEYEHNA_B_BAIKOTE
* KYPC_BA/IKOTbI - abs(OBbEM_OBECMEYEHNA_B_BAJIKOTE * KYPC_BAJIKOTbI * BAﬂfOTHbIVI_PVICK).

OnuMoH Ha akuum onpegensaeTcsd no cnegyrowmm npusHakam:

» OnuMOHHasA cepyis ONUMOHA Ha akLMK NpUBSi3aHa K konnarepasibHOMY hblo4epCHOMY MHCTPYMEHTY: B none underlying_id cooTBeTcTBy10-
e 3anucy u3 Tabnmupl FORTS_REFDATA_REPL:sess_option_series cogepXxuTcs naeHtudukarop gbodepca, KOTOpbIii MOXHO HaTu
B Tabnuue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B nosy4yeHHO 3anicu B nose signs A0/MKeH 6bITb B3BEAEH OUT
0x40000 (Mpun3HaK KonnarepasibHOro UHCTPYMEHTA);

» Bas3oBbIM aKTMBOM [7151 KOMnaTepasibHOro (hbHYepCHOr0 WMHCTPYMeEHTa SABASETCS akuus: B none asset class 3anvcu Tabnvupl
FORTS_REFDATA_REPL:fut_vch, cBszaHHoli ¢ FORTS_REFDATA_ REPL:fut_sess_contents no nonto base_contract_code, A0/MKHO
6bITb 3HaUeHne 1 — «Akumsi». Kog akuum cogepxutcs B none SECCODE tabnuusl FORTS_REFDATA_REPL:fut_vch.

2.11.1. NameHeHUs B pacyeTe CBOGOAHbLIX CPeACTB NoA ONUUOHbI Ha akuuun

Tak Kak HOBble OMLMOHbI SABMIAKTCA NPEMUasIbHbIMU, TO K HM NMPUMEHSAIOTCS 0CO6ble NpaBuia UCNoHeHUs TpeboBaHuii U 0653aTeNbCTB.
B nepBylo e KNVPWHIOBYIO CECCUI0 NOC/IE 3aK/THHeHNs CAENKU, MPOU3BOAMTCS B3avMopacyeT Mo npeMusiM. To eCTb pacyeT NpoucxoauT
"TyT Xe", 6e3 exxejHeBHOIO NepeyuncieHns BapMapxu, Kak B Clyyae ¢ MapXXupyembiMy ONLMOHaMU.

MpemunasibHble OMLMOHbI UMEIOT CTOMMOCTL M (MO MPocb6am y4aCTHUKOB) ByAyT NCMO/Ib30BaTLCA B KauecTBe obecneyeHns no nopraento,
a TaKke BNnATb Ha 06bEM CBO60OAHLIX cpeacTs (FreeMoney). BenmumHa KOppekTnpoBkn FreeMoney 6yaeT AOCTynHa B BUAE HOBOTO napa-
meTpa NetOptionValue (NOV), KoTopblii ByAeT paccunTbiBaTbCs B GAVKANLLYHO KIVPUHTOBYIO CECCUIO KaK CyMMa NMPON3BEAEHWUI YUETHbIX
CTOMMOCTE N 06BEMOB COOTBETCTBYIOLLMX OMNUMOHHBIX MO3MLMIA B MOPTAENe ¢ y4ETOM 3HaKa:

MinStepPrice,

NetOptlonValue=voll RCI Wtepl,r

. V0|i — obbem nosvuynn B i-m OMNUMOHHOM KOHTpakKTe no utoram TeKyLIJ,e[/lI K}'IVIpVIHFOBOVI ceccuun;
* RC;— pacyeTHas ueHa i-ro OMNUMOHHOIO KOHTPakTa no nTtoram TeKyLIJ,eVI KJ'IVIpVIHFOBOVI ceccun.

BennumHa NetOptionValue (none net_option_value Tabnuy part n part_sa notoka FORTS_PART_REPL) onpegensietcs no KaxgoMy ypoBs-
HI0 yyeTa no3uumii (knneHT, B®, PK). 15 dblodepcoB 1 MapXxmpyembIx ONUMOHOB Ha dibloyepchl 3HaueHne NOV Bcerga paBHO Hy/io.

2.11.2. HoBbIii MTHAUKATMB - BeIMYUHA NPEMUN nognexallein K ynnare/nonyyeHuto B 6nvxai-
LY KITMPUHIOBYIO CECCUI0

MockosnbKy Mo NpemMuasibHbIM OMLMOHAM Ha akLMu BapuauvoHHas Mapxa OTCyTCTBYeT, 3HauyeHuss VM, Bblgasaemble TKC Bcerga 6yayT
HYNEBbLIMMN MO TakUM MHCTPYMeHTam. B CBA3M C aTUM NosBAAETCSA HOBbIV MHAVKATMB NO NPpeMUaM (Nosie premium B Tabnuue opt_vm notoka
FORTS_VM_REPL), oTpaxatLLunii BENNYMHY NPEMUU K yNnaTe/nonyyeHnto B 6nmxaiiLlyto KNMPUHIoBYO Ceccuto. Beluncnsiemoe 3HaueHre
He BK/toYaeT B ce6s1 PrHAHCOBbLIN pe3ynbTaT MCNOMHEHNS ONLMOHHOM NO3MLMK B figHb IKCMMpaL/My ONLMOHOB Ha akuyn. [laHHas BennymHa
paccunTbiBAETCA UHANKATUBHO, UCK/THOUUTENBHO A/19 MHPOPMUPOBAHUS YUACTHUKOB KIMPUHTa. A MOCKOJIbKY pacyeTbl MOryT NPOn3BoANTb-
CSl He TO/NbKO B Py6NsiX, TO TPAHCNALMA NPEMUN B BaUTlOTe pacyéToB OyeT OCYLLEeCTBIATLCA B OTAe/IbHOM rnosie premium_in_settl_currency
Tabnumupl opt_vm notoka FORTS_VM_REPL.

Mpy HAYUCNEHWN MW CIIUCAHUM BasIIOTHON NpeMumn 6yfeT MeHTLCS TOPToBbI IMMUT Ha KveHTe U Ha B® (c onuueit cBo6oaHoro ynpa-
B/IEHVS| IUMUTOM). BeMuMHa U3MEHEHWsI TMMUTA paBHa 06BEMY NpeMUK B BaslloTe, NepecunTaHHoMy B py6u No Kypcy BaslioThbl, 3adouk-
CYPOBaHHOMY Ha MOMEHT K/IMPUHTa.
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2.11.3. N'ameHeHMe pacnucaHus KIMPUHIroBbIX ceccuin

[insA ocyliecTBneHVs B3aMMopaciyeToB B MOMEHT 3KCMpaLumn Heobxoaymel LeHbl BA (akuuii), kotopble 6epyTcs n3 nons LCLOSEPRICE
Tabnuubl SECURITIES Toprosoro wwto3a PoHA0BOr0 pbiHka. MonyyeHmne aTux faHHbIX BeYEeT 3a CO60M CABUT Havana BeHepHero KnpuHra
Ha 18:50 MCK 1 OKOHYaHuWsi KNMMPUHIoBOW ceccum - Ha 19:05 MCK. CaBur BeuepHeli KNMPUHIOBOI ceccun BieYeT 3a Co60i caBur Havana
BeyepHeii Toprosoii ceccum Ha 19:05 MCK.

2.11.4. \cnonHeHne OonUUOHOB Ha aKuuu

[MocKosbKy 3anyckaemble OMuMOHbI Ha akLun ABNAK0TCA eBpOFIeVICKVIMVI W PacyYETHbIMWN, NUCNOMHATLCA 6y,qu TOJIbKO ONUMOHbI, HaxogAauneca
"B AieHbrax", B aBTOMaTtn4yeckoM pexnme 1 3adBKN Ha UCMOSIHeHNe/0TKa3 OT MCMOTHEHWS MO Takum onunoHam NpUHMMaTbCA He 6y,CI,yT

Kak 6b1/10 ckazaHo paHee, 419 onpefenieHns LeHbl UCMNOMTHEHNA OMNUMOHA B AieHb 3KCnupaummn ucnosb3yetcs ueHa BA, nonyyeHHas u3
nons LCLOSEPRICE ta6nuupl SECURITIES Toprosoro wo3a ®oHA0BOro pbiHka. JaHHas ueHa hukcnpyeTca B pa3MepHOCTH Konnare-
panbHOro MHCTpyMeHTa B none underlying_price Tabnuupbl option_series_settl notoka FORTS_CLR_REPL. B ocTa/ibHble AHW B 3TOM MoJie
nepegaertcs LeHa Konnarepasna, onpefeneHHas Ha MOMEHT NPOBEAEHUS K/TMPUHTa COMMTacCHO METOMKE pacHeTHbIX LiEH.

MpemMusi N0 ONUMOHHBLIM KOHTPaKTam € pacyeTamu B py6/1six, noflydeHHas/cnmcaHHas B MPOMEXYTOYHbIA KIMPWHT, TPAHC/IMPYETCS B LU/I03e
B nosie premium Tabnumubl opt_intercl_info notoka FORTS_REFDATA_REPL. 3HauyeHue BK/to4aeT B Ce651 hHAHCOBbIN pe3ynsrart cnos-
HEHWS ONUMOHHONM NO3MUMM B AeHb 3KCNMpaLuy ONUMOHOB Ha akumu. MNpemmns no OonuMOHHbIM KOHTPaKTam C pacyetaMu B BaUlloTe, Nony-
YeHHas/cnMcaHHas B NPOMEXYTOUHbIN KNMPWHI, TPAHC/MPYETCSA B OTAE/bLHOM nojie premium_in_settl_currency Tabnuubl opt_intercl_info
notoka FORTS_REFDATA_REPL. Mpu ocywiecTBneHnn pacyeToB B py6/isix 3TO Mosie 3anosiHAeTCs HysieM. AHa/IOTMYHO, NPU pacyeTax B
BaUTlOTE pybrieBast npemus (Mosie premium) paBHa Hyto.

Mpemuns No ONUMOHHLIM KOHTPaKTam C pacueTamu B pybnsx, nofyyeHHas/cnmcaHHas B BEHEPHIO KIMPUHIOBYIO CECCUIO, TPAHCMpyeTCs
B NONsX premium Ta6nuy, opt_pos u opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnmpyemoe 3HaueHne BK/toHaeT B cebs hMHaHCOBbIi
pe3ynbTaTt NCMOTHEHUS OMLUMOHHOW NO3ULMW B ieHb 3KCMMPaLyM ONLMOHOB Ha akLuyu. Npemusi No ONLMOHHLIM KOHTPakTam C pacyetamu B
Bas1l0Te, NONyYeHHas/CnmcaHHasn B BEYEPHIOKO KNIVPYHIOBYIO CECCUI0, TPaHC/IMPYeTCA B MONsAX premium_in_settl_currency Tabnu, opt_pos
n opt_pos_sa notoka FORTS_CLR_REPL. MNpu ocylecTBNeHNN pacyeToB B py6/sX 3TU NOJA 3ano/HAKTCA Hy/eM. AHaIorMuYHo, npu
pacueTax B BastoTe py6nesas npemus (Nons premium) pasHa Hysio.

2.11.5. Map>xupoBaHue onuUOHOB Ha akUuuu

Tak KaKk 6a30BbIM aKTVBOM OMLMOHOB Ha akuun SBASETCA KonnarepanbHblii dhbiodepc (Mo nsnyeckoli CyTu — CNoT-akTUB), 3HAYEHNS ero
pucK-napamMeTpoB, B OT/INYME OT peasibHbIX TOProBbIX IbIOYEPCOB, HE COAEPXAT B Ceb6e HUYEro, KPOMe PbIHOYHOIO pucka. Moatomy Bce
HeobXxoAMMble Be/IMUYUHBI (YPOBEHb GE3PVCKOBOW MPOLIEHTHOWN CTaBKWU, CTaBKM paccornacoBaHusl MPOLLEHTHOTO PUCKa U pUcKa M3MEHEHMS
NPOrHO3HbIX AVBUAEHA0B) YUUTHIBAIOTCS Y)XX€ HEMOCPEACTBEHHO NPU MapXMpOBaHWM caMmmxX ONUMOHOB. [118 NnpeMuasibHbIX €BPONercKMX
OMUMOHOB Ha aKLyn He BbIYVC/ISIOTCA PUCKMN SKCMMPaLWK, Tak Kak MHCTPYMEHT SB/ISIETCA pacyeTHbIM, & He MOCTaBOYHbIM.

B vepapxuy MapXupoBaHnsi CUCTEMbI pacyeTa rapaHTUItHOro 06ecneyeHns NosIBNSIETCS HOBbIM YpoBeHb B3siTUs [O - onuvoHHas cepusi.
PaHee MUHUMasIbHBIM YPOBHEM SIBAISIICS (hblOYepC U €r0 PUCKU HETTUPOBAIUCH C PUCKAMM MO BCEM MPUHALMNEXALLVM €My OMNLUVOHHBIM
cepusim.

MosBNsATCA [ONONHUTENbHbIE NOMA A5 onucaHua BA n OC, 3HavyeHus 13 KOTopbix ByayT NCNONb30BaTbCA B POpMy/iax LeHoobpasosa-
HUS1 OMUMOHOB. [1151 pacyeTa TeOpPeTUYECKMX LieH ONUMOHOB NMPUMEHSIOTCA ABe MoAenu LeHoobpasoBaHus: bnaka-lloynsa n Bawense.
B wratHOM pexume paboTbl mogens ballense He npumeHseTcs A4/19 NPeEMUasIbHbIX OMLMOHOB Ha akuuu, T.K. OTpULLaTe/bHbIe LEeHbI NO
Takum BA He npegnonaratotcs. 115 pacyeTa TeopeTUyeckmx LieH no onuyoHam Ha akuum 6yaet ucnonb3osarbest Mogens bnaka-Loynsa ¢
[OVCKPETHOI BbINMaTol AMBMAEHAOB. B CBA3M ¢ pasfgeneHnem AnBUAEHA0B HA NMPOrHO3HbIE 1 0GbSABNEHHbIE, AEHEXHDBIV NOTOK COAEPXNT B
cebe nHhopMaumio ABYX TUMOB. MNepBbIi TUN BKIOYAET B CEOSI BE/TMUNHY OXMAAEMbIX AUCKOHTUPOBAHHbLIX AUBUAEH0B, @ BTOPOU - 06b-
ABNIEHHbIX.

2.11.6. 3anpeTbl MO ONUUOHAM Ha aKuuUu

B CBSi3M C TE€M, YTO BCE aKLMOHHbIE OMUMOHHbIE cepun (BHYTPU ofHOro BA) GyayT 3aBOAWTLCS HE Ha pasHble (blYepcChl, a Ha efuH-
CTBEHHbIIA KonnarepasibHblii, HEBO3MOXHO 3anpelyarb Toproemto rpynnamu OC, Tak Kak B HbIHELIHe peannsaumy BO3MOXHO ycTaHa-
B/IMBaTb ONpefenEHHbIe OrpaHMyYeHuns TObKO Cpasy Ha BCe OMLUMOHbI BHYTPW OAHOTO thblodepca. Mo3ToMy No onuuoHam Ha akLuu BO3-
MOXHO YCTaHaB/MBaTb 3anpeTbl Cpa3dy Ha BCe OMLUMOHbI B pamMkax OfHOro BA - 3anpeT Ha OnuMoHbI C isin konnatepasbHoro dbloyepca
(opt_sess_contents.fut_isin_id). /In60 nonHbIi 3anpeT onuunoHoB - group_mask = 0x80000000 (onuyMoHbI).

2.12. Toprun B BbIXO4HblIE AHU

B Bepcuu 8.3 B TC SPECTRA peasim3oBaHa nogaepxka Topros Ha Cpo4yHOM pbIHKE B BbIXOAHbIE AHW. [TpoBeAeHne opraHu3oBaHHbIX TOp-
roB Ha CpOYHOM PbIHKE B BbIXOAHbIE AHW OCYLLECTB/ISIETCA B pamMKax TOProBov ceccuv NoHefenbHuKa nytem fo6asneHns f4OnoNHUTeNb-
HbIX ceccuii BbixogHoro aHa (A4CBA). [Ans kaxaoro BbIXOAHOTO AHA oTaenbHas ACB/. Mocne okoHyaHnus ACB/ KIMPUHIOBON ceccumn He
NPOBOAMNTCS, CAENKN 3a BbIXOAHbIE NONaAA0T B BEYEPHUIA K/TMPUHT NMOHEeNNbHUKA.

O6Luasn KOHLENUMs TOPros B BbIXOAHbIE:

» Toprn B BbIXOfHble AHU - MOC/EL0BATENBHOCTL AOMNOSIHUTENIbHBIX CECCUI BbIXOAHOTO AHS, NPOBOAMMBIX B pamMkax TOProBoli ceccun
6nmxaiiwero cnegytouiero paboyero gHs.

* PacueTbl 1 KTMPUHTOBbLIE CECCUN B XOZE TOPTOB B BbIXOAHbIE AHW HE NPOU3BOAATCS. Bee pacyeTsl NpoBOAATCSA B 6nxailunii cnegyowmii
pabounii feHb.
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* PexuMbl TOPros, AOCTYMNHbIE B BbIXOAHbIE AHW: Pexum 6e3aipecHbix cAeNoK (ABOHON HenpepbIBHbIA ayKLUMoH), Pexum AfpecHbIx cae-
nok (PIC), Bkntoyas Pexxvm agpecHbIX CAeN0K C MaTYMHIOM MO YHUKaibHOMY Kogy, Pexxum RFS (Request for Stream).

* B BbIXOAHbIE AHW JOCTYMHbI BCE TWMbl 3a58BOK, KOTOPblE AOCTYMHbI B 6yAHMe AHW. 3asBKKW, BbiCTaBnseMble nocne BK nATHUUBLI uim ¢
ykasaHueM kaneHaapHoii aatbl (GTD), u nonagatoLlime B CYXEHHbIW LLeHOBOW kopuaop, nepexogdat B ACB/A. GTD 3asBku, C AaTtoli He
no3Xe AHS TOProB, CHAMAKOTCA N0 OKOHYaHWK KasleHAapHOro AHA (aHa10TMYHO By AHUM OHAM).

« K TOpram AonyLieHbl BCE MHCTPYMEHTbI, TOPTyeMble Ha CPOYHOM PbIHKE, 3a UCK/0UEeHEM BaUTHOTHBIX KOHTPAKTOB. CNMCOK NPeMMasibHbIX
OMUMOHOB Ha aKLMK, AOMYLLEHHbIX K TOpram B BbIXOAHbIE AHW, ByAET CMHXPOHWU3MPOBATLCS CO CMCKOM GyMmar, AOMyLeHHbIX K Topram
B BbIXOAHblE HA ®P.

» OnepayunoHHbIe 0COBEHHOCTH:

o JKCnuMpauwms/focpoUHas aKCNMpauus B BbIXOAHbIe AHU He NpoBoauTcs. Moaada 3asaBieHunil Ha LOCPOUHYI0 SKCIIUPALMIO ONLMOHA/BbI-
XOfi U3 BEYHOTO (pblouepca B BbIXOAHbIE AHU paspeLleHa.

o Mpw 3aKN0HEHUN CAEMOK B AHN AcBAa ob6sa3aTenLcTBa no KOMWUCCVUOHHOMY BO3HarpaxaeHur y4nTbiBaloTCA B CBO60,EI,HOM nmmMmuTe CtaH-
AapTHLIM 06pa30M C MOMEHTa 3aK/1lo4eHna caenkn.

o CnucaHne KoMmuccuin/wTpacoB NPOM3BOAMTCS BO BPEMS KIIMPUHIOBOI ceccumn B 6vbkaiunii criegytowmii paboyumnin AeHb.

o MapxuHanbHble Tpeb6oBaHuAa 3a AWM [CBJ, He BbicTaBnaoTCA. MapxuHabHble TPe60BaHNA BbICTABAAIOTCA U UCNOMHAKTCA B 61n-
Xawmin cnepytolmii paboumnii geHb.

o PaHauHT AN BeyHbIX (hblodepcos B JCB/, He paccuutbiBaeTcs 1 6yaet paseH 0.

0 B BbIXOZAHbIE AHUN HE MEHSIOTCS NapameTpbl MHCTPYMEHTOB (PUCK-MapaMeTpsl, LWar LeHbl, /10T, U T.4.). 3amyck HOBbIX MHCTPYMEHTOB
B BbIXOZHbIE HE NPOBOAUTCS.

o Hert Aonycka HOBbIX Y4acTHMKOB, €CTb OHMAlH perncTpaummn KOHe4YHbIX KIMEeHTOB.

2.12.1. Mogenb ceccuii. ToproBble nepuoabl

B CBA3M C NPUHATLIM PELLEHNEM O NPOBELEHUN TOPTOB B BbIXOAHbIE AHW, BBOAWUTCSA HOBasi AOMNOSHATE/IbHAA TOProBasi Ceccusi C BO3MOX-
HOCTbO NpoBeseHus AO, KoTopasi CTapTyeT B BbIXOAHbIE AHM U OTHOCUTCS K TOProBOW ceccumn paboyero fHs, 6nvkaiiero cnegyowero 3a
[aHHbIMW TOProBbIMMW BbIXOAHLIMU. /151 KAX/A0r0 BbIXOLHOMO AHA OTAe/bHAas A0NO/HUTENbHAs ToproBas ceccusi. MoxXeT 6bITb 6onee aByx
ceccuii Noapsia, ecnn BbIXOAHbIE BKIHOYAOT NpasaHukin. MoXeT 6biTb 0fiHa ceccusi, ecnn cy660Ta paboumnii 4eHb WU NCMOMb3YETCA NOS,
pernameHTHble paboTbl. MOXET BbITb HECKO/IbKO CECCUiT CO CMELLEHUEM, eC/I1, Hanpumep, cyb60Ta 06bIUHbI pabounii AeHb, BOCKPeCeHbe
1 NOHeAeNbHVK TOProBbli BbIXOAHOW, BTOPHUK OObIYHbIV paboumnii AeHb.

BpeMeHHOi MHTepBas LONOMHUTENBHOV TOProBOi CeCCUM BbIXOAHOTO AHS: 10:00 - 19:00. AyKLMOH OTKpbITMS (AO) nnaHupyeTcs NPOBOANTL
nepep Kaxzoli LONoNHUTENbHOV TOProBoli ceccureli BbIXOAHOTO AHS. Bpems nposegeHuns aykumora: 9:50 - 10:00.

[Na XpaHeHUsi pacnucaHusi HOBbLIX [OMNOSHUTE/bHLIX TOPrOBbIX CECCUIA BbIXOAHOrO AHS B [OMNOMHEHUE K CECCUMOHHON Tabnuue
session go6asneHa HoBasi Tabnuua trade_periods - napameTpbl TOProBbIX MEpPUOAOB, KOTOpasi TPAHC/IMPYETCSl B LI/O3e B MOTOKe
FORTS_REFDATA_REPL.

Ta6n. 2. trade_periods

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
trade_period_id i8 M aeHTudmkaTop ToproBoro nepuoga
sess_id i4 MaeHTudmkaTop TOprosoii ceccum
trade_period_type i8 Twvn ToproBoro nepuoga:

e 1 - ocHOBHas Toproeas ceccus
e 2 - BeYepHsas OOMNOMHUTEe/IbHaA TOproBasi ceccus
e 4 - [ONOMHUTENbHAsA CEeCCUs BbIXOAHOIO AHSA

* 8 - YTPEHHSS JONOSHUTENbHAS TOProBasi Ceccusi

trade_period_begin t [ata n Bpemsi Ha4ana Toproeoro nepuoga
trade_period_end t [ata n Bpemsi OKOH4YaHWA TOProBoro nepuoga
trade_period_name c255 HasBaHvie ToproBoro nepuoga

trade_period_flags i8 dnary fonoNHMUTENIbHbLIX CBONCTB TOPrOBOro neprnoaa:

 0x01 - nepeq, TOProBbIM NEPUOAOM NPOU3BeEHA NCEBAOPA3LBUKKA
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Mpumep 3anonHeHUs pacnucaHus ceccuii
O6bI4uHble BbIXxoAHble 22.03.25 cyb60Ta, 23.03.25 BockpeceHbe

Ta6n. 3. session

sess_id begin end eve_begin eve_end mon_begin mon_end
100 21.03.2025 10:00 |{21.03.2025 18:50 |20.03.2025 19:05 |20.03.2025 23:50 |{21.03.2025 9:00 {21.03.2025 10:00
101 24.03.2025 10:00 |24.03.2025 18:50 |{21.03.2025 19:05 |21.03.2025 23:50 |24.03.2025 9:00 |24.03.2025 10:00
Ta6n. 4. trade_periods
trade_period_id sess_id trade_period_type | trade period begin | trade period end | trade period name
1 100 2 20.03.2025 19:05 20.03.2025 23:50 BeYepHAsA ceccus
2 100 8 21.03.2025 9:00 21.03.2025 10:00 YTPEHHASA ceccus
3 100 1 21.03.2025 10:00 21.03.2025 18:50 OCHOBHas ceccus
4 101 2 21.03.2025 19:05 21.03.2025 23:50 BeyepHAA ceccus
5 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccus BbIX. AHA
6 101 4 23.03.2025 10:00 23.03.2025 19:00 ceccus BbIX. AHSA
7 101 8 24.03.2025 9:00 24.03.2025 10:00 YTPEHHASA ceccus
8 101 1 24.03.2025 10:00 24.03.2025 18:50 OCHOBHas ceccus

2.12.2. Aonyck B® YyacTHUKOB K Topram B iCB/1

Mo ymonyaHuio BCe y4aCTHUKM JonyLLeHbl K Topram B pamkax JCB/. Y4acTHUKM, He xenaloLime y4acTBOBaTb B TOprax B AONO/THUTENIbHYIO
CECCUI0 BbIXOAHOTO [HSA, NOAA0T NOCTOAHHOE 3asB/IEHME Ha OrpaHMyYeHne BpeMeHU Havasia 3ak/1ioueHns cAenok ¢ KMprYHIoBbIM LIEHTPOM
B ACB/ no kaxpgoii b®. MiameHeHne cTaTyca nocne nogayu 3aseneHus npovicxoaut B BK. Ctatyc gonycka\Hegomnycka cCoxpaHsieTcs A0
BHeCeHVs n3meHeHus. Iog 4onyckoM NOHMMaeTcs BO3MOXHOCTb BbICTaBNATb UM U3MEHSTL 3asBKY (Bk/Iovas “nopyyeruns Kk HKL") B xoge
[CBJ, no paHHoi Bpokepckoii dompme. Onepauun cHATUSA 3a8BoK (M "nopyyeHunii kK HKLL"), Bkovas mMaccoBble, pa3peLleHbl. Takke HeT
orpaHuyeHuli Ha BbINOMIHEHWE HETOProBbIX ONepavLuii.

AKTUBHbIE 3asIBK/ YUaCTHUKOB TOProB, NOAABLUMX 3asiB/leHUe Ha 0TKa3 OT y4acTus B TOprax Ha BbIXOAHbIX N0 B®, aBTOMaTUYeckn CHUMa-
I0TCS NoC/e 3aBepLUeHsi TOProBoro nepuoga, npealectsosasiuero ACBA,.

Mpu3Hak gonycka b® YuacTHuka K Topram B JICB/] TpaHcnvpyeTtcsa B wto3e B none order_allowed_in_weekend_session Tabnuupsl dealer
notokoB FORTS_REFDATA_REPL n FORTS_INFO_REPL.

2.12.3. lonyCcK NHCTPYMeHTOB K Topram B 1CB/]

Jlonyck HOBbIX MHCTPYMEHTOB, U3MEHEHWE NapaMeTpoB MHCTPYMEHTOB (Luaru, /10Tbl, U T.4.) B AOMO/IHATENbHYIO CECCUI0 BbIXOAHOIO AHSA
He ocyulecTBnseTcs. [Jonyck TeKyLUX MHCTPYMEHTOB NPOMU3BOAMTCA NyTEM Ha3HAYEHUS VX B TOPTY B TOProBbIil nepuog "ononHutensHas
Ceccus BbIXOAHOIO AHA". NMpu3HaK TOprosnn B fOMNOSTHATENIbHYIO CECCUIO BbIXOAHOTO AHA 4151 UHCTPYMEHTa TPaHC/IMPYETCA B LUJ/IH03€ B nose
trade_period_access B Tabnuuax fut_instruments, fut_sess_contents n opt_sess_contents notoka FORTS_REFDATA_REPL.

2.12.4. AyKUNOH OTKPbITUA C NepeceyeHnem TOproBbIixX nepuoaos
[lo6aBnseTcs BO3MOXHOCTb Ha3HauaTb Heckonibko AO BHYTPY OfHOI TOProBOM ceccun, npy 3ToM:

* MOXET npoBoauTbCst AO 6e3 nepeceyeHns ¢ TEKYLLMM TOProBbIM neprogom: AO ans yTpeHHeii ceccun, AO A/1st AONOSTHUTENBHOI ceccum
BbIXOAHOIO [HS;

+ MOXeT npoBoauTbest AO C nepeceyeHneM ¢ TEKYLLIMM TOProBbIM nepuogom: AO sl OCHOBHOI ceccuu 6yAeT HakNaAbiBaTbCs HA Nepuog,
NpoBeAeHNst yTpeHHell AoNONHUTENBHON ceccum.

Mpumep pacnucanua AO

O6bIuHble BbIxoAHble 22.03.25 Cy660Ta, 23.03.25 BockpeceHbe. ByaeT daktnyeckn 4 AO B A/IVHHYHO TOProBYH CECCUI0 MATHULbI-MOHE-
AenbH1Ka, OT/IMYatoLLMXCS NOBEAEHWEM U BPEMEHHBIMW Nepuogamu:

* 2 AO ACBA , ctaptyeT B 09:50 (Cy660Ta, BockpeceHbe) — He nepecekaeTcsi ¢ Topramu.
 AO yTpeHHell foNoNHUTENbHO ceccun NoHeaenbHKKa, cTapTyeT B 08:50 — He nepecekaeTcs ¢ 0CTaslbHbIMW TOpramu.

» AO OCHOBHOI# ceccun noHedensHvka, ctaptyeT B 09:50 — nepecekaeTcsi ¢ Topramy YTPeHHel JOMOSTHUTENBHON CECCUU. YUYacTBYHOT
MHCTPYMEHTbI, HE [ONYLLEHHbIE K TOProB/ie B YTPEHHIO AOMNONHUTENbHY CECCUIO.

[MepeceyeHvie BbIAENEHO XUPHLIM

Tab6n. 5. session

sess_id begin end eve_begin eve_end mon_begin mon_end
100 21.03.2025 10:00 |21.03.2025 18:50 |20.03.2025 19:05 |20.03.2025 23:50 |21.03.2025 9:00 |21.03.2025 10:00
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sess_id begin end eve_begin eve_end mon_begin mon_end
101 24.03.2025 10:00 |24.03.2025 18:50 |{21.03.2025 19:05 |21.03.2025 23:50 |24.03.2025 9:00 |24.03.2025 10:00

Tabn. 6. trade_periods

trade_period_id sess_id trade_period_type | trade_period_begin | trade_period_end | trade_period_name
1 100 2 20.03.2025 19:05 20.03.2025 23:50 BeYepHAA ceccus
2 100 8 21.03.2025 9:00 21.03.2025 10:00 YTPEHHASA ceccus
3 100 1 21.03.2025 10:00 21.03.2025 18:50 OCHOBHas ceccus
4 101 2 21.03.2025 19:05 21.03.2025 23:50 BeyepHAA ceccus
5 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccus BbIX. AHA
6 101 4 23.03.2025 10:00 23.03.2025 19:00 ceccus BbIX. AHA
7 101 8 24.03.2025 9:00 24.03.2025 10:00 YTPEHHSAA ceccus
8 101 1 24.03.2025 10:00 24.03.2025 18:50 OCHOBHas ceccus

Ta6n. 7. discrete_auction

discrete_auction_id| sess_id add_order_start add_order_finish_from | add_order_finish_till | trade_period_type
yTpeHHuii AO nsiTHU- | 100 21.03.2025 08:50 21.03.2025 08:55 21.03.2025 08:58 8
bl

BbixogHo# AO cy6-|101 22.03.2025 09:50 22.03.2025 09:55 22.03.2025 09:58 4
60TbI

BbixogHo# AO Boc-|101 23.03.2025 09:50 23.03.2025 09:55 23.03.2025 09:58 4
KpeceHbs

yTpeHHuii AO noHe-|101 24.03.2025 08:50 24.03.2025 08:55 24.03.2025 08:58 8
[enbHuka

ocHoBHOW AO no-|101 24.03.2025 09:50 24.03.2025 09:55 24.03.2025 09:58 1
HefAe/bHMKA

WHcTpymeHTbl ByayT yyacTBoBaTthk BO Bcex AO nepeg Nnepuofom ceccuu, B KOTOPOM paspelleHa Toprosis ®BK aTux MHCTpyMeHTOoB, npu
yC/oBMK, 4TO nepuog cbopa 3asBok aToro AO He nepecekaeTcs C nNpeAblAyLLIMM TOProBbIM NMEPUOAOM, B KOTOPOM paspeLLeHa TOpPros/s
®BK 3TUX UHCTPYMEHTOB.

2.12.5. LileHoBble rpaHuLbl U cTaBKU pucka B CB/,

B TOprax Ha BbIXOAHbIX MPON3BOANTCA CUMMETPUYHOE CYXEHME LIEHOBbIX rpaHuL, OTHOCUTENILHO rpaHunL, paccymuTaHHbIX B Xoae BeqepHei/'l
K]'IVIpVIHFOBOVI ceccunn nATHUUbI. Cy)KeHme 6y,u,eT PacnpocTpaHATLCA TOJSIbKO Ha nepuon BbIXO4HbIX ,D,Hel?ll N He 3aTparnBaeTt OnunOHHbIE
KOHTPaKTbI. OTmeHa CYXeHnA LUeHOBbIX rpaHnL, NPoncxoanT 3a HECKOJIbKO YaCcoB [0 Ha4dasla yTpeHHeVI Cceccunn noHeaenbHUKa.

Mpy CyXXeHUM rpaHuL, N3 TOProBOii CUCTEMbI YAAISIOTCS BCE aKTUBHbIE 3asBKM Ha MOKYMKY (ObIOUepCHOT0 KOHTpakTa/kaseHaapHoro cnpesa
BbllLIE BEpPXHeli rpaHuLibl LLeHOBOTO KOpUAopa/BeUUUHbLI CNPeAA, U BCe aKTUBHbIE 3as1BKM Ha NPoAaXy (hblo4epcHOro KoHTpakTa/kaneHaap-
HOTO CNpeAa HUXe HIDKHel rpaHuLbl LLEHOBOTO KOpUaopa/BeNnumnHbI cnpeaa.

PasaBMKKM LLEHOBbIX FPaHuUL, B XOZe TOProB B BbIXOAHbIE AHW HE NPeLyCMOTPEHbI.
M3MeHeHVs CTaBOK pycka A1 BbIXOAHbIX AHel He nnaHupyeTcs. B CB/, Mcnonb3yloTcs CTaBk1, PackpbiTble A5 NOHee bHMKA.

KpvBble BONATUILHOCTU B BbIXOAHbIE AHW 3adivKcnpoBaHbl OCTaHOBKa nepecyeta KpuBbIX MPOUCXOANUT HA MOMEHT OKOHYaHWsA TOPros B
naTHuyy 23 50.

2.12.6. flaHHble OQHOrO KaNleHAAPHOro AHA B Ny6ndHbIX uHTepcgeiicax SPECTRA

B Bepcun 8.3 B8 TC SPECTRA peanm3zoBaHa BO3MOXHOCTb pacyeTa 1 ny6nvkaLmm B LJIH03e CPe30B NO3ULMIA 1 3a51BOK HA Ha4as10 TEKYLLEro
OHS. Takum 06pas3om, KNMEHTCKOE NPUIOKEHNE CMOXET 3arpy3uTb rOTOBbLIA Cpe3 No3uLMil 1 aKTUBHbIX 3asiBOK HA Ha4Yaso KaneHaapHoro
[OHSA, nocne Yyero nosilyyarb NOTOK 3asiBOK W CAEMOK, MOAAHHbIX U 3aK/OYEHHbIX B TEHEHWE TEKYLLIEro KasleHAapHOro AHS.

B cucteme gob6asneH HOBbI TUN CMHXPOCOOBITUSA start_of _calendar_date - Hauano kanieHgapHOro AHs, KOTOPOE eXefHEBHO reHepupyeTcs
1 Ny6/vKyeTcs BO BCEX NOTOKaxX Nocfie 3aBepLueHus ToproB (nocne cHatua GTD 3aaBok). Mo aTomy cobbiTuio cepBucbl PosBuilder u
OrderBook ny6nukytoT cpesbl MO3MLMIA U 3asBOK HA MOMEHT cpabarbiBaHWs CUHXPOCO6bLITUA. Takke NybukyeTcs meTa-mHdopmaums o
peBmxeHe exec_log, Ha KOTOpbIi creHepeH cpe3. KNneHTbl MOryT MCNonb30BaTb CPe3bl Y CTapTOBbI PEBWXEH A1 OTKPbITUS NMOTOKOB,
nNpou3BOAHbIX OT exec_log, A5 NOYyYeHNs AaHHbIX TOMbKO 3a TEKYLLMIA AeHb.

2.12.6.1. Cpesbl no3uuuii

B notok FORTS_POS_REPL B Tabnuubl position u position_sa pob6asneHsl nons xday_open_qty, xday open_buys_qty,
xday_open_sells_qgty. B atux nonsix no npuxogy cobbiTus start_of calendar_date ny6niukyeTcsi cpe3 no3uumii Ha HaYas1o KaneHJapHoro
OHs. B noTok Takke gobaeneHa cnyxebHas Tabnuua info, B Heli COAepXUTCA 0AHa 3anuchb C NOASMU:
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 trades_rev — peBMXeH CUHXPOCO6LITUSA start_of calendar_date;
* trades_lifenum — HOMep XM3HM NOTOK, COOTBETCTBYHOLLMI CUHXPOCOObLITHIO Start_of calendar_date;
 server_time — gata-BpemMs 0OpM1pPOBaHNsA cpe3a No3unuuii (418 KOHTPos).

2.12.6.2. Cpe3sbl 3aBOK

[ina ny6nvkauum cpe3oB akTMBHbIX 3asiBOK Ha Hauasno gHA B notokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL go-
6aBneHbl ABe Tabnuubl orders_currentday v info_currentday. B Tabnuuax orders_currentday no npuxogy cobbitus start_of calendar_date
nyo6/MKyeTCsl Cpe3 akTUBHbIX 3asBOK HA Havaslo KasieHaapHoro gHs. Tabnuua orders_currentday siBnsietcs konueid Tabnuubl orders ¢ He-
KOTOPbIMY Mogudukaumsamm ans nprsegeHns nHchopmaummn 06 akTMBHON 3asBke K chopmarty "kak 6yaTo aTa 3asiBka Oblia TOIbKO YTO Mo-
cTaB/ieHa B TeKyLlleM ee Buge™

» B nons public_action v private_action Bcerga nuwietcsa 1 (BbICTaBneHNe 3asBKM).
B tabnuue info_currentday cogepXxuTtcsa ogHa 3anucb ¢ NOAsMM:

* logRev — peBmxeH cnHxpocobbiTus start_of calendar_date;

* lifenum — HOMep XW3HU NOTOKa;

* server_time — gata-Bpemsi hOpMUPOBaHNSA cpe3a 3asiBOK (4719 KOHTPONS).

[ononHntensHo B notokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL po6asneHbl Tabnuubl multileg_orders n
multileg_orders_currentday co cpe3amu 3asiBOK M0 CBSi3KaM.

2.12.6.3. BapuaHT cueHapua pa6oTbl C HOBbIMU AAaHHbIMU

[lns OTKPbITMS NOTOKa CAENOK TEKYLLEro AHA HEOGXOAMMO OTKPbITh NOTOK no3vunii FORTS_POS_REPL 1 npountath U3 HEro ciyxebHble
nonsa n3 Taénuubl info. Mpwu Bbi3oBe ucTeHepa AN notokoB FORTS_TRADE_REPL, FORTS_DEALS_REPL

CG_RESULT cg_lsn_open(cg_listener_t* 1sn, const char* settings)

B cTpoky settings nepegarb

mode=snapshot+online, lifenum=<trades_lifenum>, rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
rae <trades_lifenum> n <trades_rev> npountaHbl 13 Tabaumubl info noToka no3uuuii.

Takum 06pasom, Bbl GyfeTe nosyyaTtb CAENKM U Apyrve Tabnuubl TOMbKO 3a TeKyLMiA AeHb. PacueT Tekylleli No3vuum npu nomyvyeHum
CLeNKN — NpM6aBnTL K 3HAUYEHWIo xday_open_qty 06beM CAEMKM C YYETOM Hanpas/eHUs!.

C Tabnuueli orders_log TpebyeTcs ocobas BHUMATE/IbHOCTb, T.K. MOTYT ObITb MHOTOAHEBHbIE 3asBKU. [151 paboTbl C MHOFOAHEBHbLIMY 3as1B-
KaMu npeanaraeTcs cnegyluee. MNocne nosyyeHus cpesa 3asBok, paborta ¢ Tabnuueii orders_log notoka FORTS_TRADE_REPL aHano-
TMYHa ONMCaHHOM Bbllle AN CAEMNOK, UM MOXHO BOCMNO/b30BaTbCs BOT TakuM cuHTakcucom URL npu co3gaHum nucteHepa ansa tabnuupsl
orders_log:

p2ordbook://FORTS_TRADE_REPL ; snapshot=FORTS_USERORDERBOOK_REPL ;
online.scheme=|FILE|.\forts_scheme.ini|ORDLOG;online.data=orders_log;
snapshot.scheme=|FILE|.\forts_scheme.ini|OrderBook;snapshot.data=orders_currentday;
snapshot.bind=info_currentday.logRev

OTKpbITME NOTOKa COBCTBEHHBIX 3asiBOK Yepes napy NoToKoB: “cpe3 3asBoK" + "for 3asBoK".

B Takom BapuaHTe, 6nbnuoteka CGate OTKpOET NOTOK cpe3a 3asBOK, NOMy4YnUT cpes, nepeinaeT aBTOMaToM Ha NOTOK OHMalH-AaHHbIX C
peBmxXeHOM 13 Tabnumubl info_currentday n 6yaet nonyyarts AaHHble B OHMaliHe.

AHaI0rM4YHO J0/MKHA ObITb OpraHM3oBaHa paboTa ¢ Tabnmuamu multileg_orders_currentday n multileg_orders_log.

MpumeuaHue: [N aHann3a cpesa akTVBHbIX 3asiBOK HA HaYas10 TeKyLlero AHS 3HavyeHusi noneii private/public _ amount v private/public
_action cmbIcia He MMetoT, X He06X0ANMO UTHOPUPOBaTb. [/19 NONYYeHUs KO/IMYeCTBa KOHTPAKTOB B 3asBKe Ha Ha4aUu10 TeKyLLero AHS Hado
cMOTpeTb nonsa private/public _amount_rest, Ana nony4yeHns HayaslbHOTO KOMMYeCTBa KOHTPAKTOB B 3asiBKe HEO6XOAMMO MCMo/b30BaTh
nons private/public _init_amount.
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3. OnucaHue TOProBoro LaK3a

3.1. CocTaB, ycTaHOBKa U HacTtpoiika MO PLAZA Il wnto3

3.1.1. CocTaB 1 apxuTekTypa warsa
MO PLAZA |l wnto3 BkYaeT B cebs cnegytolime nporpaMMHble KOMMOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli MOAynb 06ecneynBaeT:
o YcraHoBky TCP-coeavHeHwuii c cepBepamu 61pxu.
CraHgapTtHo w3 PLAZA 1l ncnonb3ayet yeTbipe TCP-coeiMHeHnst ¢ cepBepamu GUpXu:
m CoeguHeHve ansa nogaum npukasos/komaHz (Order Management).

| | COE,CI,I/IHEHI/IG ANna nony4YeHnsa OCHOBHbIX PbIHOYHbIX AaHHbIX (Primary Data). K Taknm AaHHbIM OTHOCATCA NOTOKU arperartos, NOTOKN
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

m CoefuHeHve ANs NoslyyeHnss BCrnomMoratesibHbIX U CripaBoyHbIX NoTokoB (Other Data).

m CoefimHeHVe AN NOMyYeHUs AaHHbIX 715 BOCCTAHOB/IEHUSI NPV BOCCTAHOB/IEHWM CBA3WN MM MEPBOHAY&UTbLHOM MPUCOELUHEHNN
(Snapshot).

Bce HacTpolikn AN AaHHbIX COeAMHEHWI NponucaHbl B KOHCMIYpaLMOoHHbIX thaiinax poytepa, npu atoMm coefuHeHune ansa "Other
Data" yka3blBaeTca kak ncxogsiiee default connection, a octasibHble kak ncxogaiwme direct connection. Takoe NOCTPOEHWE ABNSETCA
OCHOBHOV4 LUTATHOW KOHGhUrypauveli npy NoakoHeHnn K cepeepHoit hepme 6upxu. KoHdmrypaumsa coegrHeHnid npy NoAKMI0YeHnN
yepes cepsep JocTyna 6pokepa MOXET OT/IMYaTbCS, B 3TOM Crlyyae TpebyeTcs 3anpalumBaTb KOHKPETHYHO KOHhUrypauuio y Bnagenbua
cepsepa.

o lMpuem/oTnpaBky P2-cO0BLLEHWIA.

o Wwndppaumio nHchopmaumm, oTnpasasaemMyto yH4acTHUKOM, U gelumdpanyio MHdopMaummn, NpUHIMaeMyto 0T GUpPXK.

o AyTeHTUUKaLMIO yHacTHIKA B CETU BUPXU.

* LUno3oBas 6ubnuoTeka cgate.

Bubnuoteka sasnsetcsa ouumansHbiMU NPOrpaMMHbIM MHTEpbelicom, NpeAocTaBnsemMbIM yHacTHKaM TOProB, KAMeHTaM y4acTHVKOB

TOProB, a Takke KoMnaHuAM-paspaboTumkam 41a co3gaHnsa NporpamMmMHoro obecneveHuns. aHHblin MHTepdeiic obecneyrBaeT BO3MOX-

HOCTb CO3/aHu1s U OTCbINKN 6U3Hec-coobLueHnit B TC, a Takke NosyYeHns pbiIHOYHOW MHpopMaLmMn U3 Hee (pennvkaums AaHHbIX). Bu-

61moTeka BbinyckaeTcs Ans 32x paspsafHbIX 1 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemHble 6ubnunotekn PLAZA II.

* Komnnekr cpeacts pa3pa60TKM: AONONHUTENIbHbIE YTUTUTbLI U KOMaH4HbIe (*)al?ll'lbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.
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q
Exchange

Management Primary Data Other Data Snapshot

|
| |
I |
I |
| Order :
| |
| |

Application

cgate API

Puc. 7. PLAZA Il wnto3. Apxutektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHO MH(paACTPYKTYypam

3.1.2.1. AnnapartHble TpeGoBaHuUsA
Tpeb6oBaHus K annapaTHOMy 06ecneveHn0 BapbUpyTCS B 3aBUCUMOCTHY OT cnocoba Mcnosb3oBaHns wi3a PLAZA 1.
MuH1MasbHbIE TPE6OBAHKSA K KOMMbIOTEPY A8 MHAMBUAYA/ILHOTO fI0rMHa ¢ 06paboTKOM AaHHbIX B NaMsATV 6e3 coxpaHeHUs Ha AWCK:
* Mpoueccop Core 2 duo ¢ yacTtoToii 1 My nn Bbiwe
« OnepartvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46
MuH1MasbHbIe TPeboBaHKSA K KOMMbIOTEPY A/19 GPOKEPCKOro NorvHa ¢ 06paboTKoi faHHbIX B NaMATV 6e3 coxpaHeHUs Ha AWCK:

» 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepumn 53Xx M aHanormyHbIix npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamaTb He MeHbLle 24 6
« OtgenbHbIl koHTponnep SAS. Kak muhumym 2 avcka B RAID1. [ga pa3gena 30 6.
MuH1MasTbHbIE TPE6OBaHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKo faHHbIX C COXPaHEHWEM Ha [UCK:

+ 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX MM aHaniorMyHbIx npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamsaTb 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. MporpaMmHble TpeGoBaHUA

Lnto30Boe MO noafepxvsaeT criegyloLine Bepcun onepaumoHHbIX CUCTEM:

* Microsoft Windows 10 (gonycTumbl kak 32-6uTHble, Tak 1 64-6uTHble Bepcumn OC)

« Microsoft Windows Server 2016/2019 (gonyctumbl kak 32-6UTHble, Tak 1 64-6uTHble Bepcun OC)

» Linux RedHat/CentOS 7, AstraLinux SE v. 1.7, RedOS v. 7.3, AltLinux workstation 10.1, Takke BO3MOXHO MUCMNO/Mb30BaHWe APYrux Auc-
TpUbyTMBOB
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3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLIO3A C cepBepa pa3paboTumkos https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. IMa MHCTaNNSALUMOHHOIO
thaiina - setup_SpectraCGate_x64_vx.x.X.msi, rae X.X.x - Homep Bepcum MO, Hanpumep 7.0.0.

3anycTuTe nonyyeHHblii haiin setup_SpectraCGate_x64_vx.X.X.msi. YcTaHOBKa NpoOM3BOAUTCS C NMOMOLLbI0 MacTepa yCTaHOBKM.

ii;% Ycranoeka: SpectraCGate (sep.

Bac npveeTcTEYET Nporpamma InstallShield
Wizard pna SpectraCGate

MNporpatta Inskallshield(R) Wizard BENOAHAT anrpesa,
SpectracCGate ao sepord 7.0.0.237, JAnA npoAcn#eHHA
HawMHTE KHONKY "Adanee”,

MPEAYTIPEX AEHKE: faHHaa Nporpamna SalMWeHsa 3aKoHamH
0f ETOPCKME MPABaX M MEH AYHAPOAHEIMH COMNALWEHHAMH,

Puc. 8. Hauano yctaHOBKU

Haxxmute kHonky "[anee" Ans npofo/mKeHNsa yCTaHOBKU.

cTaHoBka: SpectraCGate (B

MNanka Ha3HaYeHws

HamemiTe kHonky "danee”, 4Tobel YCTAHOBKTE B 3T Nanky, HammTe KHOMKY
"MzmeHrTE", HTODE! BEINOAHMTE YCTAHOBKY B APYrYH) Nanky.

¥CTaHoEkKa SpectralGate B
CiMoscow Exchange\SpectraCizate), e —

Installshield

Puc. 9. NManka Ha3HayeHnA

Mo ymonyaHuto Ans ycTaHOBKM nporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/in Bac 310 ycTpanBaeT, HaKMUTe
KHOMNKyY "[anee" ons npofo/mKeHns 1 Bbibopa BuAa yCTaHOBKMU.

Ecnv Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTYH0 Nanky, HaXXMUTE KHOMKY "VI3MeHWTb..." 1 B TOSIBMBLLUEMCS OKHe "/I3MeHeHVe TeKyLLei nanku
Ha3HaueHus" BbIGepnTe HOBYIO Narnky ¢ NOMOLLbIO OkHa “lMouncK B nanke"; fns nepexofa Ha ypoBeHb Bbille B AepeBe narnok ucnonb3yire

KHOMKY J Bbl TakKe MOXeTe co34arb HOBYH Nanky HasHayeHUs npu NOMOLLM KHOMKK J NN BBECTU NYTb K yXe CyU.l.eCTByIOLU'eI/I nanke
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BPY4Hyt0 B nosie "VIMsa nanku" B HWXHER YacTu OKHa. [1151 COXpaHEeHUs] BHECEHHbIX U3MEHEHWI HaxkmMuTe KHomKy "OK" — OKHO M3MeHeHUsI
nanku HasHayeHusa 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "Tlanka HasHadyeHua". HaxmuTte kHomnky "[anee" ansa npogosmkeHus
1 Bbl6Opa BMAA YCTAHOBKMU.

O6paTnTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTL Manky HazHaueHWs TOMbKO NPy NepBOii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmbl "¢ Hyns". B oCTasibHbIX C/yyasx KHomka "M3mMeHuTb..." ByAeT HeakTBHa.

Bua, ¥CTAHOBKH

Bblﬁﬂp Haubonee No4x0A9WErD EMAA YCTAHOEKH,

BeIGEpHTE BMA YCTAHOBKH,

@ MNMonnan

By ayT wCTaHOENEHE! BCE KOMMOHEHTE! Nporpamtel. (TpefveTca
BONbLWE BCErD MECTa HAE AMCKE. )

(") Beifiopounan

BriBop Heobx0 AWM KOMMNOHEHTOE NPOrPAE! H NaMKH, &
KOTOPOH OHW BY A%T YCTAHOBNEHE!, PACCYMTAHE Ha ONBITHEI:
NONES0ESTENEH,

InskallShield

Puc. 10. Bug yctaHOBKU

BbiGepuTe BapMaHT YCTAHOBKM, ONPEAE/SIOLLMIA COCTaB YCTaHAB/IMBAEMbIX NMPOrPaMMHbIX KOMIOHEHTOB. [Mo/iHas yCTaHOBKa Npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB Wito3a: Moayns P2MQRouter, 61uGnnoTekn cgate, AONOMHUATENBHBIX YTUINAT, & TaKKe KOMMIeKTa CpeacTs
pa3paboTku. BbI6OpoUHast - 3TO pas/iuHble KOMGVMHALMM NMPOTrPAMMHBIX KOMMOHEHT.

HaxmuTe kHonky “Janee”, 4Tobbl aKTMBMPOBATL CMEeAYOLWMIA LWar.

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

L EnKHMTE SHAY0K B CMMCKE HHHE, YToBE! HEMEHHTE CNoCof YCTAHOEKH KOMMOHEHTA,

OnHCaHHe KOMNoHEHTS
Moscow Exchange SPECTRA
Client's Gate files

Samples
ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:
CiMoscow Exchange\SpectraCizate), M s

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

Bbl6epuTe TpebyeMble NPOorpaMMHble KOMNOHEHTbI U KaTaslor 18 YCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTb pacnofoxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHLIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYIOLLMIA LIar.
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Ycranoeka: SpectraCGate (sep

BaDHaHTbI MNoOAKNHYEHHWA K TDDFDBOE CHMCTEME

HacTpokka NapaMETPOE CO8AMHEHHA

(®) BrldeneHHEI KaHan

() PezepeHbIi KaHan

O TECTOESA CHCTEMa ANA paspaboTumkoe TO
O TecTOBSA CHCTEMA ANA paspaboTYMEoe T1
() MIrpoBan cHCTeMa

() CBOM NapaneTpEl COSAHHEHHA

MNepeonpeAenuTE CEOH NapaMaTpel CoeauHeHnA (IP unn DNS agpec: nopT),

AedbonTHEIA NHHE AMPEKTHEIA MkHE 1

|spectra—t1 mioex,com; 3001 |spectra—t1 Jmoex. cam;: 3000

AHPEKTHEIA NHHE 2 AHPEKTHEIR NHHE 3

|spectra-t1 WMo, com; 3003 |5|:|ectra-t1 WMo, cam; 3004
InstallShield

Puc. 12. BapuaHTbl nogkntovyeHns Kk TC

Bbi6epuTe TC, k KOTOPOI HeobxoarMOo noakNuMTbLEA (production, TecToBast, UrpoBas v T.M.), UM BBEAUTE CBOM NapaMeTpbl 415 coeau-
HeHus ¢ cepeepamu 6upxun. [na kaxaoro BapuaHTa NoAKIIYeHNs napameTpbl COEAUHEHNS XPAHATCS B OTAEIbHOM KOH(UIypaLMoHHOM
chaiine, koTopblii HaxoauTcs B katanore \links AVPeKTOpuK yCTaHOBKN:

BapuaHT nogkoueHus daiin ¢ HacTpoMKammn NOAKAIOHEHUs OnucaHue
BblgeneHHbI kaHan links_public.prod.ini MoakntoyeHne K Spectra 60eBoli KOHTYP
Pe3epBHbIit kaHan links_public.rezerv.ini MopaxnoueHne k Spectra pe3epBHbIli KOHTYP
TecToBas cuctema Ans paspabot- |links_public.tO.ini MopkntoueHne K Spectra Ny6/NYHbIA TECTOBLIN KOHTYP
ynkos TO - TekyLasa sepcus
TectoBas cuctema Aans paspab6ot-|links_public.tl.ini MopkntoueHne K Spectra Ny6/nYHbIA TECTOBBIA KOHTYP
ynkos T1 - ByayLias Bepcus
Mrposas cuctema links_public.game.ini MoakntoueHne K Spectra UrpoBoii KOHTYP
CBou napameTpbl coeiHeHNA links_public.custom.ini MopgxnioyeHve, 3agaHHoe Nosib3oBaTenem

Mocne ycTaHOBKM CCblka Ha COOTBETCTBYIOLLMI haiin ¢ napaMeTpamm CoefjHeHUs nponucbiBaeTcs B ini-chaiine mogyns P2MQRouter
B NapameTpe connections_ini. Takoil NoAxoA NO3BOMSET YNPOCTUTL NpoLecc nepekoyeHns moayna P2MQRouter mexay nosmroHamm v
cuctemMamu Spectra - AN CMeHbI MOAK/IOUYEHNS AOCTATOHHO NPOCTO Nepes3anyCcTuTb MHCTA/IIATOP U BbIGpaTh HYXHbI BapuaHT. Obpatute
BHMMaHWe, 4TO B C/lyyae nepeycTaHOBKV UK genHcTansumm cuctemsl katanor \links v ¢paiin ¢ nonb3oBaTenbCkuMy HacTpolikamu nog-
knoveHus (links_public.custom.ini) He yganstoTcs.

B nonsx cekuumn nosb3oBaTesIbCKUX HAaCTPOeK oTobpaxatoTcs:
« [Npwn nepBoHavasibHOW ycTaHoBKe MO - 3Ha4YeHns no ymonyaHuio (napametpsl 13 links_public.tl.ini B kauecTBe npumMepa).

« [Npun nepeyctaHoBke MO - nonb3oBaTenbckue napameTpbl nogknodenns us links_public.custom.ini unm client_router.ini. Ecnn daiinbl
OTCYTCTBYIOT, TO OTOGPaXKAOTCS 3HAYEHUS N0 YMOJYaHMI0.

(®) CEOH NapaMeTpLl COSAHHEHHA

Mepeonpe AenKTE CEOKM NapaMeTpel coednHeHka (IP unm DNS agpec: nopT).

AehonTHEIR NHHE AHPEKTHER AkHE 1
|5|:|ectra-t1 Mo, com: 3001 |spectra-t1 JFrioes:, carm; 3000
AHPEKTHEIA NKHHE 2 AHPEKTHEIA MHHE 3
|speu:tra—t1 Jmoex. comi 3003 |spectra—t1 Jmoes;, conne 3004

Puc. 13. CeKkuuma nonb3oBaTe/IbCKUX HACTPOEK NOAKIIOHEHUS

HanomuHaeMm, 4To A5 BbIGopa NpaBubHbIX aAPECOB NOAK/IHOUEHNSI HEOGXOAMMO NPOKOHCY/BTUPOBATLCS C BALUMM GPOKEPOM WU/ CIYX-
60V TEXHUYECKOV NOAAEPXKKA BUPXKN.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.
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BHon B CHCTEMY

¥EA¥HTE HMA NONEZ0EATENA W Napanke

ANA yCNewHoA YoTaHOBKKM NPOrpankHore oBecneqeHna Heobo AMMD 384aTE KOPPEKTHOE HMA
NoAE30EATENA (NOrMH) M Naponk.

nariAH

USERMAME

MaPONE

InstallShield

Puc. 14. Beog nornHa n napons

BBseguTe norvH 1 naposnbs ans Bbl6paHHOF0 Ha npeabiayulem ware nogknyeHuns. O6paTVITe BHMMaHMEe Ha TO, YTO SIOTMHbI N Naponu ot
60€eBbIX ﬂO,CI,KJ'IIOHeHVIVI, TECTOBbIX U UTPOBbIX — pa3HbIe.

Mocne ycTaHOBKW STIOMVH ¥ Napo/ib NMPOMNMCLIBAKOTCS B OTAENbHOM KOHMrypaLvoHHoM chaiine auth_client.ini, KOTopbIi HAxXoAUTCS B KaTa-
nore \auth gupekTopumn yctaHoBKM, a B ini-haiine mogyna P2MQRouter B napameTpe auth_ini ykasblBaeTcsa cCbi/ika Ha 3TOT chaiin.

Mpu nepeycTtaHoBke MO B Nonsix hOpMbl OTOGPAXAKOTCA 3HAYEHUST /TIOFMHA U napons, 3afaHHble B auth_client.ini nau client_router.ini.
O6paTuTe BHUMaHWe, YTO B C/lyyae nepeycTaHOBKM MW AeNHCTaNINALMM cucTeMbl katautor \auth v dhaiin ¢ ayTeHTMNKALMOHHBIMA faH-
HbIMK (auth_client.ini) He yaansioTcs.

HaxmuTte kHonky “fanee”, 4Tobbl aKTMBMPOBATL CNEeAYOLWIA Lwar.

figr Ycranoeka: SpectraCGate (Bep.: 7

JapervcTpypoBaTh cnyxscby Windows

PerkcTpaumA cepevca 'SPECTRA_CGATE_Rouker!

MpHRoxeHHe ‘PZMORoULer, exe’ AENAETCA
GaZ0EGIM MOAYNEM CHCTEME! 0DMEHS
CO0BLWEHHARK TC, OHO MOMET OEITE
SAPErHCTRHPOESHD KAk CEPEHE M
SAMYCKATECA SETOMATHYECKH NPH CTEPTE
QC, ECnM cepBHC HE 3apErvCTPHPOBEH (MK
OCTAHOENEH), BEl MOMETE SaMyCTHTE
MPHAOXEHHE BPYHHYHD C MOMOLLEHD
KomaHaHoro chafna ‘skark_rooker, cnd'
KOTOPEIA H3XDANTCA B KaTanore
YCTIHOEKH,

BGDEFHCTDHDDBaTb CEPBHC

D Mo OKOHYEHHH YCTAHOEKH
SANYCTHTE CEPEHC

InskallShield

Puc. 15. Peructpauus poyrtepa kak cepsuc OC

Mpy Heo6xo0AMMOCTH YCTaHOBUTL poyTep kak cepnc OC Windows BbiCcTaBuTe YEKOOKC 1 HaXMUTE KHOMKY “[lanee”, yTobbl akTNBMpOBaTh
cnepyoLwuia war.

Ecnv npu uHctannsuum P2MQRouter He 6b11 3aperncTpupoBaH kak cepsuc OC, B fasibHeliLLeM 3T0 MOXHO NCNpaBUTb BPYUHYH, BOCMO/Ib-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTnBa.
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InstallShield

¥cranoeka: SpectraCGate (sep.:

loToBa K ¥CTAaHOBKE NPOr paMMbl

Mporparka roToOES K HAYany YCTSHOBKH,

HameriTe KHoMKY "¥eTaHOBMTE", 4ToBk! HEYATE YCTEHOBKY,

Yrofkl APOCHMOTRETE MAK M3MEHHMTE NapaMeTpEl YCTAHOBKM, HaMMHTE KHOMKY "Hazaa",
HasmkTe KHoNKy "OTHEHE" ANA BEI2043 M3 NPOrpakel.

< Hazag 1‘ ¥CTAHOEHTE OTHEHS

Puc. 16. 3anyck ycTaHOBKMU

HaxmuTe kHoMky "YcTaHOBUTL", UTOObI HAYaTb YCTAHOBKY.

¥cranoeka: SpectraCGate (sep.:

MporpammMa InstallShield Wizard zapepliena

MNporpama Installshield Wizard yonewHo yoTaHoBMna
SpectraCGate, HawmuTe kHoMKy "TOTOBO" ANA BEIXOAS M3
Mporparmel.

Puc. 17. 3aBeplueHne yCTaHOBKU

Haxmute KHonky "MoToBo" 419 3aBepLUeHns npoLecca yCTaHOBKN.

3.1.4. YctaHoBKa NO B cpeae Linux

3.1.4.1. YcTtaHOBKa U3 zip-apxuBa

,ﬂ,VICTpVIﬁyTVIB Cgate COCTOUT M3 MHCTIALMOHOIO CKpUnTa 1 apxvBa, B KOTOPOM HaxXoAATCA 3arpy)kaemble Moay/siv npoekTta cgate n npo-

ekTa cgate_java, dpainsl include, chaiinbl fokymeHTauum 1 doaiinbl npumMepoB. AncTprubyTuB AOCTYNEH A/18 CkaduvMBaHus no agpecy: https:/
ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.

MopsL0K YCTaHOBKY:

1. BbinonHute komaHay:

chmod 755 ./install.sh
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2. BbInonHuTe KomaHay:
./install.sh ./cgate_linux_amd64-7.12.0.103.zip
BHumaHue! Vims apxmsa npmBa3aHo k Bepcun MO 1 MOXET OT/IMYaTbCA OT MMEHW, KOTOPOE yka3aHo B NpYMepe Bbille.
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTte nonHbIii NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE pacnakoBaTb LUJH03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rMH nosib3oBatens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib Nosib3oBaTens.
6. [lanbHelilune warn ycTaHOBKU Pas3inyaloTcs B 3aBMCMMOCTM OT Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMbloTepe:
» Debian 6:
O YCTaHOBUTb NakeT ant
o YcraHoBuTb nakeT openjdk-6-jdk (koMnnasumsa NpuMepos java)
0 YCTaHOBUTb NakeT g++ (KOMNUAAUMSA NprMmepoB C++).
* CentOS 6:
O YCTaHOBWUTb NakeT gcc
O YCTaHOBWTb NakeT gcc-C++ (KoMuAaums npumepos C++)
o YcTaHOBUTb NakeT ant (KOMNUASALMSA NPUMEPOB java).
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-naketa
MopsAoK yCTaHOBKY:
1. CkayaiiTe 1 ycTaHOBUTE NakeT LU/I03a C MOMOLLbIO KOMaHAbI:
dpkg -i cgate_<version>_amd64.deb
B C/lyyae yCTaHOBKM 13 deb-nakeTta, Wi KOMaHabl:
rpm -U cgate-<version>.x86_64.rpm
B C/ly4ae yCTaHOBKV U3 rpm-nakeTa.
<version> - HoMep BepcUK AUCTpUdYTMBA

Tabnuua packnagkm KOMNOHEHTOB:

Kyaa craButcs OnucaHue
lopt/moex/cgate BUHapHWKN, CXEMbI, AOKYMEHTaLWMS MO L3y
/etc/opt/moex/cgate HacTpoeuHble thaiinbl, auth.ini - haiinbi
Ivar/opt/moex/cgate Katanor nornposaHus, Tpeiic taiinbl
lusr/share/doc Copyright, [OKyMeHTauus no ycTaHOBKe

2. 3aiiguTte B katasnor /etc/opt/moex/cgate/auth n B COOTBETCTBYIOLLEM ini-haiinie yKaxuTe orMH/naponb 415 NOAKIYEHUS:
* prod.ini - Ana nogkoveHus K production cucteme
* tl.ini - 4N NOAKNIOYEHMS K NOAUroHy T1
« t0.ini - 4Ns nogxAYeHNs K NoMroy TO
e game.ini - 4719 NOAKMOUYEHUS K UTPOBOMY NOSIUTOHY

BHuMaHue! O6paTute BHAMaHWe, U4To B C/lyyae NepeycTaHoBKM NakeTa katasior \auth 1 chaiinbl ¢ HacTpoikamu NOAK/UYEHUS He yaa-
NSAKTCSA, NO3TOMY NOBTOPHO HACTpavBaTh /IOTMH/Naposb He NoTpetyeTcs.

3. 3anycTtute cepsuc (poyTep) C NOMOLLLI0 KOMaHAbI:
systemctl start cgate@<profile>
<profile> - BapnaHT nogktoueHus. B kayecTse Npouia MOXHO yKasaTtb:
* prod - nogknyeHne K Spectra 60eBOI KOHTYP

* rezerv - NoAK/OUEHNE K Spectra pe3epBHbIi KOHTYP
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e t1 - noakYeHne K nonnroHy T1
* t0 - nogk/oyeHne K nonnroHy T0
* game - NMoAK/IHYEHNE K UTPOBOMY MOJSIUTOHY

« rfs.prod - nogknoueHne k Spectra 60eBoii KOHTYpP C AOMOMHUTENBHBIM JOCTYNOM K RFS

rfs.rezerv - nogknYeHNe K Spectra pe3epBHbIii KOHTYP C AOMOTHUTENbHBLIM A0CTYNoM K RFS
* rfs.tl - nogxaoyeHne K NonnMroHy T1 ¢ AONOMHUTENBHLIM AOCTYNOM K RFS
* fs.tO - nogknoyeHne K nonnroHy TO ¢ 4ONONHUTENbHBLIM AOCTYNoM K RFS

BHumaHwme! O6paTVITe BHMMaHue, 410 Npun anrpeVl,u,e naketa 3anyu.|,eHH|>||7| cepBucC oCtaHaB/IMBaETCA, NO3TOMY nocne 06HOBNEHNSA cep-
BUC HYXHO 3anyCTUTb 3aHOBO.

3.1.5. PexomeHpauum no paspadboTke

3.1.5.1. cnonb30BaHue TECTOBbLIX NPUMEPOB
[lnsi npoBepKU KOPPEKTHOCTH YCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbINO/IHUTL TECTOBYHO C60PKY NPUMEPOB U 1X UCMOSTHEHME.
Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnatgpopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C6opka NpuMepOoB BbINO/HAETCS 3arnyCKoM COOPOUHBIX CKPUNTOB, KOTO-
pble pas3MyaloTca B 3aBUCUMOCTY OT UCMONb3yeMoli Nnatdopmbl 1 A3blka nporpammupoBaHms. Ana OC Linux pekomeHayeTcs caenartb
KOMMIO MPMMEPOB B CBOEM JOMALLHEM KaTasiore u cobmpatb 1x oTTyaa.
OnuncaHne nprYMepos:

1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHWUS arperMpoBaHHOro CTakaHa Ha MOKYNKy M Mpodaxy no ¢oMKCMPOBaHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. IMNpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 CTakaHa.

KomaHga pns 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id MHCTpyMeHTa;

* depth - rnybuHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLue 50);

« outfile - chaiin ana neyatn ctakaHa,

* I - BK/IIOUYMTb 06paTHOE HanpaB/eHe COPTUPOBKM (MapaMeTp UCMOb3yeTCs A5 MHCTPYMEHTOB C 06paTHOI COPTUPOBKONA).
2. Mpumep repl

repl - nofly4yeHne pensinki faHHbIX no NoToky. Mprmep neyaTtaeT Bce Nosydaemble coobLLeHus B log. Mpu paspbiBe CoeAnMHeHNs penvka
HauMHaeTcsl cHayana. BXoAHbIX apryMEHTOB HeT.

3. MNpwumep repl_resume

repl_resume - npumep aHanormnuyeH repl. OTaMune 3aknoyaeTcss B TOM, YTO NOC/e paspblBa COeAVHeHUs repl_resume npogosmkaeT
pennvky ¢ nocnegHero coobuernss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Npumep send
send - BbicTaBnseT 3as8Ky Ha SPECTRA. BbiBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.

5. MNpwumep orderbook
orderbook - npvMep NOCTPOEHMS arperMpoBaHHOro CTakaHa Ha MoKyMKy U NPoAaxy no hMKCMpPOBaHHOMY UHCTPYMEHTY no online NoToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTtcs ana pa3pabdotku late join u MuHK-
MU3aLMn BpeMeHN NPOCTOs NPK 3aKadke apxmMBHbIX AaHHbIX. MNpu HaxkaTum Enter B outfile BbiIBOAWTCA cpes cTakaHa.
KomaHpga nnsa 3anycka:
orderbook ISIN_ID depth outfile [r]

BXofHble apryMeHTbI:

* isin_id - id nHCTpymeHTa;
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* depth - rnybuHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLie 50);

« outfile - chaiin gna neyatn ctakaHa,;

* I - BK/IIOUYMTb 0BpaTHOE Hanpas/ieHe COPTUPOBKK (NapameTp UCMNOoNb3yeTcs 415 MHCTPYMEHTOB C 06paTHO COPTUPOBKOIA).
6. MNpumep p2sys

p2sys - npumep aBTopu3aLmny poytepa u3 cgate. NMoBTOpSAET B LMke cneayowye 4encTBus:

* [MocbinaeT owmnbouHbIn Habop (login, pwd), B 0TBET nosyyaeT coobuieHne logon failed;

« [locne 3T0ro nockinaet npasusbHblil Ha6op (login, pwd);

* Ha coobueHune 06 ycneluHoli aBTopusalmy nocbiiaetcs 3anpoc Ha logout;

* BosBpar k Hauany.
7. MNpumep send_mt

send_mt - npumep MHOronoTO4HOM NOCLINKK 3asABKU. (MpuMeyaHne: KOMNMAMPYETCA TONbKO NOA KOMIUAATOPamu, NoAAEePX1BaIOLLUMM
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpege 2 obpabatbiBatotcs reply Ha nocblnaemblie 3asBKU.

8. Mpumep instruments_state

instruments_state - npumep, KOTOPbLIA [AEMOHCTPUPYET CaMOCTOATESIbHbI pacyeT CTaTyCOB WHCTPYMEHTOB MO  MOTOKY
FORTS_SECURITYGROUPSTATE_REPL (nogpo6Hee cM. "pasgen 2.5.6").

[na ncnonHeHuss NpumMepoB Heobxoaumo ybeanTbesi, uTo P2MQRouter 3anyLeH 1 coefimHeH ¢ ceTbld PLAZA Il (aHanM3oM coobLeHwit
poyTepa), B 4OCTynHoCcTU 6ubnuotek PLAZA Il ons 3anyckaemoro gpaiina npumMepa (BO3MOXHO NoTpebyeTcs fobaBneHne katanora Moscow
Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHus PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Balleii
cpese pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiioB.

MpumMeyaHue: YkasaHHble MPpUMepbl He npegHasHaveHbl 4515 KONMpoBaHUs U UCNO/b30BaHNA B pa60Te C AaHHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. iIcnonb3oBaHue aTux npuMepos ans pa60TbI C pea/ibHbIMN JTOTMHaMN KaTeropnyeckn 3anpeuieHo.

3.1.5.2. PacnpepgeneHHble KOHpUrypaumum

MpunoxeHne nonb3oBaTens ¢ cgate v Mogynb P2MQRouter MoryT hyHKLMOHMPOBATL Ha pasHbiX KOMMbloTepax. /15 pasHeceHuUs poytepa
1 KIIMEHTCKMX NPUMIOXEHUI HA pasHble KOMMbIOTEPbI B CETU 6poKepa CNeAyeT YCTaHOBUTL POYTEP M3 AUCTPUOYTUBA Ha KOMMbIOTEP, C KOTO-
poro 6yAeT OCyLLECTBAATLCS JOCTYN B CETh GUPXU, YCTAHOBUTL cgate 13 AUCTPUBYTMBA Ha KOMMbIOTEp, rae 6yaeT paboTark NpuUioxeHue
nonb30BaTesisi, U cAenatb CeAyoLe HACTPOKK:

» CoO CTOpOHbI KNMeHTa:
o YcTaHoBUTb cBOMCTBA Host, Port B 3HaYeHns, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleli KOpnopaTnBHOWM CETU.

o lMpaBW/bHO YCTaHOBUTb CBOCTBO Password — nokasbHbIi Naponb npunoxeHus AppName Ha poyTtepe. Mpu coefuHeHUN Npuoxe-
HVA 1 poyTepa BHE NMpeenoB OfHOro KOMMbIOTepa, TpebyeTca 3afasarb Naposib /IOKaSIbHOTO coeauHeHus. Maponb NOKasIbHOro co-
eiVHeHNA 1 Naposb ANa ayTeHTudmkaumm npunoxeHns B cetn PLAZA |1l — 370 pasHble Belmn! Henb3a nx nytatb.

 Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekumm [AS:Local] nponucats ctpoky <AppName>=<local password>, rae AppName u local Password — nms
NPUIOXEHNSA U €ro NOKasbHbI Naposb — [O/MKHbI COOTBETCTBOBATL NapameTpaM, nepefaBaemMbiM K/IMEHTCKM NPUIOXEHUEM.

3.1.5.3. PekoMmeHgauum No BKIOYEHUIO paHTaliMoB MB B npuiioXeHue Nonb3oBaTtesis Npu pacnpocTpaHeHun
nonb3oBatesibcKoro NO CTOPOHHUM KOMMAHUAM

Habop dhaiinos, KOTOpPbLI KONMPYeTCA B KaTaslor ycTaHoBKM Wwito3a Moscow Exchange\SpectraCGate\bin, a Takke cxembl faHHbIX U CO06-
LeHWiA, Haxogswwmecs B kaTtanore Moscow Exchange\SpectraCGate\SDK\scheme, Ao/mKHbI KONMPOBaTLCA NOSb30BaTE/IEM M3 KaTasiora
YCTaHOBKM B KaTaslor CO CBOUM NPUIOXKEHNEM W PACNPOCTPaHATLCSA BMECTE C HUM.

He pnonyckaeTcs ncnosib3oBaHue pas/imuHbix Bepcuii moaynst P2MQRouter 1 KOMMNOHEHT cgate, Tak Kak OHW He SIBSII0TCA COBMECTUMbBIMU.
Mpwn ycTaHOBKE MPUIOXEHWsI NONb30BaTE NS CrieflyeT KOHTPOMPOBATh, YTO UCMOMbL3YEeTCA Ta Xe camasi Bepcusi P2MQRouter, 4Tto 1 npu
paspaboTke.

3.2. CocTaB TpaHcnupyemoii nHchopmayum

B paHHOM pasgene onvcbiBaeTcs cocTas nHhopmMaumm, TpaHcampyemoii B wnose PLAZA 1.
Bce TpaHcnupyeMble fiaHHble pasfeneHbl Ha cneaytoLme noruyeckme rpynnbl:
+ CnpaBoyHas nHopmaums

« ToproBasi MHchopmaLsi
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3.2.1.

WHhopmauys 451 BOCCTaHOBNEHNS
WHhopmauus o cpeactBax U numuTax
KnupuHrosas nHcopmaums
MHbopmaums 06 nHagekcax u Kkypcax

BcnomoraresnbHble I/IHCpOpMaLlI/IOHHbIe NOTOKU

CnpaBo4Has nHcpopmayus

CnpaBoyHas UHopMauus CoAEPXUT crefytolime AaHHble:

PacnucaHue n ctaTyc TOproBbIX ceccuii

VHchopmaumsi 0 BpeMeHV NPoBeLEeHNS TOPTOBOW CECCUN 1 €€ COCTaBNAOLLMX, TakMX KaK MPOMEXYTOUHbIV KIIMPUHT, BEYEPHSS U YTPEHHSA
ceccuu, goCcTynHbl B Tabnuue session notoka FORTS_REFDATA_REPL. B 3T0i4 e Tabnuue ykasbiBaeTcs CTaTyc Ceccuu, 4To no3eosisieT
OTC/MIeXUBaTb U3MEHEHUA peXnmMa ceccumn.

CnpaBoYHNKM UHCTPYMEHTOB Y 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B TOProByld ceccuio  (DblOUepCHble  WHCTPYMEHTbI  AoCTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TaKKe NepednceHbl B 3Toi Tabnmue. ONUMOHHbIE UHCTPYMEHTbLI TPAHCMPYHOTCA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbiX akTMBOB (PblOYEPCOB MpeAcTaB/neH Tabnuue
fut_vcb notoka FORTS_REFDATA_REPL.

YKa3aHHble cnpaBoYHUKU MOTYT OGHOB/ISITLCS B X0, TOProBOli ceccuu, Hanpumep, B pesy/sktare NpYoCcTaHOBKW TOProB Mo Kakomy /in6o
WHCTPYMEHTY U/IM BO BPEMS ONepaLymn paclunpeHnst IMMUTOB LiEH.

CnpaBoYHUKN PUPM U KIIMEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX cnpaBoYHMKaxX AOCTYMHbI UCKMIOUYUTENBHO
CBefleHNs 0 KIMeHTax cBoe hupmbl.

CnpaBo4HMK obnuraunii

O6nuraumn  onuceiBaloTcs  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBoyHMK napameTpoB  CMnOT-aKkTMBOB
fut_bond_registry, cnpaBo4HuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HKJ Ha gatsl Bbinnat kynoHos fut_bond_nkd, pasmepsb! Bbinnar
HOMWHasIbHOM cToumocTu obnurauymm fut_bond_nominal.

KoaghdhnLMeHTbI NapaMeTpuyeckoii KpUBoii BONATUILHOCTY A/151 OMLUMOHOB

TpaHcnupytoTcsa B Tabnuuax volat_coeff notokoB FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.

[na ocywecTBneHNs onepaumnii Ha pbiHKax Toproeoit cuctembl SPECTRA cucTema nosib3oBatesisi 4o/KHA NoyyaTh B peXxumMe OH-naliH
no KpaliHeit Mepe cnepytoLLve CnpaBoYHbIe AaHHbIE:

3.2.2.

PacnucaHue ceccuii (session)

CnpaBouHUK UHCTpYMeHTOB (fut_sess_contents, opt_sess_contents)

ToproBas uHcdopmaumsa

ToproBasi HopMaLys BK/HOYAET B CEOS:

ArpervmpoBaHHble CTakaHbl

DOpPMUPYIOTCSA HA OCHOBE CUCTEMHbIX 3as1BOK N0/1b30BaTe/ei NyTeM CyMMUPOBaHNS 06bEMA [i/191 KaXKA0r0 UHCTPYMEHTA, LLIeHOBOTO YPOB-
HS1 M HanpaeneHusl 3asBkU. OGHOB/SIOTCA B PEXMME OH-NaliH U SBMSIOTC OCHOBHLIM CMOCOGOM NOJYYEHUst MHGIOPMALIMM O TEeKyLLIMX
LieHax 1 06bEMaXx. Monb3oBaTeNb MOXET BbIGpaTh Xenaemyto ry6uHy cTakaHa 13 BapraHToB 5, 20 niu 50 LieHOBbIX YPOBHel B KaXaoM
U3 HanpaB/eHuii; AaHHbI BbIGOP OCYLLECTBSIETCS NPYU KOHDUTYPUPOBAHN JIOTUHA U HE MOXET GbiTb U3MEHEH B XO/ie TOProBOi ceccuu.

CrakaHbl TpaHCNMPYKTCA HECKONbKMMM notokamun pennukauum PLAZA |I: FORTS_AGGR5_REPL, FORTS_AGGR20_REPL wu
FORTS_AGGR50_REPL.

O6LLEepPbIHOYHbIE NOKa3aTeNn

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCIMpyeTcs Takast MHPOPMaLIMS Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LLeHbl OTKPbITUS,
3aKpbITUS, TEKYLLME pacyeTHble LieHbl U T.N. [laHHas nHopmaums TpaHcanpyetcs B notoke FORTS_COMMON_REPL.

XKypHan 3asiBOK No/b30BaTesisi (a Takke - NO/HbIN XypHan 3asBOK TOProBoii cucTeMbl)
B ypHaUsie 3as1BOK No/b30BaTesisi TPAHC/IMPYETCs BCS UCTOPWsT onepauyii no 3asiBkam nosib3oBartesisi. XKypHasibl 3asBOK No/b30BaTesist

pocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL ans cblouepcos 1 ONUMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL g9 3aBOK N0 COCTaBHbIM UHCTPYMEHTaM.
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3.2.3.

B cnyyae, ecnv nonb3oBatenb NPU KOHMUIypaLmum norvHa ykasan onumio "MosnHblii XypHan 3asBok”, NTOMUMO CBOWX 3asBOK, MO/b30-
BaTeslb OyAeT NonyyaTb NOMHbIV XypHan BCex onepauuii ¢ 3asiBkamMu Ha pbiHKe B aHOHUMW3MPOBaHHOM BUAE, JOCTYMHbIN B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

XypHan cfienok nonb3osarens

CoflepXu1T CrMCOK BCEX COBEPLUEHHbIX MOMb30BaTe/ieM 3a TeKYLLYH CecCuto cAenok. XKypHasibl cefnoK nosib3oBaTtens AOCTYrMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL ans cblouepcoB M ONUUOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ansa cgenok no coctaBHbIM UHCTPYMEHTAM.

XKypHan cenok ToproBoii cucTembl

CopepXuT CNMCOK BCEX CAENOK, COBEPLUEHHbIX BCEMU MOMb30BATENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nonb3oBarenei
npeacTaBneHbl B aHOHMMU3NPOBaHHOM BuAe. XXypHasibl CAeNoK Nosib3oBartens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbOYEPCOB M OMUMOHOB, a Takke B Tabnuue multileg_deal gnsi caenok no cocTaBHbIM MHCTPYMEHTaM.

WHdopMaLms ana BOCCTaHOB/IEHUA

[ns obecneyeHrst BO3MOXHOCTM BbICTPOr0 BOCCTAHOB/IEHNS NOYYEHUS TOPTroBOI MHGhOpMAaLIMKM nocsie noTepu coeanHeHus co SPECTRA,
paBHO Kak U ANsi peasiM3aluy cLeHapus No3gHEro NMOAK/UeHUs K Gupxe, B cocTase Lo3a PLAZA Il ocyllecTBAsieTcs TpaHCIsLms
NeproAUYECKUX CPE30B TEKYLLIMX CTaKaHOB B HEArperupoBaHHOM BuAe. JTO NO3BO/ISET NOMYUNTb aKTyasrlbHOe COCTOsHUE CBOMX 3asiBOK (a
B C/lyyae NOAKMHUeHHo onuyy "ToNHbIN XypHaN 3asBOK" - BCeX 3asBOK B CUCTEME) Ha TeKyLLM MOMEHT BPEMEHMU.

Cpesbl aKTUBHbIX 3a1BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B oToke FORTS_USERORDERBOOK_REPL.

3.2.4.

WHopmayma o cpegcTBax U IMmMmmTax

Bk/touaeT cnegyolye AaHHble:

3.2.5.

WHhopmauysi o no3numsx

TpaHcnvpyeTcs B BuAe BpeMeHHbIX cpe3oB B notoke FORTS_POS_REPL. [Insa kaXgoro 3Ha4yeHusi No3vuum AoCTyneH naeHtudukarop
nocnefHen caenkv, BoeaHel B pacyeT 3anucu no nosuuum.

WHopmMauysi o cpeacTBax U IMMUTAxX KMEHTOB

TpaHcnvpyeTcs B BUAE BPeEMeHHbIX cpe30B B notoke FORTS_PART_REPL. [Jns Kax40ro 3Ha4yeHuns KNIMEeHTCKOro cyeTa ykasaHbl pasmMe-
pbl CPeAcTB (Kak AeHer, Tak U 3a/10T0B) Ha Ha4Yas10 TOProBOl ceccumn, TeKyLUme 1 pe3epBbl CPEACTB.

KnupuHroeasa nHcopmauyms

KnvpuHroas nHcpopmaums, TpaHcnpyemas B coctase Lito3a PLAZA |l BktovaeT cregytoline gaHHble:

3.2.6.

PacueTHble LieHbl KNMpuHra

DopmMUpyHOTCA B MOMEHT NPOBEAEHUSI BeuepHero knnpuHra. JoctynHel B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMM LeHaMn BK/IIOHAET Takke UHCTPYMEHTbI, CPOK AENCTBUSA KOTOPbIX 3aKOHUYM/ICS, YTO MO3BOMSET UCMOMb30BaTb AaHHYH0
Tabnmuy 15 NoyveHns NPaBU/IbHBIX LLEH MO KOTOPLIM ByAeT npov3BeAeHa nocTaBka.

BapwuaunoHHas mapxa (MpeMusi) NPOMEXYTOYHOTO K/TMPUHra

BapuaunoHHaa Mapxa (npemMusi) NpPOMEeXyTO4YHOro KaupuHra poctynHa B Tabnuuax fut_intercl_info n opt_intercl_info notoka
FORTS_REFDATA_REPL gnsi doblo4epcoB 1 ONLMOHOB, COOTBETCTBEHHO.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsaoTcsa 3as8BKky, NEPEBLICTAB/IEHNE KOTOPbIX B KIIMPVHT HE 6b1/10 NPOM3BEAEHO NO NPUYMHE HEXBATKM cpeacTBa. PeecTp TpaHc-
nvpyetcsl B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

Cpe,qCTBa K/IMEHTOB MO pe3y/ibrataM KJ/IMpuHra

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

3asBK/ Ha UCNOJSHEHNE onunoHos

NHcopmaymsa 06 nHgekcax n Kypcax

B cocTaBe AaHHOI rpynnbl NPUCYTCTBYET creayolas nHopmaums:

Tekywme 3Ha4yeHnsa nHaekcos PTC

Bk/toyaeT TekyLme 3HaueHns GUPXEBbIX MHAEKCOB. 3HAYEHUS B AaHHON Tabnuue 06HOBNAKTCSA C NEpUoANYHOCTLI0 15 cekyHa,. B co-
cTaB MHopMaumm 06 nHaekcax BXoguT 3HaveHue kypca USD, ¢ ucnonb3oBaHWeM KOTOPOro Gbl/1 MPON3BEAEH pacyeT nHaekca. [laHHble
TpaHcnupytotca B notoke RTS_INDEX_REPL.
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* 3HaueHus KypcoB BasltoT

CofepxaTt 3Ha4eHUs1 KypcoB BaslioT, MCMO/b3yeMble B TOProBovi cucteme A5 06paboTkn KOHTPAKTOB, pacCUnTbiBAEMbIX B Ba/llOTe, OT-
NINYHOI OT py6rieid. 3HaYeHUs KypCcOB BasTlOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

3.2.7. BcnomoraTenbHble MHPOPMaLMOHHbIE MOTOKU
B AaHHyt0 rpynny oTHeceHbl MHGOPMaLMOHHbIE NMOTOKK, NPpeAoCTaBALLME AONOMHUTENbHbIE (DYHKLMN:
* TekyLuMe 3HAYEHVsI BapVaALMOHHON MapXu 1 MHAMKATUB NO NPeMUsiM
TpaHcnupytoTcsa B notoke FORTS_VM_REPL B pa3pese no3uumii knveHTos 1 PK.
* TekylyMe 3Ha4YEHNSI BONATUILHOCTU U TeOpeTnYeckne LieHbl A1 ONLVOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL.
3.3. OCOOEHHOCTU NCMNOJ/Ib30BaHUA LW/KO3Aa

3.3.1. Cnyxe6Hble nons pennavkayum

Kaxgas pennvumpyemas Tabnuua UMeeT B CBOEH CTPYKType Tpy NepBbIX Nons hMKCMPOBaHHOTO TuNa i8, NnpeaHa3HaueHHbIX Ans obecne-
UeHUA MexaHu3ma penvkauum:

¢ replID — yHuKanbHbIN ngeHTUdMKaTop 3anucy B Tabnuue. MNpy BCTaBke Kak4oi HOBO 3anucu, 3Toi 3anncuy NprcBanBaeTcs YHUKabHbIi
naeHtTudukarop. HecMoTps Ha To, YTO Tabsmua MOXET UMETb HEKU NMepPBUYHbLIA KoY, onpeAensiemMblii 6U3HeC-/10rMKoN, Ans uenei
peniMkauyu Bce paBHO NEPBUYHBLIM U YHUKa/IbHBIM MAEHTUdMKaTopoM saBnseTcs none repliD.

replRev — yHVKasIbHbI HOMEP 3MeHEHWs B Tabnuue. MNpu 1tlo6om n3meHeHnn B Tabnuue (BCTaBke, pefakTupoBaHnm, yaaieHny 3anucn)
3aTpoHyTas 3anuck nostyyaet 3HaveHue replRev, paBHoe makcuMansHomy replRev B Tabnuue go nameHeHns +1.

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

3.3.2. KomaHgabl

[lna oTnpaBku koMaHA Heo6xoAMMO co3faTtb Ny6nmkarop ¢ napametpamu NAME = FORTS_SRYV, category = FORTS_MSG. [1nsa nonyyeHus

OTBETOB Ha OTMNpaB/iEHHbIE COOBLLEHUSI HEOBX0AMMO B (DYHKUMU OTNpaBku cooblieHns 3aaatb conar CG_PUB_NEEDREPLY, a Takke
co3farb NoANUCHKK € TUNom p2mareply.

B cnyyae owmbkm B JocTaBke M 06paboTke COOBLLEHNS HA CUCTEMHOM YPOBHE, KOA K/IMeHTa MOXET MoyynTb 60 OLMOKY Npy BbIMO-
HEeHWUW PyHKLMM OTNPaBK/ CO0BLLEHUS, MO0 OTBETHOE COOOLLEHME CneLmabHOro Tnna "cnucteMHas ownobka" (msgid=100):

Mone Tun OnucaHne
code i4 Koga Bo3Bparta
message c255 TekCT coobLLeHMS.

O6parute BHUMaHUe, YTO COOBLLEHNE "cucTeMHas owmnbka" MOXeT ObITb OTNPAaB/IEHO B OTBET Ha Nto6oe coobLLeHne BU3HeC-10TNKN.
3.3.3. KOHTpO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC SPECTRA pgeiicTByeT cucTeMa OrpaHu4eHnst aHoOMaslbHOW aKTUBHOCTU K/TMEHTCKMX NPUIOXEHUA. OHa He MO3BOSET NPUNOXEHUID
nonb3osaresis (of4HOMY /lorMHy B cucTeme SPECTRA) npucbinaTth 60/1ee OroBOPEHHOTO B 3a51BKE Ha MOAK/TIIOYEHME KOSTMYECTBA COOOLLEHNI
B €IMHNLY BPEMEHU. B HACTOALLMI A MOMEHT MOXHO NOy4uTb STIOrMH B cucteMy SPECTRA ¢ orpaHunyeHuem 30, 60, 90 u 1.4. (HO He 6onee
3000) ToprosbIx onepaumii B cekyHay. K ToproBbiM onepauusam 0THOCATCA BCe KOMaHAbl yNpasieHns 3asiBkamu. KonnyecTBo HETOProBbIX
(BCcex ocTasnbHbIX) onepauuii 4ns Noboro Trna normHa orpaHnyeHo 1000 B cekyHAy.

Mpu NPEeBbILLEHNN IMMUTa COOBLLEHUIA, CUCTEMA KOHTPO/IA HE TpaHCMpyeT coobLueHne B iApo TC, a nocbliaeT nosb30BaTento coobLLe-
HMe-0TBET C yBeLOoM/IeHMeM 06 oTkase B 06CyxunBaHnm, msgid=99 cnepytoLuein CTpyKTypbl:

Mone Tun OnucaHve

queue_size i4 KonmuecTBo coobLeHNA Noib30BaTeNs

penalty_remain i4 Bpems B MunnucekyHgax, no npoLiecTsMmn KOTOpPoOro ByaeT ycrnewHo npu-
HATO crefytolLee CoobLLeHMe OT 3TOro NoMb3oBaTens

message c128 TekcT coobLeHns 06 oLnbke

O6pallaem BHUMaHVE Ha f1Ba HioaHca:

1. KonnyecTtBo COOGLLEHWIA 3a UCTEKLLYIO CeKyHAY oLeHmBaeTcs npu npuéme KAXKAOMO coobuieHns. 3To 3Ha4mMT, Y4TO ecnv Nosib3oBaTesb
NMOCTOSIHHO MPUCbIIAET 3anpochkl C YacTOTON, 60/bLUe, YeM eMy paspeLLeHo, TO ero coobLLeHNns nepecTatoT obpabaTbiBaTbCA BOOOLLE.

2. CoobLieHne-oTkas ¢ TnomM 99 MoXeT 6bITb MOCNaHO B OTBET Ha /1l060e coobLLeHve nonb3oBaTens.
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3.3.4. ABTOMaTn4yecKoe CHAATUE 3asABOK NMPU OTK/IIOYEHUMN NOo/1b30oBartenisi OT TOPros

B TC SPECTRA npenycMOTpeH MexaHW3M KOHTPO/IS 3a COCTOSIHUEM MOAKMoUeHus knneHTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/YEHUN KNeHTa oT TC aBTOMaTu4yeckn CHUMaTb BCE aKTVBHbIE 3a8BKM KneHTa. CHUMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncteyeHuns), 6esafpecHole 3asBKu.

[lna BKIOYEHNs cepBuUca (a Takke OTK/IUEeHNs) hupmMe-YUYacTHUKY TOProB HeOBXOAMMO nodaTb COOTBETCTBYIOLLEE pacrnopshkeHve Yepes
Knuentckuid LleHTp. CepBuc BktovaeTcs Ana naeHtudmkaropa (p2login), npuHagnexatiero oupme-YyacTHUKY.

Mpu nogknoyYeHUn naeHTndmkaropa ¢ BkatoueHHol ycnyroii "Cancel On Disconnect” k TC fns1 HEro akTUBUPYETCS PEXVM KOHTPONA 3a
cocTosiHneM nogkntodeHust (COD-pexum).

Norvka pa6oTbl MEXaHU3Ma KOHTPO/IS NOAK/IOUEHWIA crefytoLas:

* Ecnv gna knveHTta aktmeuposaH COD-pexuM, TO CrucTema OTC/IEXMBAET aKTUBHOCTb MOAK/TIOUYEHNSA HA TPaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHAa (COOﬁLLleHVIe) KNMeHTa, 3apernctpupoBaHHaa B CUCTEME, BHE 3aBMCMMOCTU OT €€ YCMeLHOCTU, TPaKTyeTCa Kak nposB/ieHne
AKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KauecTBe Nopora HeakTMBHOCTY BpeMEHHO MHTepBaJl (B TekyLeli peanmsaumm = 20 cek.) KTUMEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UMK, NOTEPSIB MOAK/IOYEHNE K CUCTEME, He MOAK/IIUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAtOTCS.

B03MOXHbIE CUTYyaLMKW, NPU KOTOPbLIX NPOVUCXOAUT 3anyck NpoLeaypbl CHATUS aKTUBHbIX 3a51BOK:
 KnueHT He oTnpaBu HK OAHOTO COOBLLEHNSA 3a YCTaHOB/EHHbIN Nepuog, BpeMEHMU.

* KnueHTckoe npunoxeHue notepssio CoeanHeHne ¢ poyTepomM. AKTUBHBIE 3a5BKN 6y,qu CHATbI N0 NCTEYEHUN YCTaHOB/IEHHOIO nepuoga
BpemMeHu.

» PoyTep noTepsin coeiMHeHVe ¢ CepBepoM A0CTyna. AKTUBHbIE 3asBKM ByAyT CHSTbI MO UCTEYEHWUN YCTAHOBIEHHOTO NEPUOAA BPEMEHMN.

. CepBep AOoCTyna norepsan coegnHeHune ¢ TC vnn yTparun paﬁOTOCI’IOCOﬁHOCTb BCnegcTemne BO3HWMKLUEN OLUNOKA. AKTUBHbIE 3a8BKU KW~
€HTOB, He YCTaHOBMBLUNX coegnHeHne ¢ 4pyrmm cepeepom aoctyna, 6y,CI,yT CHATbI MO NpowecTBnn BpeMeHn, yCTaHOBJ/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ B03MOXHa CuTyaLms, Korga cepeep A0CTyna, YacTMYHO yTpaumBas paboTocnoco6HOCTb, onoselaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COoeanHeHMe. Takasa cuTyalyst He MOXeT ObITb naeHTUdMLMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpoHe Y4acTHUKa.

[ns Bcex knneHToB ¢ COD-pexrMoM 3asBKM Takke aBTOMATUYECKM CHUMAKOTCA MOC/1e OKOHYaHUS1 BeYEepPHEN TOProBol ceccum 1 npm Boc-
CTaHOB/IEHUN CUCTEMBbI Noc/ie cbos.

3asBku, cHATble MexaHu3MoMm "Cancel On Disconnect”, B Tabnuuax noMeyarTcs cneymanbHbIM cTaTycoMm (nosne xstatus).

Mpwn OTCYTCTBUM TOPrOBOI aKTUBHOCTW, YTOObLI NPEAOTBPATUTL CHATHUE 3asBOK, KIIMEHTCKOE NPUIOXeHWe JO/MKHO nHdopmuposaTts TC 06
aKTMBHOCTMN MOAK/TIOUYEHUS NyTeM OTNpaBku He pexe OAHOro pasa B 10 cekyHA, HO He vallle YeM pa3 B CeKyHAy, crneuuasnibHol KoMaHbl
CODHeartbeat (msgid=10000) cnepaytoLLeli CTPYKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep coobLieHns-xapTéuta (B TeKyLLeil Bepcum He NCNonb3yeTcs).

KomaHa He yuuTbIBaeTCcs Npu pacueTte c6opa 3a TpaH3akKuym.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTNPAaBMSET OTBETHbIX COOOLUEHMA Ha XapTOuTbl, MOITOMY NPW BbI30BE (OyHKLMM OTNpaBku CO-
obueHna crnefyeT ykasbiBaTb HOMb (HEe OXuaatb oTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB dyHkumn cg_pub_post ¢ cnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBegeT K nosyveHuio owmnbkm CG_MSG_P2MQ_TIMEOUT.

3.3.5. Notokn, nony4yaemblie OrmMHaMmu pasHbiX NOATUNOB

B 3aBMCMMOCTU OT MOATMNA JSIOTMHA MO/b30BaTeNst (OCHOBHOM, NPOCMOTPOBbINA MK TPAH3aKLMOHHBIA) pasfinieH nosyyaemblii UM Ha6op
NOTOKOB peninkauum.

OCHOBHOI1 /I0TMH Nony4yaeT criefytolime NOTOKW peninkauum:

* FORTS_CLR_REPL - KnupuHroasi uHcopmauusi

* FORTS_FEERATE_REPL - MNMOTOK TOUYHbIX CTABOK KOMUCCUIA BUPXU

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoi kommuccum
* FORTS_BROKER_FEE_REPL - Bpokepckue Kkommuccum

* FORTS_FEE_REPL - NoTok koMuccuid 1 lTpaghoB 6upxm

* FORTS_PROHIBITION_REPL - 3anpeTbl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccroHHas nHopmams
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* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nosnb3oBaTesia: cpe3 ctakaHa

* FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHOW pa3fBuxkm

* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauns

* FORTS_PART_REPL - NHdopmauus o cpeacTBax v imMmnuTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3numusx

* FORTS_TNPENALTY_REPL - iH(hopmanms o cbopax 3a TpaH3akumum

* FORTS_VM_REPL - BapunauunoHHas mapxa 1 npemus

* FORTS_DEALS_REPL - N0TOK @aHOHUMHbIX CAENOK

* FORTS_COMMON_REPL - O6uwas nicpopmarms no ceccum

e FORTS_VOLAT_REPL - BonatnnbHocTb

* MOEX_RATES_REPL - Kypcbl BasltOT OH-/1aiiH

* RTS_INDEX_REPL - bupxeBble UHAEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napameTtpsl ans mogenu bauense

* FORTS_USER_REPL - MNonb3oBartenu

* FORTS_REJECTEDORDERS_REPL - OTBepPrHyTble B KNUPWHT 3a5BKN

* FORTS_RMT_REPL - 'O 6€e3 3asBOK ¥ TeKyLiuii onepaTunBHbIi puck

* FORTS_SESSIONSTATE_REPL - CtaTtyc akTMBHOI ceccuu

* FORTS_INSTRUMENTSTATE_REPL - CTaTtychl UHCTPYMEHTOB MO aKTUBHOI ceccuu.

* FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccum
Ecnu cnocob nonyyeHnst pbiIHOYHbIX AaHHbIX — "arpernpoBaHHble cTakaHbl", OCHOBHOW SIOTVH Take nosyyaer:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - INoTOKK arpermpoBaHHbIX CTakaHOB
Ecnu cnocob nonyyeHnsi pbiHOYHbIX AaHHbIX — "MOMHBIN XXyPHa 3aABOK", OCHOBHOI SIOTMH NOJyYaer:
e FORTS_ORDLOG_REPL - [N10TOK @aHOHUMHbIX 3a5BOK

* FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIA

MpocMOTPOBLIV TOTMH NosyyaeT criefytoLme NOTOKN penimKauuu:

* FORTS_CLR_REPL - KnupuHrosasi ungpopmauus

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl g5 pacyeta 6pokepckoii kKomuccum

* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - IM0oTOK KOMUCCWIA 1 LWITPadhoB GUPXM

* FORTS_PROHIBITION_REPL - 3anpeTsl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccvoHHas uHopmawms

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osaresns

* FORTS_MM_REPL - NHtopmauus 06 obs3atensctBax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBaTesia: cpes3 ctakaHa

* FORTS_FORECASTIM_REPL - NporHo3 p1uckoB nocre BO3MOXHOI pa3fBuKKu

* FORTS_INFO_REPL - CnpaBoyHas nHdopmauus

* FORTS_PART_REPL - VHhopmaLms o cpefacTBax U AMMmTax
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* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumsax

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuuu

e FORTS_VM_REPL - BaprauunoHHas mapxa v npemus

* FORTS_DEALS_REPL - [N0TOK @HOHUMHbIX CAENOK

* FORTS_COMMON_REPL - O6wwas nipopmaums rno ceccum

* FORTS_VOLAT_REPL - BonatnneHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1l0T OH-/1aliH

* RTS_INDEX_REPL - bupxeBble NHAEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napamertpsl ans mogenu batuense

» FORTS_USER_REPL - lNonb3oBarenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B KNIMPUHT 3a5BKU

* FORTS_RMT_REPL - 'O 6€3 3asBOK 1 TEKYLLM1 onepaTuBHbIA pUCK

* FORTS_SESSIONSTATE_REPL - CTatyc aKT!BHOI ceccun

* FORTS_INSTRUMENTSTATE_REPL - CtaTtycbl MHCTPYMEHTOB M0 aKTUBHOI ceccun

* FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOW ceccum
Ecnu cnocob nonyyeHusi pbiHOYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", MPOCMOTPOBbLIA /TOMMH TaKXkKe NoyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - INoTOKKM arpermpoBaHHbIX CTakaHOB
Ecnu cnocob nonyyeHnst pbiHOYHbIX AaHHbIX — "MOMHBIN XYPHa 3aABOK", NPOCMOTPOBBIV SIOTVIH NOMyYaeT:
* FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a51BOK

+ FORTS_ORDBOOK_REPL - Cpe3 cTtakaHa. AHOHUMHbIA

TpaH3aKLWOHHbIWA /IOTMH Nony4YaeT criefyoLme NOTOKM peninkauun:

* FORTS_CLR_REPL - KnupuHrosasi Hopmauusi

* FORTS_FEERATE_REPL - MOTOK TO4YHbIX CTABOK KOMUCCUIA BUPXU

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoii komuccum

* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - NoTok koMuccuii 1 lTpagpoB 6Upxm

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBoyHasi U ceccuoHHasi nHcpopmaums

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osaresnis

* FORTS_MM_REPL - NHdopmauus 06 o6s3atenscteax MM

* FORTS_USERORDERBOOK_REPL - 3anBku nosnb3oBaTens: cpe3 cTakaHa

* FORTS_FORECASTIM_REPL - NporHo3 pnckoB nocsie BO3MOXHOM pasaBumKKA

* FORTS_INFO_REPL - CnpasoyHas nHdopmauus

* FORTS_PART_REPL - VH(hopmaums o cpefctsax U aMMmTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapuauunoHHaa mapxa v npemus

e FORTS_USER_REPL - NMonb3oBatenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B KNIMPUHT 3asBKN

* FORTS_RMT_REPL - 'O 6e3 3asBOK ¥ TekyLuii onepaTuBHbIi puck
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FORTS_SESSIONSTATE_REPL - CTtaTyc aKTUBHOIA ceccumn

FORTS_INSTRUMENTSTATE_REPL - CTartycbl MHCTPYMEHTOB MO aKTUBHOW ceccum

FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPyMEHTOB akTUBHOI ceccuu

3.3.6. CmeHa naposna goctyna B TOProByt cuctemy

Y nonb3oBartesis UMEeTCst BO3MOXHOCTb CAMOCTOSITE/IbHO CMEHWTb CBOIA naposib AoCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNOSb-
30BaTbCA O4HUM N3 cneayrunx MeToaoB:

* BOCNO/1b30BATLCA CreuuanbHoii yTnnuToii change_password (€€ onucaHve faHo HUXe);

+ Co3pgatb CBOE NpuIoXKeHWe AN CMeHbl Napons (onMcaHe CooTBETCTBYHOLMX 06bekTOB API MOXHO HaliTh B fokyMeHTe cgate_ru.pdf B
pasgene "O6bEKTbI NPOTOKOA M3MEHEHNS Napona”) n nocnaTtb B TOProByto cucTemy cooblyeHne ChangePassword ¢ Heo6xoauMbIiMuy
napameTpamu (cM. pasgen "Metog ChangePassword").

TpeboBaHWs K CNOXHOCTU ¥ OPUTMHANBHOCTU Napons:
 [Maponb A0/MKEH cofepXaTb He MeHEE 8 CUMBOJIOB U COOTBETCTBOBATb TPEM 13 YETbIPEX TPEGOBaHWIA:
o Copepxarb NlaTUHCKME CTPOUHble BykBbI (0T a A0 Zz).
o CopepxaTb naTtnHckme 3arnasHble 6ykBbl (0T A 0 Z).
o Cogepxatb undpsbl (o1 0 go 9).
o Copgepxatb cneuuanbHble nin He ByKBEHHO-LMGPOBbIe CMBOSbI (@,+,_ 1 T.4.).
» Maponb He gomkeH coaepxarb 3 1 6os1ee NOBTOPSAIOLLMXCA CUMBO/IOB.

. ﬂaponb He O0J/KEeH coBnajaTb C O4HUM U3 paHee UCNOJ/Ib30BaHHbIX naponei/'l.
3.3.6.1. Ytunuta change_password

Ytunuta change_password npegHasHauyeHa A1s n3MeHeHnsi naponsi NoNb30BaTesNA B TOProBO cucTeMe. YTuauTa nosyvaert Ha BXOg, CTa-
PbI 1 HOBBI Naposnb Nosb3oBatens, oTnpaensieT ux B TC SPECTRA, u nosy4yaeT oTBET 06 yCrneLHoli (Mny HET) CMEHe Napons Nosb30-
BaTens B TOProBoi cucteme. Vicnonb3yemsblii yTUAMTOW NPOTOKO/ 06ecneymBaeT 3alyiLeHHy0 nepejady faHHbIX, Naposb v IOTVH NOMb-
30BaTensi B OTKPLITOM BUfe MO CETU He nepejatoTcs.

YTunuta npegcrasnset coboli KOHCONbHOE NPUIOXKEHME C 3anyCKOM M3 KOMaHAHOM CTPOKW, NcnonHseMblin dhainn change_password.exe.
Haxogutca: gna cpegbl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpy 3anycke yTUAUTE MOTYT GbITb NEpeaaHsl CeayoLLye NapamMmeTpbi:

--app_name UMS NpUIoxXeHusi. HeobsizaTenbHbIli NnapameTp;

--local_pass naposb 4719 NI0Ka/IbHOTO COEAUHEHUSI C poyTEePOM. Heobs3aTe bHbIi napaMeTp;

--host ip-aapec poyTtepa. Heobsi3atenbHblii NnapaMeTp, 3HaYeHne no ymonyaxumio 127.0.0.1;

--port nopT poytepa. HeobssatesnbHbIil napameTp. 3Ha4yeHne no ymonyaxuto 4001;

--ini ini-chainn ¢ HacTpolikamy normpoBaHns. HeobssaTenbHblli napameTp. Ecau ini-chainn He 3agaH, pesynbtar onepauun

BbIBOAUTCS HA KOHCO/b.

Mpumep cTpoku 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[ina cmeHbl Naposns Heo6X0AMMO BbINOMHNTL CReayoLye feliCTBUS:

* 3anyctuTb yTUnuTy.

* B KOHCOMM BBECTM CTapbIii 1 HOBbI NApPO/Ib.

* Haxartb Enter.

YTunuta so3spatiaet "0" B cnyyae yCreLHoro BbInonHeHUs KoMmaHabl CMeHbl napons u "1" B cnyyae Heycnexa.

O6partuTe BHAMaHVe, YTo NoslydeHre 0TBeTa 06 yCneLHOM BbINO/IHEHUM 03HAYaEeT U3MEHEHVE Napo/is Nob30BaTess B TOProBoii cucTeMe,
Npu 3TOM aBTOpU3aLYS TEKYLLLEro COeAMHEHUs! poyTepa He MeHsieTcsl. 118 aBTopu3aLy poyTepa c HOBbIM NaposieM HE06X0AMMO U3MEHUTb
naporsb B ini-thaiine poytepa 1 nepesanyctutb poyTep.

3.3.6.2. OgHOopa3oBble Naponu

Mpy perucTpauum B cucteme Unm cb6poce CTaporo Naposns yYacTHUKY BblAaeTcs IOTVH U 0fHOPA30BbIii Naposib, KOTOPLI B TeueHue 7 aHei
YUACTHUK JOMKEH CMEHUTb Ha NOCTOSIHHLIM, BOCMO/Mb30BABLUUCHL OfHUM U3 BbilLenepeuncieHHbiX cnoco6oB. Mo UCTeUeHUIo 3TOTo cpoka
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0,qHOpa3OBbII7I naposib CTaHOBUTCA HeAeﬁCTBMTeﬂbeIM. Yy4yacTHVKY, aBTOPN30BaHHOMY B CCTEME C O4HOPA30BbIM NaposiemM, He AOCTYMHbI
HUKaKue onepauuu, Koome onepaunn CMeHbl Napons.

3.3.7. MapTuumMoHnpoBaHMe MaTuymHra
B TC SPECTRA nopfepxvisaetcs pasfeneHue (napTULMOHNPOBaHNE) TOProBbIX MHCTPYMEHTOB Ha rPynnbl, U TOProBAsi UMW pasfeibHo
Ha HEeCKOJIbKMX He3aBUCUMbIX MOAY/IAX CBEAEHNS 3asBOK (MOLYNAX MaTUMHra), NPy aTOM KaxxAblli MOAY/b MaTunHra obpabarbiBaeT CBOK
rpynny MHCTPYMEHTOB. MNMpUHaANeXHOCTb MHCTPYMEHTA K rpynne (MaTumHry) onpegensietcst kogom 6a3oBoro aktmsa (base_contract_code)
VHCTpYMEHTa.
TpaHCcNAuMsA TOProBbIX AaHHbIX NPOW3BOAMTCS TakkKe pasfeslbHO Y HEe3aBUCKMMO, A/1S K&XA0r0o U3 Moayneli MaTumHra HasHavarTcs cob-
CTBEHHble MOTOKM penankauum. NMpUHaanexHoOCTb NOTOKOB penvkaLum MaTunHry onpegensiercs no noctdpukey _ MATCHS${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL1 - 3asBKk\ 1 cenku nonb3oBaresns no gbto-
YepCHbIM UHCTPYMEHTaM, KoTopble obpabarbiBatoTcsi Ha MATCHL.
[MoToKK, TpaHcAnpyemble pa3aenbHoO ANS KaXA0ro matumHra (umetoT noctdpuke _ MATCHS${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

[lna conocTaBneHnst UHCTPYMEHTOB MaTUMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
61v1ua instr2matching_map c nonamu:

» base_contract_id - uncnoBoii ngeHTUrKaTop 6a30BOr0 KOHTPAKTa;

» matching_id - ngeHtTucukarop matumHra.

MpuBsi3ka MHCTPYMEHTOB K MaT4yMHram MOXET MEHATLCS NP CMeHe TOProBOi ceccuu.

HoBbIli anroputm noslyYeHnst TOProBbIX JaHHbIX:

» Mo Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog, 6a3oBoro aktvea (base_contract_code).

» Mo Tabnuuam fut_vcb / opt_vch ans base_contract_code onpegensiem ngeHtndunkatop 6a3oBoro koHTpakTa (base_contract_id).

» B Tabnuue instr2matching_map no base_contract_id onpegensem naeHTuukaTtop MaTymHra.

[N nonyyeHus TOProBbIX JaHHbIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C COOTBETCTBYOLWMM _MATCHS${id}.

B TC SPECTRA Bepcum 6.3 Mofynb cBeAeHVs 3asBOK OyAeT oAvH, U AN 06paTHO COBMECTUMOCTM OCTaB/IEHbI CTapble MOTOKW penn-
Kauvm (6e3 pasgeneHns no maTymHram), Ho B NOC/efyHoLLMX BEPCUSIX CUCTEMbI CTapble NOTOKM ByayT yAasieHbl, NO3TOMY NONb30BaTeNNAM
pekomeHyeTcs nepecTpamBaTb 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 A/18 NepeMeLLeHrs 1 yaaneHns 3asBokK no dboyepcam
1 onupoHam B TC ¢ HECKONbKUMU MaTyyHramm.

3.3.8. Tunbl NOTOKOB AaHHbIX
Pasnuuatot cnefytoLime Tunbl NOTOKOB AaHHbIX:
» "NocToBepHblii" ('Reliable') - JaHHble, ony6MKoBaHHbIE B TaKMX NOTOKaX, akTyasibHbl, 4OCTOBEPHbI 1 HE NoA/1exaT nsMeHeHuto. Jllnboe
M3MeHeHMe - 3T0 (DOPC-Makop, CBSI3aHHbIV C HELUTATHOI cuTyaumeit Ha Bupxe. Ha faHHble N3 Takmx NOTOKOB YHACTHUK MOXET NOTHOCTLIO

onupaTbCs NPy NPUHATUN PeLLeHuid.

» "YcnoBHo pgoctoBepHbIit” (‘Almost Reliable') - Tpebyetcs cBepka ¢ oTyeTamu. [JaHHble B TakMx NOTOKaX 06bIYHO HE noa/iexar n3me-
HEeHMI0, HO MOTYT ObITb pefikMe cuTyauuu, KOraa OKoHYaTeslbHble 3Ha4YeHus, NybMKyemble B OTHETaX, OT/INYAKOTCS OT OHMAlH AaHHbIX.
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Hanpumep, pacyeTHas LieHa MOXET BbiTb CKOppeKTUpoBaHa peluenneM HKL, (Takasi cuTyaums npeaycMoTpeHa peryasTopHbIMU [OKy-
MeHTamm). Ha jJaHHbIe 13 TakuX NOTOKOB YUACTHUK MOXET ONMUPATLCS, C YUYETOM, YTO BO3MOXHO NOTPe6yeTCsi CKOPPEKTMPOBAaThL NosyUeH-
Hble JaHHble HA OCHOBAHUM aBTOMATUYECKOI CBEPKYM C OTUeTaMu.

¢ "WHchopmauymoHHbii" (‘Informational’) - [JaHHble, Ha KOTOpble YY4aCTHMK HE MOXET nosiaratbCsl, Kak Ha eAMHCTBEHHbI MCTOYHMK Npur
NPUHATUN TEX UW WHBIX PeLleHnid. JaHHbIe U3 TakuX NOTOKOB HY)XXHO MCMO/b30BaTb C OCTOPOXHOCTLIO, MO BO3MOXHOCTM, MPOBO/S B3BE-
LLIEHHOE CPaBHEHWE C aHA/TOMMYHBIMU AAaHHLIMMW, NOYYEHHbIMW APYTM CMOCO60M. MPUMEPOM TakmMX AaHHbIX MOTYT CMYXWUTb faHHbIe O
BO/IATWNBHOCTU, KOTOPbIE HOCAT OLEHOYHbIN XapakTep, 3aBUCSLLMIA OT MCMNONb3YEMOl MOAENN N METOAMKMN pacyeTa.

Hwxe B Tabnule npuBegeHa rpafiaLnsi NOTOKOB Mo TUNaM:

Mms noToka OnucaHue Tvn
FORTS_TRADE_REPL 3asBKu 1 caenku nonb3osBarens R
FORTS_ORDLOG_REPL [MOTOK aHOHUMHbIX 3a5BOK R
FORTS_DEALS_REPL [MoTOK aHOHUMHbIX CAEeMoK R
FORTS_USERORDERBOOK_REPL 3asBku Nonb3oBaTesia: cpes ctakaHa R
FORTS_ORDBOOK_REPL Cpes ctakaHa. AHOHVMHBII R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBoyHas U cecCUoHHas nHgopmauus R
RTS_INDEX_REPL Bupxesble NHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas uHgopmauys R
FORTS_USER_REPL Monb3oBarenu R
FORTS_REJECTEDORDERS_REPL OTBeprHyTbie B KNNPUHT 3asBKU R
FORTS_FEE_REPL MoTok komuccuii n WTpachoB GUPXK AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCHI BUPXM AR
FORTS_CLR_REPL KnvupuHrosas nHchopmaums AR
FORTS_COMMON_REPL O6was nHopmaums no ceccum |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHchopmanms o no3numsx |
FORTS_PART_REPL MHhopmaums o cpeacTBax U immmTax |
FORTS_MM_REPL MHbopmaums 06 obsasarensctsax MM |
FORTS_VM_REPL BapwuaunoHHas Mapxa n npemmsa |
FORTS_VOLAT_REPL BonatunibHOCTb |
FORTS_TNPENALTY_REPL MHhopmanms o cbopax 3a TpaH3akuum |
MOEX_RATES_REPL Kypcbl BantoT OH-naiiH |
FORTS_FORECASTIM_REPL [MpOrHo3 prckoB Nocsie BO3MOXHOWN pa3aBUXK/ |
FORTS_RISKINFOBLACK_REPL Puck-napametpsl ana mogenv bnaka-Lloynsa |
FORTS_RISKINFOBACH_REPL Puck-napametpsl 4n1a mogenu bawense |
FORTS_RMT_REPL O 6e3 3as1BOK W TEKYLLWI onepaTuBHbIA pUck |
FORTS_SESSIONSTATE_REPL CraTyc aKTMBHOIi ceccun |
FORTS_INSTRUMENTSTATE_REPL Crarycbl MHCTPYMEHTOB MO aKTUBHOI ceccun [
FORTS_SECURITYGROUPSTATE_REPL Craryc no rpynne MHCTPYMEHTOB aKkTUBHOI ceccum |

3.3.9. OrpaHuyeHue KonuyecTesa OAHOBPEMEHHO OTKPbITbIX MOTOKOB pensiukaunum ot Og4HOro
coeguHeHus PLAZA 1l

B cucteme cylecTByeT orpaHnyeHre Ha KonmyecTso OAHOBPEMEHHbIX MOAMNCOK Ha oguH noTok PLAZA 1l (Cgate) oT 04HOro LW/I30BOr0
noruHa - He 6onee 20. MNpu NpeBbILLIEHNN 3TOTO OrpaHNYeHUs, Kaxkgas nocneaytoLas nonbiTka NoANMcaTbCa Ha NOTOK ByAeT 3aBepLuaThbes
¢ kogom owmbkn ERROR:TOO MANY CONNECTIONS, oTpaxatoLiascs B xypHase pabotbl Cgate.

3.3.10. OTo6paxeHue nHhopmaLn 0 NOrMHax KasHayees B caerikax\sasBKax

B HekoTOopbIX CNy4asx KIMeHTbl B Tabuuax 3asBok/cAeNnok MoryT yBUAETb onepaLmi, BbINOTHEHHbIE OT UMEHU HEU3BECTHbIX M I0TMHOB
dopmata _admindkazn. 310 N0OrMHbI Ka3HaYeeB, KOTOPLIMU NO/b3YOTCS COTPYAHUKM MB/HKLL npy npoBeaeHun npoueayp CHATUS 3asBOK,
3aK/I0YEHNS CAENOK YPerynmpoBaHus 1 T.n. MNosiBieHre y yyacTHMKa Takvx 3asBOK/CAEN0K 03HaYaeT, YTOo Y 3TOro yyacTHuka npobnemsl ¢
(hMHAHCOBbLIM COCTOSAHUEM U eMy JydLle 6bl o6patuTbes B MB/HKLL.
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MpefycMOTpeHo ABa B1AA /IOTVHOB!

1. NlorvH ¢ mackoi ftxxrm_admin4forts — noruH ¢ ponbio AgMuHMCTpaTopa Topros (Maksiepa), ypoBHS AaMuHMcTpatop. Vicnonb3yertcs
cotpygHukamy MB. MNMprumMeHAeTca B npoLeccax:

e YcTaHoBka 3anpeTtoB no b®, 7kk.
* CHATMe 3a8BOK (3aNpoC Y4acTHVKa TOPros, NPUOCTAHOBKA, JIMKBUAALMOHHbIA HETTUHN, CAEMKN YPErynMpoBaHus).
* Hble onepauuun, npefycMoTpeHHble npoteaypamu Mb.

2. NoruH ¢ mackoit ftxxrm_admindkazn — noruH ¢ ponbto KasHauelictBa HKL, ypoBHA AgMmuHUCTpaTop. Vcnonb3yetcs coTpyaHUKamMm
HKLL. MNpumeHsieTcs B npoueccax:

* YcrtaHoBKa 3anpeTos no PK.
* 3aknoyeHne caenok oT umenn HKL, (MMKBUAALMOHHBIV HETTUHT, CAENKN YperyimpoBaHus).

* VHble onepauun, npeaycMoTpeHHble npoueaypamu HKLL.

3.4. O6paboTKa HelTaTHbIX CUTYyaLui

3.4.1. BoccTtaHoB/ieHUe Npu noTepe coeanHeHus ¢ bupxei
LLino3 PLAZA 1l B cTaHAapTHO KOHdMrypaumm ncnonb3ayet veTbipe TCP coeavHeHNs ¢ cepBepamMmn GUpxu:
» CoefuHeHve AN nogayun nprukasos/KkOMaHz,.

» CoefiuHeHne [ANA NOJIYYEHUA OCHOBHBLIX PbIHOYHbIX [aHHbIX. K TakMuM [AaHHbIM  OTHOCATCA MOTOKM arperaros, MNOTOKK
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

» CoefuHeHue 418 NoyYeHns BCroOMOraTe/ibHbIX U ClPaBOYHbIX MOTOKOB.

» CoefuHeHWe [NS MOMYYEHWA Aa@HHbIX A8 BOCCTAHOB/IEHWSI MPWU BOCCTAHOB/EHWM CBA3W UM NEPBOHAYa/IbHOM MNPUCOeAVNHEHUN
(Snapshot).

Exchange |

Primary Data Other Data Snapshot

|

|

|

|

| Order
: Management
|

|

Router

Application

cgate API

Puc. 18. Cxema coeguHeHuii

[ns obecneyeHnss HaLEeXHOCTA B TOpFOBOVI cUcTeMe peasim3oBaHo Ayb6nunpoBaHre annapaTtHbiX KOMMNOHEHTOB, 0OCYXMBAKOLLMX COeMHe-
HWA Nosb3oBaTeneld, ¢ UCNOb30BaHNEM 6anaHCMpOBLLMKOB Harpy3ku, KOTopble HanpaBsAlT Nosb30BaTens Npy yCTaHOBKE COeAUHEHNs
Ha TOT cepsep, KOTOprI7I HanmMmeHee 3arpy>xeH B AaHHbIVI MOMEHT.

3.4.1.1. AnarHocTuKa paspbiBa coeUuHeHUi

3a yctaHoBky TCP coefuHeHwnit otBeyaeT MO P2MQRouter, Bce HACTPOVKM A1 fJaHHbIX COeAVHEHWUIA NponMcaHbl B KOH(UrypaumoHHOM
thaiine poytepa, npu aToM coeauHeHmne gns "Other Data" ykasbiBaeTcsi kak ncxogsuiee default connection, a octanbHble Kak ncxogsime
direct connection. Takoe NOCTPOeHME SIBNSIETCA OCHOBHOM LUTATHOM KOHDUIypaLmeid npy NoaKHeHn K cepBepHoli doepme 6upxm. KoH-
churypaumsi coeiMHeHUI NpW NOAKIOYEHUN Yepe3 cepBep AoCTyna 6pokepa MOXET OT/IMYaThCs, B 3TOM c/lyyae TpebyeTcs 3anpallnBaTth
KOHKPETHYIO KOHhUrypaumio y Bnasienblia cepsepa.
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3a BOCCTaHOB/EHNE COeAMHEHUA B Cryyae paspbiBa Takke oTBeyaeT P2MQRouter, npu o6pbiBe OH aBTOMAaTUYeCKW, C 3aAaHHol ne-
PUOANYHOCTLIO NbITAETCA BOCCTAHOBUTL COEAUHEHME, NMPU 3TOM MOJIb30BATENLCKOE NPUIOKEHUE MOBANATL HA 3TW NPOLECCHl HUKaK He
MOXeT. VI B 3TOM cnyyae, OTCnenTb paspbiB COeAMHEHUS MPWUIOXKEHME MOJb30BaTeNs MOXET N0 u3MeHeHuo ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nony4yast ysegomneHust 06 nameHeHun ctaryca ot ob6bekTa "connection”.

Bubnuoteka CGate BefeT cebsi cnegytoLm 06pas3om:

 Pa3spbIB coefjHeHUs ¢ reliToM 06paboTkN BXOAHbIX MPUKa30B ANArHOCTUPYETCA HENOCPEACTBEHHO B MOMEHT MOyYeHNs ownbku TCP-
coefuHeHus. MNpy aToM, 3aTPOHYTbIE pa3pbiBOM 06bekTbl publisher nepexoaaT B ownb6o4YHOE cocTosIHME.

» [lnarHocTuka paspbiBa COEAVHEHMS, NCNOIb3YeMOro A1 MOlyYEeHNS OCHOBHbIX PbIHOYHbIX AaHHbIX, MPONCXOAUT B TeueHne 30 CekyHa,
3aTpoHyThle 06bLEKTHI listener npy 3TOM NepexogaT B OLMOGOYHOE COCTOSHME.

O61bekTbl B cOCTOsAHUM ERROR HE06x01MMO 0CBOGOANTb, U C KaKoW-TO NEPUOAUYHOCTBLIO (Hanpumep, pa3 B HECKOSIbKO CEKYH/) NbITaTbCs
nepeoTKpbITb 3aHOBO.

3.4.1.2. OGpa6oTKa TaiimayToOB NpU OTNpaBKe KOMaHA/TpaH3aKunii

Mpu pabote c nybnukatopom Tuna p2mg W NOAMUCYMKOM p2mgreply KIUEHTCKAA KOoA4 MOXET MoNyu4nTb Kof —OTBeTa
CG_MSG_P2MQ_TIMEOUT, curHanv3vpyoLLmii 0 TOM, 4TO He Bbls1 MO/Ty4YeH OTBET Ha COObLLEHME, CCbl/IKa Ha KOTOPOoe nepefaeTcs BMe-
CTe C KO4OM OTBETa, B TeUeHWe 3aaHHOro nosb3oBateniemM BpeMeHu. MNonyyeHne oTeeTa Tuna "TaiimayT" cBMAETebCTBYET 0 Npobriemax
CcoefiMHeHNs N60 06 UHbIX NHAPPACTPYKTYPHBIX NPO6IEMax CO CTOPOHbI yUYacTHUKa Uy 6mpxu. Takas cuTyauus SBnseTcs cutyaumeii He-
onpeAeneHHOCTY - HEBO3MOXHO CkasaTb 6bl/10 /I OTPaBIeHHOe Co06LLEeHME ycneLwHo 06paboTaHo CUCTEMO UK HET. s MUHUMM3aLum
BEPOSATHOCTY TakmMx CUTyauuii creflyeT 3afaBatb 60/bLuMe TalimayThl B Koge - nopsigka 60 cekyHa,.

Mpy nosly4eHny oTBeTa Tvna "TaliMayT" pekoMeHAYeTCsi UMETb NPOLeAypY BepudiKaLmy OTNPaBIEHHOMO COOBLLEHUS:

1. MpoBepuTb, 4TO Napa nybankaTop p2mg 1 nognucurk p2mgreply He nepeLuny B OLWINBOYHOE cocTosHMe. Ecnv nybnunkatop nnm nognuc-
YMK B OLUMOBOYHOM COCTOSHUM, MPOBECTU UX 3aKPbITUE U YAASIEHNE N NHALMaIN3MPOBATDL 3aHOBO.

2. [ina komMaHg, ynpaBneHns 3asiBKaMi peKOMeHAYETCS BCeraa 3afaBartb BHELLHWI HoMep 3asBku (NnapameTp ext_id). B cnyyae nonyyeHus
"TaiimayTa" Ha komaHgy AddOrder nnm MoveOrder BO3MOXHOW 6e30nacHoli peakuvei 6yaeT yaanuTb 3asBKy C NMOMOLLbO KOMaHAb!
DelUserOrders ¢ ykasaHvuem ext_id.

3. Ecnu "talimayT" npov3oLuen npu yaasneHun/oTMEHE 3asiBKW, UCXOAUTE U3 NPeSnonoxeHus, 4to 3asska HE yaaneHa. MNostopute yaane-
HKe nocsie BOCCTaHOB/IEHNS coefiMHeHns unu yepes BMTC, pabortatouiee ¢ gpyrum LIOJ, 6upxu.

4. MNpoaHanusnpyiiTe AaHHble Tabnuubl COBCTBEHHBIX 3asBok orders_log notoka FORTS_TRADE_REPL Ha npegmeT Hanums uan oTcyT-
CTBWS B HeWi OTNpaB/ieHHbIX 3a5BOK U/ OTMEH 3as1BOK.

5. Ecnm "TalimayT" npoun3oLien npu oTnpaBke HETOPrOBOM KOMaHAbl, NPOaHa/IM3NPYinTe COCTOSTHME COOTBETCTBYHOLLEN Tab/MLpbl B NOTOKE
PEnINKy — OTPaXKEHBI /N TaM 3anpoLLIEHHbIE U3MEHEHNS.

3.4.1.3. NMpoueaypa BOCCTaHOBEHUS
B o6Luem cryyae, anropuTM BOCCTAHOB/IEHUS MOAKMOUEHUSA CNeayoLmii:
* TMocne cTapTa NpeanpuH1MaTh Nepruoanyeckue NomnbITKU OTKPbITb coeanHeHre ¢ P2MQRouter.
* [Npu BOCCTaHOBMEHUN CoeauHEHUs pyTepa ¢ ceTbio PLAZA |l 06beKT coegnHeHve nepeiiget B coctosHmne ACTIVE.

* TMpou3BeCTW OTKPbITHE HYXHbIX NOTOKOB. /151 yCKOPEHUsi NpoLeypbl BOCCTAHOB/IEHNS PEKOMEH/YETCS BbINOMHATL NOMyYeHNE faHHbIX
C MOMeHTa nocnesfHero o6HoBeHus:. Mpu OTKPbITUM NOTOKA CreayeT ykasblBaTb replstate, Nosly4YeHHbI B MOMEHT 3aKpbITHSA NOTOKA, N
SIBHO 3a/aBaTb HOMepa peBu3uii Ans TabnuL, 1 HOMEP XU3HW CXEMbI, UCMOMNb3YSA NOC/eLHNE HOMepa haKTUYECKM NOMYHYEHHbIX AaHHbIX.

+ lMpowu3BecTy BOCCTaHOB/IEHNE CNMCKA aKTUBHbIX 3asBOK (CM. fasnee).
» 3apeructpuposaTtb publisher onsa nprkasos/komaHA,

Hwuxe B Ta6m/|u,e npmeegeHbl pekomeHayemblie Cnocobbl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTyHaemMoro noTtoka:

Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
LuA B NOTOKe
FORTS_TRADE_REPL XypHanbl  onepauuii | CnncoK akTUBHbIX 3aABOK:
CO CBOVMMW 3asBKaMu
» orders_log no pbloyepcam u on-|* MCMonb3oBaHne notoka FORTS_USERORDERBOOK_REPL gns no-
LIMOHaMm nyyeHns snapshot, a 3atem otkpbiTie notoka FORTS_TRADE_REPL

C yKka3aHHbIM B snapshot HoMepoMm peBu3nu
YXypHan feicTeuii ¢ 3asaBKkamu:

« oTkpbiTe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-

pa peBu3um
FORTS_TRADE_REPL XypHanbl onepauuii | XXypHan AelAcTBUiA ¢ 3asiBKamu:
CO CBOVMMW 3asiBKaMu
* multileg_orders_log Mo cBsA3Kam
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

¢ oTKpbITMe FORTS_TRADE_REPL c nocneaHero nosy4eHHoro Home-
pa pesu3un

FORTS_ORDLOG_REPL

» orders_log

MONHbIA  aHOHUMHbIA
XYpHan onepaumii ¢
3adBKaMu MO  oblo-
yepcam U onumoHam

Cn1COK aKTMBHbIX 3aBOK:

* ucnosnb3osaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHus
shapshot, a 3atem oTkpbITMe noToka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot HomepoM pesu3um

YXypHan genctseuii ¢ 3anBkamu:

« oTkpbITUe FORTS_ORDLOG_REPL ¢ nocnefgHero nosy4eHHoro Ho-
Mepa peBunsun

FORTS_ORDLOG_REPL

* multileg_orders_log

MONHbIA  aHOHUMHbI
XypHan onepauuii ¢
3as1BKaMu Mo CBsI3KaMm

YXypHan gencteuii ¢ 3anBkamu:

* oTkpbITUe FORTS_ORDLOG_REPL ¢ nocnefHero nosy4eHHoro Ho-
Mepa peBunsuu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

XXypHan cpenok no
obloyepcam, cocTaB-
HbIM MHCTPYMEHTam 1
onuuoHam

MepeoTKpbITUE COOTBETCTBYHOLLETO MOTOKA C YKa3aHUeM NOC/IEAHETO Mo-
JlyYEHHOTO HOMepa peBu3vK Unu repl state, NoOy4EHHOrO B MOMEHT 3a-
KpbITVSI MOTOKA

FORTS_COMMON_REPL

O6Last pbIHOYHAS VH-
dopMaums no pbto-
yepcam ¥ onumoHam

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_AGGR## REPL

CrakaHbl no dbtoyep-
cam v onuvoHam (## -
rny6buHa cTakaHa)

[epeoTKpbITE COOTBETCTBYIOLLENO NOTOKA C HYNA

FORTS_REFDATA_REPL

CnpaBsoyHas n ceccu-
OHHas vHhopmaums

BbICTpbIil cnocob:

* [lepeoTKpbITME NOTOKa C yKa3aHueM nocsiefHero nosy4yeHHoro Home-
pa pesmsnm nnm repI state, NoNy4eHHOro B MOMEHT 3aKpbITUA NOTOKa

JonycTumblii cnoco6:

» [epeoTKpbITUE NOTOKA C Hy/NA

FORTS_PART_REPL

MHbopMaLms o numm-
Tax

[epeoTKpbITUE NOTOKA C HYyNA

FORTS_POS_REPL

MHbopMaLms o nosu-
LMsAX

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_VM_REPL

WHdopmaums o Ba-
praLMoHHON Mapxe U
npemum

MepeoTKpbITVE NOTOKA C HYNA

FORTS_VOLAT_REPL

MHhopmaums o Bona-
TUNBbHOCTU N TEOpEeTU-
4YeCkux LeHax onuyno-
HOB

MepeoTKpbITHE NOTOKA C HYNA

RTS_INDEX_REPL

3HavyeHnss BUpPXeEBbIX
WHAEKCOB

[epeoTKpbITUE NOTOKA C HYyNA

MpW BOCCTAHOB/IEHNN COEAMHEHMSI BAXXHOW 3aa4eil ABNAETCS NosyYeHre TeKYLLMX aKTVBHbIX 3asBOK N0Jib30BaTesNs:

1. MonyyeHne HaGopa aKTUBHbLIX B MOMEHT BOCCTaHOB/IEHUS 3asIBOK.
2. MonyueHue xypHan AeiicTBUI ¢ 3asiBKaMy B NEpUOS, OTCYTCTBUS COeJUHEHNS.

3apava 1 peluaercs nyTém nony4veHusi cpesa 3asaBok (FORTS_USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYlOLME B cpe3e, Obin
CBEefleHbl UV OTBEPrHYTHI B NEPUOA OTCYTCTBUSA COeANHEHUS.

3apaya 2 peluaeTcs NosyyeHeM XypHasa AeicTBril co cBoMMU 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnuua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, 0TCyTCTBUS COeAMHEHWS. [11s 3TOro Hafo OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKazaHMeM Homepa peBu3nmn nocneHel thakTnuecku nosyyYeHHon Ao c6os 3anucu. Bece aeincTeus ¢ 3asiBKamu, NPpOMCXOAMB-
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LUMe A0 MOMEHTa BOCCTaHOBNEHWS, ByAyT OTPaXeHbl B BUAE 3anucei aTux tabnuu,. MIHamkatopom nosyveHus Bceli NponyLeHHoR nctopum
OelcTBUIA ¢ 3asiBKaMm SIBMISIETCS nepexof notoka B coctosiHe ONLINE.

MpumeyaHue: MNprBefeHHas Bbillie NpoLeaypa BOCCTaHOBIEHNA NOAXOAUT U A4/1A NO34HEro BXoaa.

3.4.1.4. O6GLWMe pekoMmeHgaunmn
B obuiem xe cryyae, 419 MUHMMU3aLMn BePOSTHOCTN BO3HMKHOBEHWS CETEBbLIX CO0OEB B MO/Ib30BATENLCKMX MPUIOXKEHMAX Bupxa peko-
MeHAyeT ycTaHaB/mMBaTb Ay6nunpytowime kaHasbl CBA3W, MMETb ABa SIorMHa 4151 LWk03a, C 0OAMHAKOBbIM HAB60POM Npas, U, COOTBETCTBEHHO,
3anyckatb O4HOBPEMEHHO ABa NO/Ib30BaTE/IbCKMX MPUMIOXEHNS, KOTOpble ByayT nonyvaTb OAMHAKOBbIE AAHHbIE, C BO3MOXHOCTLIO nepe-

K/TOUEHUST MexXay HAMK Npy c605X. Kak ansTepHaTmBa, B KOAe CaMoro NPUIoXKeHNs fO/MKeH BbITb NPeyCMOTPEH MEXaHU3M NePEKIHEHUsI
Ha Ay6numpyowmii KaHan CBsi3Kn, TO eCTb YyCTaHOBKa coegmHeHust ¢ P2MQRouter, paboTarowmm Yepes pe3epBHbIii KaHas K brpxe.
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Puc. 19. ly6nupoBaHune KaHanoB CBA3N

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

Mog TakMMy Npo6GieMamy MOHVMAIOTCS aBapui Ha CTOPOHe 6UPXK, CBA3aHHbIE C HapyLLeHusMu B paboTe sagpa TC unm cepsucos, gop-
MUPYIOLLUX KaKUe-IMG0 PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEPBUCOB.

3.4.2.1. OuucTtKa gaHHbIX MO NOTOKaM

Mpu pernaMeHTHbIX paboTax, WTATHbIX UM HELUTATHLIX Nepe3anyckax CepPBUMCOB Ha CTOPOHE GUPXMW U MOCNe BOCCTAHOB/IEHUS CBSI3N C
K/TMEHTOM, CEpBHUCHI NY6NKALMK AaHHbIX NPUCHIIAT YBELOMEHUS 06 OUACTKE CTapbiX AaHHbIX, Nepes TEM Kak NpucbliaTb Tekyliee
COCTOSIHUE [aHHbIX.

YBegomneHus 06 o4UMcTke ecTb ABYX TUMOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxgoi Tabnuue, ¢ ykasaHuem peBwkeHa. YBeLOM/IEHNE NHCTPYKTUPYET K/IMEHTA O HEOb-
XOAMMOCTM YAa/IMTb BCE 3anucy co 3HaveHneM replRev MeHbLIVM, YeM yKka3aHo B yBeAOMIeHUN. [1na onTuMm3aumm nepesayn gaHHbIX,
B YBEAOM/IEHUN MOXET ObITb YKa3aH peBWXeH, paBHbI MAX(int64). DTO 03HAYaET, YTO K/IMEHT AO/HKEH NPOU3BECTM MOSHYI0 OYUCTKY
AaHHbIX No Tabnuue, Tabnmua byaeTt nepegaHa LEesImKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesmkoM, C yKkasaHuem HOBOTO "HoMepa XM3HW" notoka. O3HavaeT cy-
LLIECTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHU MOC/eAHEr0 coeanHeHns. KNMeHT AO/MKeH OYMCTUTb BCE AaHHble Mo BCEM Tabnu-
LaMm, AaHHble 6yayT nepedaHsbl "¢ Hyns".

3.4.2.2. BO3MOXHble U3MEHEHUS AAHHbIX NPU HELUTaTHOI pa6oTe cepBUCOB NyGMKaLum

B wratHom pexume paboTbl, BKIHOYASA pernameHTHble paboTbl BO BHETOPrOBOE BPEMS, NMPU OTKPbITUM WAV NEepPeoTKpbITUM nbo-
ro MoToka pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopueit 3asBok u caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), KNMeHT MOXeT nonyumTb kKak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak v HoTubukauuu
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcs KOPPeKTHO 0bpaboTaTs.

B wTaTHOM pexume A/1si NOTOKOB, CBSA3aHHbIX C UCTOpUEl 3as1BOK 1 cAenok (CM. Boilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCA TOJILKO NPU CMEHe BEPCUM CUCTEMBI, MOC/IE TECTOBbLIX TOProB, YTOOLI N0NL30BATE/IN OYMCTUIN TECTOBLIE AaHHble. B yBegomie-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev aAns nepBoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALWMI
MOMEHT 3a5BK1 WU CLESKN.
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Mpuxop ysegomnenns CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOpPrax o3Ha4yaert, yto B TC
npousoLuen cepbesHblil c6oli, 1 TpebyeTcst NnepenocnaTb AaHHble N0 3as8BKam ¥ cAernkam, KOTopble MOIIM BbITh yXe pa3ocnaHbl Nosb30-
Barenam.

[lononHnTensHO No KaHasnam, He cBsi3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), byaet nybnunkoaTbCcs NHGOpP-
Maums o0 TOM, 6bIM /N B pe3y/ibTaTe NcnpasBneHns OLNBOYHbIX AaHHbIX 3aTPOHYThI AaHHbIE, KOTOPble PeasibHO NONasu K Nob30BaTe/AM.
B yacTHOCTM, BbI/T I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi NnocrnefHnii HoMep 3asiBKu 1 CAeKu Noc/ie nepesanycka
cuctembl ByfeT [OCTYNeH No/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
Tabnmupl:

« orders_log - XXypHan 3asBok

« multileg_orders_log - >XypHasn 3a8BoK No cBA3kam

« user_deal - XXypHan caenok nonb3oBarens

« user_multileg_deal - XXypHan caenok nonb3oBatesns No cBA3kam

« heartbeat - CnyxebHas Tabsmua cepBepHbIX YacoB

* sys_events - Tabnuua co6bITHi

4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 8. Monsa Ta6nuupl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl pennkaumm

replRev i8 CnyxebHoe nose NoAcUCTEMbI pennkalmumn

replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

public_order_id i8 M aeHTndMKaLMoHHBIN HOMep 3asBKu (418 aiicbepros - HOMep BUAMMON
yacTu aiicbepra)

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BON MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (475 aiicbepros - KONMUYECTBO KOH-
TPakToB B onepaumu No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
LIeecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTndmkaTop cAenkv no aHHOW 3anmcu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

price d16.5 Llena

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHua 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [eicTBume ¢ 3aaBKoi1 (aN5 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3ak/1t04eHHON caenkm

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asiBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBoii 3asBku

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

private_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmKauy-

OHHbI HOMEep Bceil aiicbepr-3asBKu)
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Mone Tun OnucaHune

private_amount i8 KonnuyectBo KOHTPAKTOB B onepaumm (4715 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcrTaBlLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (415 aiic6epros - ocTas-
LLIleecs KoNM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTY[a OTKIIOHEHUS (B KOHTpakKTax) cry4aiiHoli HaabaBku K BCM/IbiBa-
loLLel YacTu aiicbepr-3asBkm

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

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

reason i4 Mpu3Hak (NpuyrHa) 3as8BKKW, BbICTABNEHHON ANS 3aKN0YEHNS CAENKN ype-
rynnpoBaHus 06a3aTenbCTB.

match_ref c10 TekcT-cBA3Ka 4719 OfHO3HAYHOTO COMOCTaBNEHNS ABYX BCTPEUHbIX aApec-
HbIX 3a51BOK

compliance_id cl Cnocob BBOAA 3as1BKM

MpumeyaHus:

« lMone xstatus npeacTaensiet co6oi GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpuBeAeH B pasgaene MpusHaku, BbICTaB/s-
eMble Yy 3asiBOK 1 CAEJOK.

* [one dir MOXeT NpYHNMaTL Criefytowme 3HaueHns:
1 Buy
2 Sell
* [one public_action MOXeT NpYHUMAaTL CneayroLne 3HayeHms
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
» Mone id_ordl cofiepx1T HOMepP NepBOii 3asiBKM B NOC/1EL0BATENBHOCTY NEPEBbICTAB/IEHN 3asiBKM CO CPOKOM UCTEUYEHUS
» [Mone private_action (action) MOXeT NpUHUMaTh cneayoLine 3HavYeHms:
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
3 3asiBka fo6aBneHa B pesynbrate NosiB/IEHNs HOBOV BUAMMOI yacTu aiicbepra

« [lone reason MOXeT NPUHUMATL CefyHoLIMe 3HAUYEHNS:

0 O6bl4Has 3asBKa

4 BanaHcupytowe CpoYHble KOHTPaKTbl, 3aK/04YeHHbIe ¢ Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaum 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbI, 3aK/Tl0YEHHBbIE B paMKax npoLeaypbl kpocc-aedhonTta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLye CpoyHble KOHTPaKTbl, 3ak/Il0UEHHbIE B CBS3W C HeucnosHeHnem O6s3aTenbcTBa No NocTaBke Mo MOCTaBOYHbIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTasl/ibl
100 WHoe
¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolme 3Ha4YeHus:

(npo6en nnu nycras cTpoka) He 3anonHeHo/He 3apaHo

M PyuHoii BBOA,
S B pesynbrare cpabarbiBaHnsi yC/I0BHOMO NopyyeHns (CTon-s1occ)
R B pesynbrarte paboTbl anroputma-pobota
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A B pesynbrate aniropytma aBTocn1efoBaHNsA
D 3akpbiTvie Mo3uLUMK B pe3ynbrate He ucnosHeHHoro MarginCall
4.1.1.2. Tabnuuya multileg_orders_log: )XypHan 3asaBOK No cBA3KaMm

Ta6n. 9. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmn

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

public_amount i8 KonnuyectBo KOHTpakToB B onepauun (47158 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepauumn no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCTBO KOHTPAKTOB B 3asiBke (415 aiicbepros - ocTas-
LLeecs KONIMYeCTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTudmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asBku (UNIX-Bpemsi B HaHOCEKyHAax no
cTaHgapty UTC)

dir i1 HanpaBneHnne

public_action i1 [LeiictBune ¢ 3asBKoii (aNs alicbepros - AeliCTBUE C BUAMMOI YacTbto aic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3ak/KO4YEHHO CAEMKu

rate_price d16.5 CraBka 3aaBKW. [1osie He ucro/ib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECMCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC chmpmbl-afipecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBkn

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Howmep nepBoli 3asBku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHtndunkatop MASTER-normHa.

private_order_id i8 MaeHTndMKaLMOHHBIN HOMep 3asBku (4718 aiicbeproB — naeHTudmKaum-
OHHbI HOMep Bceil aiicbepr-3asBKu)

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

private_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTYfa OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHol HaabaBku K BCM/ibiBa-
toLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyecTBo efnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBNAIOLLENA BCMN/bI-
BaloLLlell yacTu alicbepr-3asBku

private_action i1 [LelicTBue ¢ 3asBKOI (o151 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBkun)
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Mone Tun OnucaHune
reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbeTB.
match_ref c10 TeKkcT-cBA3Ka [/191 Of/HO3HAYHOro COMOCTaB/IEHNS ABYX BCTPEYHbIX afpec-
HbIX 3a5BOK
compliance_id cl Cnoco6 BBOAA 3as1BKM

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOBy}O Macky, nepevyeHb BO3MOXHbIX 3HaueHwin nons npuseneH B pasgene NpusHaku, BoICTasBsA-

€Mble Yy 3a5BOK 1 CAEeNOoK.

* [Mone dir MOXET NpUHUMATL CNeaytoLine 3HaYeHNs:

1 Buy

2 Sell

* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus

0 3asBka yfasieHa
1 3asBka gobaBneHa

2 3asBKa cBefeHa B caenky

» [Mone private_action (action) MOXeT NpUHMMaTh cneayoLne 3HadYeHms:

0 3asBka ygasieHa
1 3asBka fobaBneHa

2 3asBka cBefeHa B cAenky

3 3afBka gob6asneHa B pesynbrate NosiBNIeHNs HOBOI BUAVMMON YyacTu aiicbepra

« [lone reason MOXET MpUHUMAaTHL CriefyloLimne 3Ha4YeHns:

0 O6bluHan 3aaBKa

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/UYeHHble ¢ JJo6pOCOBECTHLIM YHACTHUKOM KIMPpUHTa 6e3 nofayn 3asBokK

6 3akpbiBatolme CpoyHble KOHTPAKTbI, 3aKMOYEHHbIE B pamMkax npoueaypb! kpocc-gedonta

7 3akpbiBatolme CpoUHble KOHTPaKTbI, 3aKMOYEHHbIE B CBSA3W C HEMCMONHEHMEM MapXuHanibHOro Tpe6oBaHusi

8 3akpbiBatoLye CpoyHble KOHTPAKTbI, 3aK/lOUEHHbIE B CBSI3VN C HeucnosiHeHnem O6s3aTenibCTBa MO NMOCTaBKe MO MOCTaBOYHbIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHbIe MeTas/bl

100 WHoe

* Mone compliance_id MOXeT NpuHMMaThL Cneaylolime 3Ha4YeHns:

" " (npoben nam nyctas CTPoka)

M

A

D

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHWsi yC/IOBHOMO Nopy4yeHus (cTon-aocc)
B pesynbrate paboTtbl anroputma-poborta

B pesynbrarte anroputma aBToc/1ie0BaHusA

3akpbiTve No3nLumM B pesysnsTare He ucnosHeHHoro MarginCall

4.1.1.3. Ta6nuua user_deal: )XypHan caenok nonb3oBartens

Ta6n. 10. Nona ta6nuybl user_deal

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofAcucTembl pennkaumm
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no cesiske

id_repo i8 Howmep caenkn no apyroii Hore

Xpos i8 KonuyectBo no3uuuii No MHCTPYMEHTY Ha pbIHKE NOCne cAenku

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 Bpems 3aknoueHns caenku

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

nosystem i1 Mpu3Hak BHECUCTEMHOI cAenku

xstatus_buy i8 CTartyc cieNku Co CTOPOHbI NoKynatensi

xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

xstatus2_buy i8 PaclwpeHne ans ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclunpeHmne gns ctatycos CAenokK (B 4ONOMHEHME K nosto xstatus_sell)

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 nokynaresns

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MaeHTudmkaTop 3asiBkM nokynatens (ans aincbepros - naeHTudmkarop
BCeli aiicbepr-3asiBk1 nokynaresns)

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

reason_buy i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynnposaHusa npogasLa.

MpumevaHus:

¢ 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, 3anonHsaioTca ToNbKO 4158 CBOMX CAEM0K

« [Mons xstatus_sell n xstatus_buy saBnsioTcs 6uToBbIMM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbiICTaBASEMbIE Y 3as9BOK U CAEMOK)

¢ [1N5 TEXHUYECKNX CLEMOK, ABAAIOWUMNCS pesynbTataMun CAe/0K MO MHCTPYMEHTaM-CBSi3kaM, Nosie nosystem Bcerga yCTaHOB/EHO B 1,
BHE 3aBMCVMOCTY OT TOT0, SAB/IIETCA /N CAE/Ka NO CBA3KE CUCTEMHOI MW afpecHoii. ns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeMKN
HaJ0 MCNOoJIb30BaTh NPMU3HAK NOSYStem COOTBETCTBYIOLLEN 3anucy Tabnuubl multileg_deal.

« [one id_repo coaepXxnT HOMepP CAENKU NOo Apyroi Hore. Ans |-i Horv none coaepXxut Homep caenku no II-i Hore, ans 11-in Horm — Homep

caenkv no I-i.

« TMone id_deal_multileg coaepXxuT Kog cAenk1 No MHCTPYMEHTY-CBA3Ke, B C/lydae ec/iv JaHHas 3anm1ch sIBNISIETCS 3anuchio 0 TEXHUYECKOi
caenke. B cryyae caenkv no 066IMHOMY MHCTPYMEHTY fiaHHoe nose coaepxuT O.

« [ina "dyyxux" coenok B nonax xstatus_buy u xstatus_sell moryT BbicTaBnATbCA NpusHaky NonQuote, ClearingTrade, Address u Strategy.
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* B cpenkax akcnupauum id nopyyeHuns Ha aKcnmnpauuio ykasbiBaeTcsa B none private_order_id_buy, ecnu akcnupyupoBasicst ONLMOH Konn,
nn6éo B none private_order_id_sell, ecnv akcnmpuposBasics ONLUKUOH MyT.

* lMons fee_buy un fee_sell cogepxar oLEHOYHbIA pasmep AMMUTa, 6/10KMPYeMOoro nog KOMUCCUo No caenke. Pasmep kommuccnm Heobxo-
Onmo cMoTpeTb B noTtoke FORTS_FEE_REPL.

« TMons reason_buy v reason_sell MOryT NpuHMMATL crieytoliye 3HaueHus:

0 O6bl4yHas caenka

4 BanaHcupytowye CpoyHble KOHTPaKTbl, 3aK/04eHHbIe ¢ Jo06pPOCOBECTHLIM YHAaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbliBatoLe CpoyHble KOHTPaKTbl, 3ak/Il0YEHHbIE B paMkax npoueaypbl Kpocc-gedonta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLye CpoyHble KOHTPaKTbl, 3aK/IlOUEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
4.1.1.4. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBaresis No cBA3KaM

Ta6n. 11. Mons Ta6nuubl user_multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe none nNoAcucTeMbl penimkaumm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoi ceccum

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM

isin_id_rd i4 MaeHTudmKaTop MHCTPYMEHTa NepBoli HOrn

isin_id_rb i4 MaeHTndmkaTop MHCTPYMEHTa BTOPOI HOMW

duration i4 PasHuua B KasleHAAPHbIX AHAX MEXAy AaTaMu UCMOMHEHNS ABYX (hbloyep-
coB

id_deal i8 Homep caenkv no cesAske

id_deal_rd i8 MaeHTudmkaTop cienkv no nepeoit Hore

id_deal_rb i8 MaeHTndmkaTop cenkv no BTOPOiA Hore

public_order_id_buy i8 MpeHTndomkaTop 3asBku nokynatens (g1 aincbepros - HoOMep BUAMMOINA
yacTu alicbepr-3asBky nokynarens)

public_order_id_sell i8 MpeHTudbmkatop 3asBku npogasua (45 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBkM NpogasLia)

xamount i8 O6beM, KOIMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTv NapHOW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknioueHns caenku

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

nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

xstatus_buy i8 PacluMpeHHbIi cTaTyc cAenku co CTOPOHbI NoKynaTens

xstatus_sell i8 PacLumpeHHbIli cTaTyc cenkn co CTOPOHbI NpojasLa

xstatus2_buy i8 PacwmpeHune gns ctatycoB caenok (B 4OMNOMHEHME K Moo xstatus_buy)

xstatus2_sell i8 PaclmpeHune gns ctatycoB cAenok (B 4ONO/HeHMe K nosto xstatus_sell)

ext_id_buy i4 BHeLUHW1 HoMep 13 3asBKu nokynarens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3asBKM NpoaasLia

code_buy c7 Kog, nokynatens

code_sell c7 Kop, npogasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens

comment_sell c20 KomMmeHTapwuii 13 3asiBKu npofasLa
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Mone Tun OnucaHune

login_buy c20 JNorvH nonb3osatens nokynarens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MpaeHTudmkaTop 3asiBkM nokynatens (ans aicbepros - naeHtTudumkarop
BCell aiicbepr-3asBku Nokynaresns)

private_order_id_sell i8 MaeHTndmkaTop 3asBky NnpogasLa (415 aiicbepros - naeHTUgrKaTop Beel
aiicbepr-3asBku nNpoaasLa)

reason_buy i4 Mpu3Hak (NpuyrHa) caenkn yperynimposaHus nokynarens.

reason_sell i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHusa npogasLia.

MpumeyaHus:

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

HSIIOTCS TO/ILKO A/151 CBOWX CAEMOK

« [Mone rate_price ANs UHCTPYMEHTOB, TOPryeMbIX B CBOM LiEHE, coaepxuT 0.

* [Mons reason_buy u reason_sell MOryT NpyHUMaTh CrieflytoLime 3HaYeH s

0 O6blyHas caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3ak/UEHHbIE C [Jl06POCOBECTHBIM YHACTHVUKOM KIMpUHTa 6e3 nofaun 3asiBok

6 3akpbiBatolie CpoUHblE KOHTPAKTbI, 3aK/HUEHHbIE B paMKax NpoLeaypbl Kpocc-gedonta

7 3akpbiBatoLpe CpoUHble KOHTPaKThI, 3aK/IKUYEHHbBIE B CBA3W C HEUCMONHEHNEM MapXUHaNLHOTO TPeGOBaHMS

8 3akpbiBaolpe CpoyHble KOHTPaKThI, 3aK/UYEHHbIE B CBA3W C HeucrnonHeHnem O6si3aTe/IbCTBa N0 NOCTAaBKE MO MOCTABOYHbLIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHbIe MeTas bl

100 WHoe

4.1.1.5. Tabnuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[aHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeseHHON NepruoaNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa A5 3ajad
CUHXPOHU3auMKM (HanpuMep, 415 NPOBEPKM NPUXOAA BCEX CAEMNOK 3a ONpeaeneHHbIi MOMEHT BpeMeHw). Tabnuua ucnonb3yercs B pexume
[o6aBneHns 3anuceid; ouncTka Tabnuubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 12. Nonsa tTa6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose NoACUCTEMbI pennkalmumn
server_time t [Jata n Bpems cepsepa

4.1.1.6. Ta6nuua sys_events: Ta6smua coobITUiA

Ta6n. 13. NMons Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie nogcucTeMbl penmkawmn
event_id i8 YHUWKasbHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 Onucaxune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
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message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/INPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

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

event_type =6
message = "extension_of _limits_finished"
PaszgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[LleHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

event_type = 23
message = "discrete_auction_add_order_started"
Hayano npvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OkoHYaHWe npriemMa 3adBOK B ayKLMOH OTKPbLITUSA

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHa

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

4.2.1. Cxema gaHHbIX

Tabnmupl:

 orders_log - XXypHan 3asB0K

« multileg_orders_log - XXypHan 3aaBOK N0 CBSA3KaM

 heartbeat - CnyxebHasn Tabnmua cepBepHbIX YacoB

» sys_events - Tabnuua cobbITWiA

4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBok

Ta6n. 14. NMona ta6nuubl orders_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

public_order_id i8 M aeHTndMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMOINA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

public_amount i8 KonuuyecTBo KOHTpPaKTOB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPaKToOB B OMnepauuy No BUAVMMON YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndmkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK

xstatus i8 PaclunpeHHbIii cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycoB 3asiBOK (B AOMOSIHEHME K MO0 Xstatus)

price d16.5 Llena

120



02.11.2025 PLAZA Il wnto3 Bepcus 8.9

Mone Tun OnucaHune

moment t Bpems nsmeHeHus cCoCTOAHMSA 3asBKn

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asaBku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

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

deal_price d16.5 LleHa 3aknoueHHoi caenku

MpumevaHus:

« lMone xstatus npegcTaensietT co6oi 6GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeaeH B pasgene NpusHaku, BbICTaB/s-
eMble Y 3asiBOK 1 CAEOK.

* [Mone dir MOXeT NpYHUMATL Criefylowme 3HaYeHns:
1 Buy
2 Sell

« Mone public_action MoXeT npyHUMaTL crefyoLme 3Ha4eHns
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBka cBefeHa B cAesky

4.2.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 15. Monsa tTa6nuubl multileg_orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

public_order_id i8 M aeHTMdmKaLMOHHbIA HOMepP 3asiBKU (418 aiicGepros - HOMeEp BUAUMON
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (4715 aiicbeproB - KONMYECTBO KOH-
TpakToB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KOIM4yecTBO KOHTPAKTOB B 3asiBKe (4717 aiicGepros - OCTaB-
LUeecst KO/IMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmKaTop cAenky No AaHHOW 3anncu XypHana 3asiBok

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 PaclwivpeHve ans ctatycoB 3asiBOK (B [IONO/IHEHUE K MOS0 XStatus)

price d16.5 LleHa. lMosne He ucnosb3yemcs.

moment t Bpems nsmeHeHus CoCTOSAHMSA 3anBKN

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

dir i1 HanpasneHne

public_action il [JelicTBue c 3aaBKol (415 aiicbepros - AelCTBME C BUAUMOI YacTblo aiic-
6epra)

deal_price d16.5 LleHa nepBo¥i HOrM 3aK/IOYEHHON CAenkn

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

swap_price d16.5 CBoOn-LeHa 3asBku

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoNs NpuBeaeH B pasaene Npu3Haku, BbICTaBNs-
eMble Yy 3as1BOK 1 CAEOK.

« TMone dir MOXET NPUHMMATL Criefytolime 3HaYeHNs:
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1 Buy

2 Sell

* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus

0 3asBka ygasieHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

4.2.1.3. Tabnuua heartbeat: Cny)xe6Han Ta6numua cepBepHbIX YacoB

[laHHas Tabnuua HanonHAeTcs AAPOM TOProBOW CUCTEMbI C ONPeAEeeHHON NEPUOANYHOCTBIO 1 MOXET ObITb MCMOMb30BaHa A1 3ajad
CMHXPOHU3aLmMK (Hanpumep, 415 MPOBEPKM NpUXoAa BCeX CAEN0K 3a ONpefeseHHbI MOMEHT BpeMeHwn). Tabnuua ncnosb3yeTcs B pexuve
no6aeneHns 3anvceid; oumcTka Tabnuvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 16. Nona ta6nuuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nose nogcucTeMsl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 17. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie noacuUcTeMbl penmkaumm
event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITUS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA

event_type =1
message = "session_data_ready"

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

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMK/INPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOrO KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/AMPYIHIAa NepecHUTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
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Hauasno npvema 3as1BOK B ayKLMOH OTKPbITHSA
event_type = 24

message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asiBOK B ayKLMOH OTKPbITWS
event_type = 36

message = "start_of calendar_date"
Hauano kaneHgapHoro aHs

4.3. Notok FORTS_DEALS_REPL - NMoToKk aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema AaHHbIX
Tabnuupbl:
 deal - XXypHan caenok
« multileg_deal - XXypHan cgenok no cesAskam
* heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
* sys_events - Tabnmua cobbITHiA
4.3.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 18. Nona ta6nuybl deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

id_deal i8 Homep caenku

Xpos i8 Konnuectso no3uuii Mo UHCTPYMEHTY Ha pbIHKE Moc/e CAenkn

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

public_order_id_buy i8 MpeHTudbmkatop 3asBku nokynartens (ans aincbepro - HOMep BUAMMOL
yacTu aiicbepr-3asBky Nokynarens)

public_order_id_sell i8 MaeHTudmkaTop 3asBky npogasua (41 aiicbepros - HOMeEp BUAMMOL Ya-
CTW aiicbepr-3asBku NpogasLia)

price d16.5 LleHa

moment t Bpems 3aknoueHns caesnku

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

nosystem i1 Mpu3Hak BHECUCTEMHOI CAeNku

xstatus_buy i8 Craryc cfiefikn CO CTOPOHbI Nokynarens

xstatus_sell i8 CTaTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 PaclipeHne ans ctatycoB cAenok (B AONOHEHME K M0N0 Xstatus_buy)

xstatus2_sell i8 PaclwpeHve ans ctatycos cienok (B AonosHeHve K nonto xstatus_sell)

MpumeyaHus:

« B cpenkax akcnvpauum id nopyyeHns Ha akcnvpauuio ykasbiBaetcsl B none public_order_id_sell, ecnv aTo caenka no onuumoHy, B none
public_order_id_buy B caenkax no chbtouepcy aAns onuvoxa kons, B none public_order_id_sell B caenkax no dobtoyepcy A1 onumyoHa nyT.

« [Mons xstatus_sell n xstatus_buy saBnsioTcs 6uToBbIMM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbiICTaBAsiEMbIE Y 3asBOK 1 CAEMOK)
4.3.1.2. Ta6nuuya multileg_deal: )XypHan cgenok no cesaskam

Ta6n. 19. NMons Ta6nuubl multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
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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 M aeHTudmKaTop MHCTPYMEHTA-CBSI3KN

id_deal i8 Homep caenku

public_order_id_buy i8 MaeHTndmkaTop 3asBKM Mokynatens (4ns aic6epros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

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

xamount i8 O6bem, KONMYECTBO eAVMHUL, MHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTy NapHoWi CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LeHa caenkm

moment t Bpewms 3akniouenns caenku

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

nosystem i1 Mpu3HakK BHECUCTEMHOI CAeNku

xstatus_buy i8 Crartyc cenkv co CTOPOHbI nokynaresns

xstatus_sell i8 CTaTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 Paclwmpexne gns ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclwipeHve ans ctatycos cienok (B AonosHeHve K nonto xstatus_sell)

MpumeyaHus:

« TMons xstatus_sell 1 xstatus_buy siBnsoTCs 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen MpusHaky, BbICTABISEMbIE Y 3asIBOK U CLAEMOK)

4.3.1.3. Ta6nuua heartbeat: Cnyxe6Han Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanosnHsSeTCcs SAPOM TOProBOi CUCTEMbI C ONPefesieHHOl NeproANYHOCTBI0 U MOXET ObITb MCMOMb30BaHa ANs 3a4ad
CVHXPOHM3aLMKM (HanpuMep, A4/1s1 NPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbIii MOMEHT BpeMeHu). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka Tabnuubl NPOMCXOAUT B HOUHOE BpeEMSI.

Ta6n. 20. Nona Ta6nuybl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
server_time t [ata n Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Ta6nmua coobITUiA

Ta6n. 21. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
event_id i8 YHVKa/bHbIN MAEHTUdMKATOP COObLITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1
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message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauasno npomknvpuHra

event_type =5

message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"
PasaBmxka NMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

event_type = 23

message = "discrete_auction_add_order_started"
Hauano nprmema 3asiBOK B ayKLVOH OTKPbITUSI

event_type = 24

message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asiBOK B ayKLMOH OTKPbITWS

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro aHs

4.4. Notok FORTS_FEE_REPL - MoToKk KoOMUccuii n wutpacos 6Upxu

(Type=AR)

4.4.1. Cxema pgaHHbIX

Tabnmupl:

« adjusted_fee - Komuccumn 6upxu
* penalty - LUTpadb! 6upxm
* sys_events - Tabnuua cobbITui

4.4.1.1. Ta6nuua adjusted_fee: Komuccun 6mpxu

Ta6n. 22. NMons Ta6nuubl adjusted_fee

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pennkawmm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

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

code_buy c7 Kog, nokynatens

code_sell c7 Koga npopasua

initial_fee_buy d26.2 C6op no caenke nokynarens, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasua, rpybo

adjusted_fee_buy d26.2 C60op no caenke nokynaresnsi, TO4HO

adjusted_fee_trade_buy d26.2 BupxeBoii c6op Mo caesnke nokynartens, TOHHO

adjusted_fee_clearing_buy d26.2 KnupuHroBblili c6op no caenke nokynatens, TO4HO
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Mone Tun OnucaHune
adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO
adjusted_fee_trade_sell d26.2 BupxeBoii c6op Mo caenke npofasLa, TOYHO
adjusted_fee_clearing_sell d26.2 KnvpuHroBbliii c6op no caenke npogasLua, TOYHO
id_deal_multileg i8 Homep caenku no cesiske

4.4.1.2. Ta6nuua penalty: LUTpadbl 6upxn

Ta6n. 23. Mona Taénuubl penalty

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

replAct i8 Cnyxe6Hoe none nofAcucTeMbl penkaumm

sess_id i4 Homep ceccun

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

moment t Bpems 3aknoueHns caenku

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

code_buy c7 Kog, nokynatens

code_sell c7 Koga npopgasua

penalty_buy d26.2 Ltpad no caenke nokynarens

penalty_sell d26.2 LLTpadc no caenke npogasLa

4.4.1.3. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 24. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasTbHbIN MAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNUCTEMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMKIMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Havaio 0CHOBHOro KNMpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa
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event_type =8

message = "broker_recalc_finished"

[eHexHble cpefcTBa nocse NPOMK/IMPUHra nepecynTaHbl
event_type = 36

message = "start_of_calendar_date"
Hauano kaneHaapHoro aHs

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTABOK KOMUCCUI GUPXN
(Type=AR)

4.5.1. Cxema paHHbIX
Tabnmupl:
. futures_rate - ToYHblE CTaBKW KOMUCCUIA MO cbbloqepcam N NHCTPYMEHTaM-CBA3Kam
. option_rate - ToYHble CTaBKu KOMUCCUIA NO onuynoHam
» sys_events - Tabnmua cobbITHiA
4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIF NO PblOYepcaM U UHCTPYMEHTaM-CBA3Kam

Tab6n. 25. Nona Ta6nuybl futures_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosne noacucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 M aeHTndomkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka 6MpPXeBO KOMUCCUN ANS aAPECHbIX CAeNoK
exchange_fee d26.2 TouHasi cTaBka GMPXKEBOIN KOMUCCUMN N1 @aHOHUMHbIX CAEMOK
clearing_fee_negdeal d26.2 TouHas cTaBka K/IMPUHIOBOM KOMUCCUN ANS1 aiPECHbIX CAEMOK
clearing_fee d26.2 TouHas cTaBKa KJIMPUHIOBOI KOMWUCCUW A1S1 RHOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouyHasn cTaBka KIMPWHIOBOM KOMUCCUK 32 UCMOIHEHNE KOHTpakTa.

4.5.1.2. Tabnuua option_rate: ToUHble CTaBKM KOMUCCUIA NO ONLMOHaM

Ta6n. 26. NMonsa Ta6nuubl option_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOW KOMUCCUW AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka 61PXEBO KOMUCCUN 11 RHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 TouyHasn cTaBKa KIMPWUHIOBOM KOMUCCUM 4151 aAPECHbIX CAEM0K
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBO KOMUCCUM A1 @HOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouHast cTaBka KIMPUHIOBO KOMUCCUW 38 UCMOMTHEHNE KOHTPaKTa.

4.5.1.3. Tabnuua sys_events: Ta6nuua cobbITUIA

Ta6n. 27. NMona Ta6bnuubl sys_events

Mone Tun OnucaHue
repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noagcucTeMbl penmkawmm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn
event_type i4 Tvn cobbITuA
message c64 OnucaHune cobbITUSA
MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

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

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

event_type =4
message = "intraday_clearing_started"
Hauano npoMknnpuHra

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

event_type =6
message = "extension_of _limits_finished"
PaszgBukka TMMUTOB 3aKOHYeHa

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

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

4.6. Notok FORTS_BROKER_FEE_REPL - Bpokepckue komuccumu (Type=l)

4.6.1. Cxema AaHHbIX

Tabnuupl:

« broker_fee - Bpokepckas komuccus

» sys_events - Tabnmua cobbITHiA

4.6.1.1. Ta6nuua broker_fee: Bpokepckasa komuccus

Ta6n. 28. NMonsa ta6nuubl broker_fee

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penavkauum

sess_id i4 Homep ceccumn

id_deal i8 Homep caenkn

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Kop npogasua

broker_fee_buy d26.2 Bpokepckas komuccus no caesnke nokynarens

broker_fee_sell d26.2 Bpokepckas Komuccus no caenke npogasua
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Mone Twvn OnucaHvne
id_deal_multileg i8 Homep caenku no cesske

4.6.1.2. Ta6nuua sys_events: Ta6nuua co6bITUIA

Ta6n. 29. NMona Ta6bnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i1 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ B0O3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomknvpuHra

event_type =5
message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTaa nocse NPoMKANPUHra nepecynTaHbl

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

4.7. Notok FORTS_BROKER_FEE _

6pokepckon kKomuccum (Type=l)

4.7.1. Cxema paHHbIX

Tabnmupl:

PARAMS_REPL - NapameTpbl Ana pacyerta

» broker_fee_params - MNapameTpbl 419 pacyeta 6poKepcKoii KoMMccum

» sys_events - Tabnmua cobbITWiA

4.7.1.1. Tabnuua broker_fee_params: MapameTpbl A5 pacueta 6pOKePCKO KoMuccumn

Ta6n. 30. Mona ta6nuubl broker_fee_params

Mone Tun OnucaHune
repliD i8 CnyxebHoe nose nogcucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
sess_id i4 Homep ceccumn
client_code c7 Kog knueHTa (kog 6pokepa)
lower_fee d26.2 MvHUMaIbHO BO3MOXHAas CyMMa 6pOKepPCKOi KOMUCCUM 38 OAUH KOHTPaKT
upper_fee d26.2 MakcuMasibHO BO3MOXHas CymMMa GpOKepCKOi KOMUCCUM 3@ OAMH KOH-
TpakT
multiplier d26.2 MynbsTUNAKaTop K CyMMe BUPXeBOro 1 KITMPUHIOBOro céopa
additive d26.2 MocTosiHHas pobaBka 3a OANH KOHTPaKT
MpumeyaHus:

 lMone client_code mMoxeT cogepxaTb NMMGO KoL KIMEHTCKOro pasgena, mbo ko 6pokepckoit doupMel. ECin ykasaH ko KnveHTa, To
3afjaHHble NapameTpbl UCNOsb3YITCA AN1a pacyeTa 6POKePCKO KOMUCCUM NO CAeMNKam AaHHOTo knveHTa. Ecnm ykasaH kog 6pokepa, To
napameTpbl UCNO/b3YTCA A1A pacyeTa GPoKepcKoi KoMUCCHUM NO BCEM KnneHTam B®.

* lMone sess_id MOXET NpUHUMATL C/ieflytoLime 3HaYeHNs::

sess_id TekyLme (OeiicTByroLWMe celivac) napameTpbl pacyeTa.

-1 [o6aBneHne HOBLIX NApaMeTPOB pacyeTa. MapameTpbl NPUMEHSIOTCS B CEAYHOLLeli ToproBoii ceccuu.

-2 YpaneHue TekyLmx napaMeTpoB pacyeta. lNapameTpsl yaansioTcs B CliedytoLLeil Toprosoii ceccuu.

4.7.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 31. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fjaHHbIX U3 KIMPYHIOBO CUCTEMbI B TOPTOBYIO Nepe/ HauyasioM HOBOI TOProBoii ceccun

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauano npomkvpuHra
event_type =5

message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

event_type = 6

message = "extension_of _limits_finished"

Pa3pgBuxka IMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"

[JeHexHble cpeacTBa nocne NPOMKIVPUHTA NepecynTaHsbl

event_type = 36

message = "start_of calendar_date"

Hauvano kaseHgapHoro gHA
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4.8. Notok FORTS_USERORDERBOOK_REPL - 3aaBku nonb3oBartens: Cpes
ctakaHa (Type=R)
B noToke ¢ NepuoAnYHOCTbLI0 pas B 2 MUHYTbI B TabnuLe orders ny6amkyeTca cpes akTUBHbIX 3asiBOK, U 3anuck B Tabnuue info ¢ pesusueit
nocnegHei obpaboTaHHo TpaH3akuum u3 orders_log, HOMEPOM XM3HM NOTOKA U COCTOAAHMEM My6nMKaLmmn cpesa (none publication_state).

B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HayveHme 0. MNocne Toro kak cpes ony6vkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema AaHHbIX
Tabnuupbl:
* orders - Tabnuua akTUBHbIX PbIOYEPCHbBIX N OMLMUOHHBIX 3aABOK
» multileg_orders - Tabnvua akT1BHbIX 3a51BOK N0 CBSA3KaM
« info - IHdhopMauus o cTakaHax
« orders_currentday - Cpe3 aKTUBHbIX 3a51BOK N0/Ib30BATENSA HA HAYaU10 TEKYLLEro gHA
* multileg_orders_currentday - Cpe3 akTMBHbIX 3a51BOK N0/MIb30BaTE 1A MO CBA3KAM Ha Hayaslo TeKyLLero AHs
« info_currentday - IHchopmaLus o cpese
4.8.1.1. Ta6nuuya orders: Tabnuuya akTUBHbIX (PbHOYEPCHBLIX U OMLMOHHbIX 3asBOK

Ta6n. 32. NMona tabnuubl orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose noAgcucTeMbl penmkawmm

public_order_id i8 MaeHTndMKaLMOHHBIA HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog knneHTa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asasku (UNIX-BpeMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 Paclumpexne gns ctatycoB 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBME C BUAMMO YacTbio aiic-
6epra)

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTA

dir i1 Hanpaenexve

price d16.5 Llena

public_amount i8 KonnuyecTBo KOHTpPaKTOB B onepauun (415 aitcbepros - KONMUYECTBO KOH-
TPaKTOB B Onepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLwHwnin Homep

login_from c20 JNorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asiBKy

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOL 3a5BKU

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

broker_from_rts c7 Kog PTC dvpMbl - Bnagenbla 3asaBku

aspref i4 MpaeHTndomkaTop nonb3osartens. Ans 3asBokK, NogaHHbIX 0T SMA-noruHa -

naeHtudukarop MASTER-norvHa.
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Mone Tun OnucaHune

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

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

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

variance_amount i8 AMNNTyga OTK/IOHEHWS (B KOHTPaKTax) CayvyainHoin HagoaBku K BCM/IbIBa-
OLLEN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnmuectBo eanHUL, MHCTPYMEHTa B MOCTOSHHOW COCTaB/AOLLEN BCMbl-
BatoLLein yactu aicbepr-3asBku

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

private_init_moment t Bpems nosiBneHns 3assku (815 aincbepros - BpeMs NosSABMEHNSA BCel aiic-
6epr-3asBku)

private_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB BO BCEW aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynnpoBaHus 06s3aTeNnbeTB.

match_ref c10 TekcT-cBA3Ka 4719 0fHO3HAYHOrO COMOCTaBNEHNS ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIBIEHUS BUAMMOA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

Mone xstatus npeacTassieT co6oi 6UTOBYIO MACKy, NEpedYeHb BO3MOXHbIX 3HAYEHWIA Nons npueegeH B pasaene MpusHaku, BoiCTaBs-

eMble Y 3adBOK 1 CAenokK.

Mone dir MOXeT NpuMHUMaTL cneaytoLime 3Ha4YeHns:

1 Buy
2 Sell

Mone public_action MOXeT NpUHMMAaTbL CNeayroLLme 3HaYeHUs:

0 3asBka yganeHa

1 3anBka gobasneHa

2 3asBKa cBefieHa B cAefky

Mone private_action (action) MOXeT NpMHMMAaTL CNeayoLive 3HaUeHUs:

0 3asBka yganeHa

1 3asnBka gobasneHa

2 3asBka cBefeHa B cAenky

3 3asiBka f06aBneHa B pesysbrate NosiB/IEHNs1 HOBOV BUAMMOI YyacTu aiicbepra

[one reason MOXET NPUHUMATL CriefyloLine 3Ha4YeHNs:

0 O6bl4yHas 3asBKa

4 BanaHcupytowe CpoYHble KOHTPaKTbl, 3aK/04eHHbIe ¢ Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Il04EHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3M C HEVCTIONHEHMEM MapxXuHanbHoro TpeboBaHus

8 3akpbiBarowme CpoyHble KOHTPaKTbl, 3aK/l0UeHHblE B CBA3W C HeucnosiHeHnem O6si3aTesibcTBa N0 MNOCTaBKe MO NMOCTABOYHLIM

CpouHbIM KOHTpaKTam Ha AparoleHHble MeTasslbl

100 WHoe
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* Mone compliance_id MOXeT NpuHMMAaTh Cneaylolime 3Ha4YeHus:

> 1 un

D

Ta6n. 33. NMonsa ta6nuubl multileg_orders

(npo6en unu nyctas cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pe3ynbrate cpabarbiBaHWsl YC/I0BHOIO Nopy4YeHus (CTon-s1occ)
B pe3ynbrate paboTbl aniroputma-pobota

B pe3ynbrate anroputma aBToc/iefoBaHns

3akpbiTve No3nLumM B pesysnsrare He ucnosHeHHoro MarginCall

4.8.1.2. Ta6nuua multileg_orders: Ta6nuua akTUBHbIX 3as1BOK MO CBA3KaM

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

public_order_id i8 M aeHTUMKaLMOHHbIA HOMep 3asiBKu (AN aiicbepros - HOMep BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTudomkaTop TOproBoii ceccum

client_code c7 Kog knneHTa

moment t Bpems nsmeHeHuss CoOCTOSHMSA 3anBKn

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

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [LeiicTBune ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMON YacTbto aic-
6epra)

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

dir i1 HanpasneHne

price d16.5 LleHa. lMosne He ucnosib3yemcs.

public_amount i8 KonnuecTBo KOHTPAKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKToOB B OMnepauuy nNo BUAMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLuHWin Homep

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHOI 3asiBKu

broker_to_rts c7 Kop, PTC dhmpmbl-afpecata BHECUCTEMHOL 3aBKU

date_exp t [Jlarta ncteyeHns 3asBKu

id_ord1 i8 Homep nepBoli 3asBku

broker_from_rts c7 Kog PTC chmpMbl - Bnagenbla 3asaBku

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

private_order_id i8 MaeHTndmKauMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmKaum-
OHHbI HOMEep Bceil aiicbepr-3asBKu)

private_amount i8 KonnyecTBo KOHTPAKTOB B onepauum (4715 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcrTaBlLUeecs KOMYeCcTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LLleecs KoNM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTY[a OTK/IOHEHUS (B KOHTpakKTax) ciy4aiiHol HaabaBku K BCM/ibiBa-
loLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 Konnuyectso efnHUL, MHCTPYMEHTA B MOCTOSHHOW COCTaBASAIOLLENA BCM/IbI-

BatoLLiei yacTy aricbepr-3asBku
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Mone Tun OnucaHune

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

private_init_moment t Bpemsi nosiBneHus 3aaBku (415 aiicbepros - BpeMsi NOSIB/IEHUSI BCE aiic-
6epr-3asBku)

private_init_amount i8 HavasnbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HavasibHoe
KONM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

reason i4 Mpu3sHak (MpuynHa) 3asiBKK1, BbICTAB/IEHHOW 4718 3aK/II0UYEHNSI CAENKN ype-
ryMpoBaHus 06a3artenbCTB.

match_ref c10 TekcT-cBA3Ka [/19 OAHO3HAYHOr0 COMOCTaB/EHNS ABYX BCTPEYHbIX afpec-
HbIX 3a5BOK

public_init_moment t Bpewmsi nosiBneHns 3asaBku (4718 alicbepros - BpEMS NOSIB/IEHUS] BUAMMOA
yacTu alicbepra)

public_init_amount i8 HavasnbHOoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KO/IMYeCTBO KOHTPAKTOB B BUAVMMOI YacTu aiicbepra)

compliance_id cl Cnocob BBOAA 3as1BKM

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosibL3yemcs.

swap_price d16.5 CBon-LieHa 3asBku

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene MNpusHaku, BbICTaBsA-
€Mble Yy 3a5BOK 1 CAEN0K.

 [Mone dir MOXET NPUHUMATL CReayoLLve 3HaUYeHUS:
1 Buy
2 Sell
* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
« [Mone private_action (action) MOXeT NpYHUMATL CreayloLme 3HaYeHNS:
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBka cBefeHa B caenky
3 3asBka gobaBneHa B pesynbrare NOSABNEHWSA HOBOW BUAMMOI YacTu aiicbepra
* [losne reason MOXET NPUHUMATL C/efyoLLne 3HaUYEHNS:
0 O6bl4Hasn 3asBKa
4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3ak/4YeHHble ¢ Jo6pOCOBECTHbIM YYACTHUKOM KIMPUHra 6e3 nogayun 3asBoK
6 3akpbiBatoLwme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMKax npoueaypbl Kpocc-gedonTta
7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKM0YEHHbIE B CBA3W C HEUCMONHEHNEM MapxuHanbHOro TpeboBaHus

8 3aKprBal0LLWIe CpOl—IHbIe KOHTPaKTbl, 3aK/1lO4EHHbIE B CBA3W C HEUCTNO/THEHNEM Ob6s3aTenbCTBa N0 MOCTaBKe MO MOCTABOYHbIM
CpOLIHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolime 3Ha4YeHus:

(npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo
M PyuHoii BBOA,
B pe3ynbraTe cpabarbiBaHWs YCIOBHOMO MOPYYeHKs (CTON-10cC)

R B pesynbrate paboTthbl anroputma-poborta
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A B pesynbrate aniropytma aBTocn1efoBaHNsA
D 3akpbiTvie Mo3uLUMK B pe3ynbrate He ucnosHeHHoro MarginCall
4.8.1.3. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 34. Nona Taénuybl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none NogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

infolD i8 YHWKabHBbIA KoY

logRev i8 MocnepHas obpaboTaHHass peBM3nst Ha MOMEHT hopMMpoBaHMA cpesa.
Mone sBnsieTca ycTapesLum 1 ByaeT yaaneHo B Bepcum 8.9.

lifeNum i4 Homep *w3Hu notoka. Mone sABAseTcs ycrapesBwum 1 GyaeT yaaneHo B
Bepcun 8.9

moment t Bpewmsi hopmypoBaHusa cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

trades_rev i8 MocnepHas obpaboTaHHas peBM3na Ha MOMEHT (DOPMMPOBaHNA cpesa

trades_lifenum i8 Homep *u3Hu noToka

MpumeyaHus:

« [Mone publication_state MoXeT NpyHUMaTL cregyoLme 3HaYeHUs:
0 in progress (4aHHbIe He rOTOBbI)
1 done
4.8.1.4. Tabnuua orders_currentday: Cpe3 akTUBHbIX 3aiBOK N0OJ/Ib30BaTe 1A HA HA4Ya/10 TeKYyLero AHs

Ta6n. 35. Mona ta6nuybl orders_currentday

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl penikaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

public_order_id i8 M aeHTUdKaLMOHHbIA HOMepP 3asiBKU (418 aiicGepros - HOMeEp BUAUMON
yacTtu alicbepra)

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

client_code c7 Ko knueHTa

moment t Bpemsi nsmeHeHUsi COCTOSIHMSA 3as1BKN

moment_ns u8 Bpems nsmeHenusi coctosiHus 3asBku (UNIX-Bpemsi B HAHOCEKYHAaX Mo
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 PaclumpeHune gns ctatycoB 3asBoK (B 4ONO/IHEHME K MO0 Xstatus)

public_action i1 [LeictBue ¢ 3aaBKoii (aNs alicbepros - AelicTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

dir i1 Hanpasnenune

price d16.5 LleHa

public_amount i8 KonuuyectBo KOHTpakToB B onepauuu (475 aiicbepros - KONMYECTBO KOH-
TPakToB B onepaumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IM4ecTBO KOHTPAKTOB B 3asiBKe (4711 aiicGepros - OCTaB-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 NorvH nonb3oBatens, NOCTaBMBLLEro 3asiBKY
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Mone Tun OnucaHune

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKN

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOI 3a51BKU

date_exp t [Jata ncteyeHns 3asaBkn

id_ordl i8 Homep nepBoli 3asBkn

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3ansku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBok, NofaHHbIX 0T SMA-noruHa -
naeHTndukatop MASTER-normHa.

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

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

private_amount_rest i8 OcTasLUeecs KONIMYeCcTBO KOHTPAKTOB B 3asiBke (417 aiicbepros - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNANTYfa OTK/IOHEHUS (B KOHTpaKTax) ciy4aiiHoli HaabaBku K BCM/ibiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTA B MOCTOAHHOW COCTaBMAOLWENR BCMbl-
BatoLLlell YacTu alicbepr-3asBku

private_action i1 [LelicTBue ¢ 3asBKOI1 (o115 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHns 3asBku (815 aiic6epros - BpeMS NOSBNEHNSA BCeld alic-
6epr-3asBku)

private_init_amount i8 HayasibHoe KONM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYeCTBO KOHTPAKTOB BO BCeli alicbepr-3asBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON 151 3aKNOUEHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

match_ref clo TekcT-cBA3Ka 419 OAHO3HAYHOro CONOCTaBNeHNs ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAUMOLA
yacTu aiicbepra)

public_init_amount i8 HayasibHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

compliance_id cl Cnoco6 BBOAA 3as1BKM

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene NpusHaku, BbICTasBsA-

€Mble Yy 3a5BOK 1 CAENOK.

« TMone dir MOXET NPUHMMATL Crieflytolime 3HaYeHNs:

1 Buy

2 Sell

« [one public_action MoxeT NnpuHUMaTh criefylolme 3Ha4YeHns:

0 3asBka yganeHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

« [one private_action (action) MoXeT NpUHUMaThb CriefyloLine 3Ha4YeHNs:

0 3asBka yganeHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

3 3afBka fob6aBneHa B pe3ynbrate NosiBMIEHNS HOBOI BUAVMMOI YacTu aiicbepra

* [lone reason MOXET NPUHUMATL CriefyloLimne 3Ha4YeHNs:

0 O6blyHas 3asiBka
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4 BanaHcupytoLie CpoyHble KOHTPaKTbl, 3aK/l04eHHbIE ¢ Jl06POCOBECTHLIM YHAaCTHUKOM KMPUHIa 6e3 nogaumn 3asiBok
6 3akpbiBatoLiyie CpoyHble KOHTPaKTbI, 3aK/Tl0HEHHbIE B paMKax npoLeaypbl Kpocc-gedonTta
7 3akpbiBatolme CpoYHble KOHTPaKTbI, 3aKMOYEHHbIE B CBA3W C HEUCMONHEHNeM MapXuHaibHOro TpeboBaHus
8 3akpbiBatoLye CpoyHble KOHTPakTbl, 3aK/l0UEHHbIE B CBA3W C HeucnonHeHnem Ob6s3aTenbcTBa No nocTaBke Mo MOCTaBOYHbIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHbIe MeTas bl

100 WHoe

« Mone compliance_id MOXeT NpMHUMaTh Cleaytolme 3Ha4YeHns:

> n 0 =

D

(npo6en nnu nyctas cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabartbiBaHWs YCI0BHOTO NopyyeHus (CTon-nocc)
B pe3ynbrate paboThl anroputma-pobota

B pe3ynbrate anroputMa aBToc/1e40BaHns

3akpbITie No3nummn B pesysstare He ncnonHeHHoro MarginCall

4.8.1.5. Tabnuua multileg_orders_currentday: Cpes3 akTUBHbIX 3asiBOK M0OJ/1b30BaTesisi N0 CBA3KaM Ha Ha4yaslo Te-
KyLL,ero gHs

Ta6n. 36. Mona ta6nuubl multileg_orders_currentday

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

public_order_id i8 MaeHTndMKaLMOHHBIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog knneHTa

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asaBku (UNIX-BpemMs B HAHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclimpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AeliCTBME C BUAMMON YacTbio aiic-
6epra)

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KN

dir i1 Hanpaenexve

price d16.5 LleHa. lMone He ucnonb3yemcs.

public_amount i8 KonnuyecTBo KOHTpPaKTOB B onepauun (415 ailcbepros - KOMMUYECTBO KOH-
TPaKToOB B OMnepaumy nNo BUAVMMON YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLwuHunin Homep

login_from c20 NorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asiBKy

broker_to c7 Kop SPECTRA chupMbl-agpecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOI 3a5BKU

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

broker_from_rts c7 Kog PTC dmpMbl - Bnagenbla 3asaBku

aspref i4 MpaeHTndmkaTop nonb3osartens. Ans 3asBok, NogaHHbIX 0T SMA-noruHa -

naeHtudnkarop MASTER-norvHa.
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Mone Tun OnucaHune

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

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

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

variance_amount i8 AMNNTyga OTK/IOHEHWS (B KOHTPaKTax) CayvyainHoin HagoaBku K BCM/IbIBa-
OLLEN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnmuectBo eanHUL, MHCTPYMEHTa B MOCTOSHHOW COCTaB/AOLLEN BCMbl-
BatoLLein yactu aicbepr-3asBku

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

private_init_moment t Bpems nosiBneHns 3assku (815 aincbepros - BpeMs NosSABMEHNSA BCel aiic-
6epr-3asBku)

private_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB BO BCEW aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbCTB.

match_ref c10 TekcT-cBA3Ka 4719 0fHO3HAYHOrO COMOCTaBNEHNS ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIBIEHUS BUAMMOA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob BBOAa 3a5BKM

rate_price d16.5 CTtaBkKa 3aaBKu. [1o/1e He ucrnosib3yemcs.

swap_price dl6.5 CBon-LeHa 3asBku

MpumeyaHus:

« [Mone xstatus npeacTaenser co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA Mo NpUBeAeH B pasaene lMpu3Haku, BbICTaBNs-
eMble Yy 3asiBOK 1 CLE/0K.

* [one dir MOXET NPUHUMATL CreaytoLLve 3Ha4YeHs:
1 Buy
2 Sell
 Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavyeHus
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAenky
» [Mone private_action (action) MOXeT NpUHYMaTh cneaytoLine 3HavYeHms:
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAenky
3 3asBka fobaBneHa B pesynbrare NOsSBAEHNS HOBOV BUAMMOI YacTu aiicbepra

* [Mone reason MOXeT NPUHUMATL CneayoLme 3HaYeHns:

0 O6bl4yHas 3asBka

4 BanaHcupytoLie CpoYHble KOHTPaKTbI, 3ak/Il04EHHbIE € JJ06GPOCOBECTHLIM YHAaCTHUKOM KMPUHTa 6e3 nogaym 3asiBok
6 3akpbiBatoLiye CpoyHble KOHTPaKTbI, 3aK/II0YEHHbIE B paMKax npoueaypbl kpocc-aedonTta

7 3akpbiBatoLiye CpoYHble KOHTPaKTbI, 3aK/IKOYEHHbIE B CBA3W C HEWUCTIONIHEHWEM MapXXnHabHOro TpeboBaHust
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8 3akpbiBatole CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3U C HEUCMONHEHNEM O6s3aTensCcTBa N0 NOCTaBke N0 NOCTaBOYHLIM
CpOYHbIM KOHTpaKTam Ha AparoLeHHble MeTas bl

100 WHoe

* Mone compliance_id MOXeT NpuHMMAaTh Cneaylolime 3Ha4YeHns:

" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrarte cpabarbiBaHns YC/10BHOIO NopyyeHus (CTon-s10cc)
R B pesynbrarte pabotbl asiroputma-poboTa

A B pesynbrare anroputMa aBToc/iejoBaHns

D 3akpbITvie No3unumun B pesynbstare He ncnonHeHHoro MarginCall

4.8.1.6. Ta6nuua info_currentday: UHchopmauus o cpese

Ta6n. 37. Nona tTaénuubl info_currentday

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmumn
trades_rev i8 PeBuxeH cobbiTusa start_of_calendar_date
trades_lifenum i8 Homep »u3Hu notoka

server_time t [Jata-Bpems hopmmpoBaHus cpesa 3asBoK

4.9. NMNotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbI (Type=R)

B noToke ¢ nepMoanyHOCTBIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTca cpes akTUBHbIX 3as1BOK, U 3anuch B Tabnuue info ¢ peBnsveii
nocnefHel o6paboTtaHHol TpaH3akuuy 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOsIHMEM My6nmKaumm cpesa (none publication_state).
B MomeHT ny6nvkauum cpesa none publication_state npuHumaeT 3HaueHue 0. MNMocne Toro kak cpes ony6nvkoBaH publication_state npuHu-
MaeT 3HadyeHue 1. [lo MomeHTa publication_state=1 gaHHble B Tabnuue orders MoryT 6biTb HEKOHCUCTEHTHBI.

4.9.1. Cxema pgaHHbIX
Tabnuupbl:
 orders - Tabnuua akTMBHbIX aHOHUMHbIX 3a51BOK
» multileg_orders - Tabnmua akTMBHbIX aHOHNMHbIX 3a51BOK MO CBA3KaM
* info - IHchopmaums o ctakaHax
« orders_currentday - Cpe3 aKkTMBHbIX 3a51BOK Ha Ha4as10 TeKyLero AHs
» multileg_orders_currentday - Cpe3 akTUBHbIX 3asiBOK M0 CBA3KaM Ha Hauyas1o TeKyLLEero aHs
« info_currentday - iHdopmauus o cpese
4.9.1.1. Ta6nuuya orders: Tabnuya akTUBHbIX aHOHMMHbIX 3aABOK

Ta6n. 38. NMona Ta6nuubl orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (o151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop TOprosoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN
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Mone Tun OnucaHune

moment_ns u8 Bpems usmeHeHust coctosiHua 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 PaclivpeHve ans ctatycos 3asBOK (B [IONO/IHEHUE K MOS0 XStatus)

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

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

price dl6.5 Liena

public_amount i8 KonmyecTBo KOHTPaKTOB B onepauuun (415 aincbeproB - KOIMYECTBO KOH-
TPakKToOB B onepauummn no BUAUMON YacTu aincbepra)

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

public_init_moment t Bpewmsi nosiBNneHns 3asaBku (4718 alicbepros - BpEMS NOSIB/IEHUS] BUAMMOA
yacTu alicbepra)

public_init_amount i8 HavasibHOe KoNM4ecTBO KOHTPAaKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KO/IMYeCTBO KOHTPAKTOB B BUAVMMOI YacTu aiicbepra)

MpumevaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoNs NpuBeAeH B pasaene Npu3Haku, BbICTaBNs-

eMble y 3as1BOK U CAENOK.
* [Mone dir MOXeT NpYHNMATL Criefylowme 3HaYeHns:
1 Buy
2 Sell
« [Mone public_action MoxeT NnpuHUMaTh criegylouime 3Ha4YeHns
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
4.9.1.2. Ta6nuua multileg_orders: Ta6nuua akTUBHbIX aHOHMMHbIX 3aABOK NO CBA3KaM

Ta6n. 39. NMona ta6nuubl multileg_orders

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl peninkasmm

replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

public_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBKu (4518 aiicbepros - HOMep BUAMMONA
yacTu avicbepra)

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOAHMSA 3asBKN

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

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

public_action i1 [elicTBre c 3asBKOI (4ns alicbepros - AeiicTBUE C BUAVMOI YacTblo aiic-
6epra)

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

dir i1 Hanpaenexune

price d16.5 LleHa. lMosne He ucnosb3yemcs.

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKToOB B OMnepauuy No BUAVMMOI YacTu aiicoepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

140



02.11.2025 PLAZA Il wnto3 Bepcus 8.9

Mone Tun OnucaHune

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)

rate_price dl6.5 CraBka 3aaBKu. [1osie He Uucro/ib3yemcs.

swap_price d16.5 CBoOn-LieHa 3asBk1

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOBy}O Macky, nepevyeHb BO3MOXXHbIX 3Ha4eHwnin nons npuseaeH B pasgene NpusHaku, BoICTasBsA-

€Mble Y 3asBOK 1 CAENOK.

 [Mone dir MOXET NPUHUMATL CReayoLLve 3HaUYeHUs:

1 Buy

2 Sell

« [one public_action MoxeT npuHUMaTh criegytouime 3Ha4YeHns

0 3asBka yganeHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

» [Mone private_action (action) MOXeT NpMHMMaTL cneayoLne 3HavYeHms:

0 3asBka ygasieHa
1 3anBka gobasneHa

2 3asBKa cBefieHa B cAefky

3 3asiBka go6aBneHa B pesy/nsrare nosiBfeHnst HoOBOV BUAMMOIE YacTu aiicepra

« [lone reason MOXeT NPUHUMAaTL CrieayloLine sHa4YeHns:

0 OO6bluHasn 3aaBKa

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHbIe ¢ [J06POCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayun 3asiBokK

6 3akpbiBatoLiye CpoyHble KOHTPaKThbl, 3aK/Tl0YEHHbIE B paMKax npoLeaypbl Kpocc-aedonTta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLiye CpoyHble KOHTPakTbl, 3aK/IlOUEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No NocTaBke Mo NMOCTaBOYHbIM

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTaslsibl

100 WHoe

« Mone compliance_id MOXET NpMHMMAaTL CneayioLLve 3HauYeHus:

(npo6en wnu nyctas cTpoka)

> 1 0w =

D

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabaTbiBaHWsi yC/I0BHOMO Nopy4veHns (cTon-aocc)
B pesynbrate paboTtbl asiroputma-poborta

B pesynbrarte anroputma aBToc/ne0BaHNA

3akpbITvie No3numMKn B pesysstare He ncnonHeHHoro MarginCall

4.9.1.3. Ta6nuua info: Hopmayma o ctakaHax

Ta6n. 40. NMona ta6nuubl info

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoACUCTEMbI penimKaLmm
replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose noagcucTeMbl penmkalmm
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Mone Tun OnucaHune
infolD i8 YHUWKasbHBbIA KoY
logRev i8 MocnegHas obpaboTaHHas peBU3NSs HA MOMEHT hOPMUPOBaHUA cpesa.

Mone siBNsieTca ycTapeslumM 1 6yaeT yaaneHo B Bepcun 8.9.

lifeNum i4 Homep xmn3Hu notoka. MNone sBnsieTca yctapeswnM n 6yaeT yaaneHo B
Bepcuun 8.9.

moment t Bpewms hopmymposaHusa cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

trades_rev i8 MocnegHas o6paboTaHHasA peBU3nA Ha MOMEHT hOpPMMPOBaHUSA cpesa

trades_lifenum i8 Homep Xu13Hu noToka

MpumeyaHus:

« [None publication_state MOXeT NpMHUMAaTL CneayoLye 3HauYeHus:
0 in progress (4aHHble He roToBbl)
1 done
4.9.1.4. Ta6nuuya orders_currentday: Cpe3 akTUBHbIX 3aABOK Ha HA4aJ10 TEKYLLEero gHsA

Ta6n. 41. Nona Ta6nuybl orders_currentday

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nofcucTeMbl penikaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

public_order_id i8 M aeHTndMKaLMOHHBIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu alicbepra)

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOAHMSA 3asBKn

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

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B [AOMOSIHEHME K MO0 Xstatus)

public_action i1 [LeiictBure ¢ 3asBKoit (o151 alicbeproB - AeliCTBUE C BUAMMON YacTbto aiic-
6epra)

isin_id i4 YHUKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 LleHa

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKTOB B OMnepauuy nNo BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

public_init_moment t Bpemsi nosiBneHns 3asnBku (4518 alicbepros - BpeMs NOSIB/IEHUS BUAMMONA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4ecTBO KOHTPaKTOB B 3as1BKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHus:

« [Mone xstatus npegcTaensietT co6oi 6GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoMs NpuBeaeH B pasgene NpusHaku, BbICTaB/s-

eMble Y 3a5BOK 1 CAEeNoK.

« [Mone dir moxeT npuHMMaTb cnepyruine sHa4eHuns:

1 Buy

2 Sell

« [one public_action MoXeT NnpuHUMaTh CregytoLuime 3HavyeHns

1 3asBka gobasneHa
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2 3asBKa cBefeHa B CAenky
4.9.1.5. Ta6nuua multileg_orders_currentday: Cpe3 akTUBHbIX 3asiBOK M0 CBA3KaM Ha Ha4ya/0 TEeKYLIero AHsA

Tab6n. 42. Nona tTa6nuubl multileg_orders_currentday

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTembl pennkaumm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

public_order_id i8 MaeHTndmKaumoHHbIN HOMep 3asBku (Ana aincbepros - HOMepP BUAMMONA
yacTtu alicbepra)

sess_id i4 MaeHTudomkaTop TOprosoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asaekn (UNIX-BpemMsi B HaHOCeKyHAax no
ctaHgapty UTC)

xstatus i8 PaclunpeHHbIii cTaTyc 3asBKku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/HEHME K Moo Xstatus)

public_action i1 [LeiictBue ¢ 3anBKoii (aNs alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

dir i1 Hanpasnexune

price d16.5 LleHa. lMosne He ucnosib3yemcs.

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TpakToB B onepaumun no BUANMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4717 aiicbepros - ocTaB-
LLUeecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aicbepra)

public_init_moment t Bpems nossneHus 3aaBku (418 alicbepros - BpeMS NOSABIEHUS BUAMMON
yacTtu alicbepra)

public_init_amount i8 HauanbHoe KoNmM4yecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

rate_price dl6.5 CraBka 3asaBKu. [1osie He Uucro/ib3yemcs.

swap_price d16.5 CBon-LeHa 3asBku

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOBy}O Macky, nepevyeHb BO3MOXXHbIX 3HaueHwnin nons npuseaeH B pasgene NpusHaku, BoICTasBsA-
€Mble Y 3asBOK 1 CAENOK.

* [Mone dir MOXET NPUHUMATL CriegytoLive 3HauYeHUs:
1 Buy
2 Sell
« [Mone public_action MoXeT NnpuHUMaTh creaytoLuime 3Ha4eHns
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
« [Mone private_action (action) MOXeT NpYHUMATL CriefyoLme 3HaYeHNs:
0 3asBka ypasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAenky
3 3asiBKa gobasrieHa B pesy/nbrarte NnosiB/IeHUss HOBOW BUAMMOI YacTu alicbepra
* [lone reason MOXEeT NPUHUMATL CefyoLUne 3HaUYEHNSA:

0 O6blyHas 3asBka

143



02.11.2025 PLAZA Il wnto3 Bepcus 8.9
4 BanaHcupytowwme CpouHble KOHTPaKThl, 3ak/1l04eHHble ¢ [Jo6pOCOBECTHLIM YYaCTHUKOM K/IMpUHra 6e3 nogayu 3asiBok
6 3akpblBatoLme CpoyHble KOHTPaKTbl, 3ak/Il0YeHHbIE B paMkax npoueaypbl Kpocc-gedonrta
7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus
8 3akpblBatoLme CpoyHble KOHTPaKThl, 3aK/l04YeHHble B CBA3W C HeucnosnHeHnem O6s3aTenibcTBa No NocTaBke no NoCTaBOYHbIM

CpOyHbIM KOHTpaKTam Ha AparoLeHHble MeTas bl

100 WHoe

» [Mone compliance_id MOXeT NpuHUMaTh cnefytoLime 3Ha4YeHns:

(npo6en wnu nyctas cTpoka)

O > T 0 =

He 3anonHeHo/He 3agaHo

B pesynbrate cpabartbiBaHWs YCIOBHOTO NopyyeHus (CTon-nocc)
B pesynbrate pa6oTbl anroputma-po6ota
B pesynbrarte anroputma aBToc/1e40BaHNs

3aKpbiTve No3nLMK B pesysnbTare He ucnosHeHHoro MarginCall

4.9.1.6. Ta6nuua info_currentday: Uncpopmauus o cpese

Tab6n. 43. Nona tTa6nuybl info_currentday

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
trades_rev i8 PeBnxeH cobbiTus start_of_calendar_date
trades_lifenum i8 Homep xu13Hu noToka

server_time t [Jata-spems hopmypoBaHns cpesa 3asaBok

4.10. Motok FORTS_COMMON_REPL - O6uwan nHcopmanuusa no ceccumn

(Type=l)
4.10.1. Cxema AiaHHbIX

Tabnmupl:

» common - O6Lwwas nHgopmaumsa no ceccum

» sys_events - Tabnmua cobbITHiA

4.10.1.1. Ta6nuuya common: O6Lwas nHopmaLusa No ceccumn

Tabnuua cofepXuT 06LLEepbIHOYHbIE NOKa3aTeNn Takue Kak nyyluve 3asBKy Ha NOKYMNKY U NPoAaxy, LieHbl OTKPbITWS, 3aKpbITASA 1 T.N.

Tab6n. 44. Nona Taénuybl common

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose noacuUcTeMbl pensmkaLmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

best_buy d16.5 LleHa nyuLuein 3asBku Ha NOKYMNKY C Yy4ETOM CUHTETUYECKOW IMKBUAHOCTY

xamount_buy i8 KonnuecTtBo B 3asBKax Ha MOKYMKy C flyyLleli LLleHOW C y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_buy_qty i4 KonnuecTtBo 3as1BOK Ha MOKYMKY C y4€TOM CUHTETUYECKON IMKBUAHOCTM

xorders_buy_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha MOKYMKY C YY4ETOM CUHTETUYECKOW Nn-

KBMAHOCTU
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Mone Tun OnucaHune

best_sell d16.5 LleHa nyuLueit 3a8BKv Ha NPOAAXY C YYETOM CUHTETUYECKON IMKBUAHOCTM

xamount_sell i8 KonnuecTBo B 3asiBkax Ha NPOAaxy C flyyllell LLeHOo C y4eToOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_sell_qgty i4 KonnuecTtsBo 3as1BOK Ha NPOAAXY C Y4ETOM CUHTETUYECKON IMKBULHOCTM

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha MPogay C y4eTOM CUHTETUYECKON -
KBUAHOCTN

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbITus

opening_auction_price dl6.5 LleHa ayKunoHa OTKpbITUA

price d16.5 LleHa nocnegHew caenku

trend d16.5 TpeHA n3MeHeHus LeHbl (pasHuua Mexay LeHamy AByX NocnefHux cae-
NOK)

xamount i8 KonnuecTtBo B nocnegHeii caenke

deal_time t [ata 1 Bpems nocnefHeli coenku

deal_time_ns u8 [ata n Bpems nocnegHein caenkn (UNIX-BpeMs B HAGHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHumasnibHas LeHa

max_price d16.5 MakcumarnbHas LeHa

avr_price d16.5 CpepgHeB3BeLleHHasn LeHa

xcontr_count i8 ObLLee KoNnuecTBO KOHTPAKTOB B cAesikax (06bem). YunToiBaeT BCe chen-
Ku (agpecHble 1 6e3agpecHsbie).

capital d26.2 CyMMapHbIii 06beM caenok B pyonsix (06opoT). MNMokasbiBaeTcs 6e3 yyeta
afipeCHbIX CAENOK.

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonuuyecTtBo caenok

settlement_price_open d16.5 PacueTHas LeHa Ha HaYas10 ceccuun.

Xpos i8 TekyLee KoMYecTBO OTKPbITLIX NO3MLUIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [Jata v Bpems nsmeHeHus 3anucu (UNIX-Bpems B HARHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLwiast pbIHOYHAS LieHa.

price_assigned_by_admin i1 MpW3HaK yCTaHOBKM TEKYLLEeN PbIHOYHON LieHbl ALMUHUCTPATOPOM TOPrOB.

local_time t Mone gna MOHNTOPMHIa penvkaLumMm common

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

swap_rate d16.5 TekyLWin MHANKATUBHDBIA (DaHAUHT N0 UHCTPYMEHTY (a1 BP)

index_div di8.4 Tekylwiasa AvBuaeHAHasA nonpaska A8 B Ha nHAEKC Wi akumo

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.
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0 3HaueHue Tekylleli pbIHOUYHON LieHbl B nofe market_price paccuMTaHo CUCTEMOIA.

4.10.1.2. Ta6nuua sys_events: Ta6nuya coobITUiA

Ta6n. 45. NMona Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkawmm
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:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type=1

message = "session_data_ready"
3akoHuyeHa 3arpyska AaHHbIX U3 KIIMPYHIOBOM CUCTEMbI B TOPrOBYHO Nepes, HauyasioM HOBO TOProBOi ceccumn

event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type = 4

message = "intraday_clearing_started"

Hayano npomkvpuHra
event_type =5

message = "clearing_started"
Hayano oCHOBHOro KnMpuHra

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEeHa

event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecyuTaHsbl

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro aHs

4.11. NMoToOKKN arpernpoBaHHbIX cTakaHOB (Type=l)

CyLecTByeT HECKOJIbKO MOTOKOB arperMpoBaHHbIX CTakaHOB C Pa3/IMYHON ry6GUHOIA.

* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX YpOBHe

« FORTS_AGGR20_REPL - c rny6uHoli 20 LeHOBbIX YPOBHEN

* FORTS_AGGR5_REPL - ¢ ry6uHoit 5 LieHOBbIX YpoBHel

4.11.1. Cxema gaHHbIX

Tabnuupl:

« orders_aggr - ArpermpoBaHHble CTakaHbl

¢ sys_events - Tabnumua co6bITUiA

4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervipoBaHHble CTakaHbl (DOPMUPYIOTCSI MYTEM CYMMMPOBAHUS MO 0GBEMY aKTUBHbIX 3asIBOK C OfMHAKOBbIMU MHCTPYMEHTOM, LieHOM 1

Hanpas/1€eHNeM.
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PeXuMbl UCNOMb30BaHUA TabNULbl B 3aBUCUMOCTU OT PEXMMOB PaboThbl TOPTrOBOI CUCTEMbI:

* HouHoli nepuog, - Tabnumua coaepXuT faHHbIe HA MOMEHT 3aBepLUEeHUs BevepHeli ceccum

» ToproBasi ceccusi 0 NPOMEXYTOUHOr0 K/IMPUHra - Tabnnua 06HOBASAETCSA aKTUBHLIMU 3asiBKaMm

* TPOMEXYTOUHbI KNUPUWHT - TabULa He 0GHOB/AETCS Y COAEPXKUT AaHHble HA MOMEHT Havasia NPOMEXYTOYHOTO KMPUHra
« ToproBas ceccusi nocsie NPOMEXYTOYHOrO K/IMPUHTa - Tabnnua 06HOBASETCA aKTUBHLIMU 3asiBKaMm

» OCHOBHOI1 KNIMPUHT - Tabnuua oumnLaeTcs

* BeuepHsia ToproBasi ceccus - Tabnunua 06HOBNSETCA akTUBHLIMU 3asiBKaMU BeYepHeii ceccum

Tab6n. 46. Nona Ta6nuubl orders_aggr

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

price d16.5 LleHoBOW ypoBeHb

volume i8 O6BbEM C yHeTOM CUHTETUYECKOIN TMKBULHOCTM

moment t Bpems nocnefHero 06HOBNEHNA 3anucu

moment_ns u8 Bpewms nocnegHero o6HoBneHus 3anncy (UNIX-Bpems B HAaHOCEKyHAax no
ctaHgapty UTC)

dir i1 Hanpasnexune

synth_volume i8 O6bLEM CUHTETMYECKOW SIMKBUAHOCTU

MpumeyaHus:

» [JaHHble B Tabnuue arpervpoBaHHbIX CTakaHOB orders_aggr CUMTaloTCs Ba/IMAHBIMU TOMBKO MOC/E NOJSyYeHuss B NOTOKe B Tabnuvue
Sys_events CMHXpPOoCco6bITUA session_data_ready.

« B cTakaHe no MHCTPYMEHTY MOryT NPKUCYTCTBOBATb 3aN1CU C HYNIEBBIMU 3HAUEHUAMM. DTO 03HAYAET, YTO KOSIMYECTBO 3asiBOK MO WHCTPY-
MEHTY (LEHOBbIX YPOBHEN) He HABGMPaETCs HA BCIO (OMKCUMPOBAHHYIO rlyGMHY CTakaHa. Takve 3anucu crieflyeT UrHopupoBatb. B aanb-
HeLIeM 3an1cu ¢ HyNsIMU MOTYT OGHOB/IATLCSA 3HAYEHUSMU C HOBBLIM LIEHOBBLIM YPOBHEM, B CIE[ICTBUE NOSIB/IEHUS B CUCTEME HOBbIX
3as1BOK M0 UHCTPYMEHTY.

+ 3anvcwy B cTakaHe No MHCTPYMEHTY MOryT 06HOBNSATLCA (M3MeHeHue price/volume/dir). 3To 03Ha4aeT, YTo NpeablayLLmnii LLeHOBOM ypoBEHb
"Bblllen” K3 cTakaHa, a HoBbIi "BOLLIEN" B CTaKaH.

* OGHyneHue (volume=0) cywiecTByoLLEl 3anMcy B CTakaHe — 03HaYaEeT, UTO AaHHbI LLEHOBOI YpOBeHb "BbileNn" 13 ctakaHa (Hanpuwvep,
e[MHCTBeHHas 3asBka, hopM1poBaBLLas LieHOBOI YpOBeHb, Gbl1a yaasieHa), a Apyrux CKpbITbIX LEHOBbLIX YPOBHEl (3asBOK) MO MHCTPY-
MEHTY B CUCTEME HET.

+ 3HaueHue nonst moment (moment_ns) B TabnuLe He ABNISiETCA MOHOTOHHO Bo3pacTarolym. Mpy Bo3pacTaHuy replRev B NoToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOSIBNIATLCA 3anuUcK ¢ 6o/lee paHHUM 3HauYeHeM nofsi moment. Takoe NoBeAeHWe CUCTEMbI OXMAAEMO U
MOXeT BO3HUKaTb B PasHbIX CUTyauusix, korga cpopMMpOBaHHbI paHee LieHOBOM YpoBeHb Gbll CKPLIT B CUJTy HEKOTOPbIX NPUUMH, HO
NoTOM Hauan oTobpaxatbcsi. Monie xe moment coaepXUT B cebe Bpems COBbITUSA, NpUBeALIero K (hopMUMPOBAHUIO LIEHOBOTO YPOBHSI
(nocTaHoBKa, CHATUE, UCMOMIHEHME 3asiBKy). pUMepbl N0A0GHOT0 NOBEAEHUs CUCTEMbI:

o Cawmblil NPOCTO Ccyyaii CBsi3aH C TeM, YTO B MOTOKaxX arperMpoBaHHbIX CTakaHOB MOKa3bIBAETCS OrpaHNYEHHOE Mo LieHe KOIMYeCcTBO
ypoBHeit nukenaHocTn. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaeTcs nib 20 AyyLlimX LEHOBbIX YPOBHEN. CKPbITbIN, HO YyXe
ChOpMMPOBaHHbIV YPOBEHb C LIEHON BHE OTOOpaXXaeMoro Avanas3oHa, MOXET MOSIBUTbCS, €C/IN OAMH U3 OTOBpaKaeMblX LLeHOBbIX
ypoBHeit "ucues" (Hanpumep, 6bina yaanieHa equHCTBEHHASA 3asBka, (hopMm1poBaBLIas BUAUMbIV LLEHOBOIR YPOBEHb).

o lMoxoxasi, HO YyTb Gosiee COXHAs CUTYaLMs CBSI3aHa C UHAMKATUBHOWM CUHTETUYECKOI NIMKBUAHOCTbIO. B arpermpoBaHHbIX CTakaHax,
BHE 3aBMCMMOCTY OT UX [NTy6UHbI, BCerga TpaHcmpyeTcsi He 6osiee 5 LLeHOBbIX YPOBHEN, hopMUpYeMbIX MHANKATUBHBIMW CUHTETUYE-
CKUMW 3asiBKamm (CM. pasgen 2.9.2). COOTBETCTBEHHO, 34€Ch CUTYaLMsi MOXET GbiTb aHAa/IOTUYHA, EC/IN Kakue-To LieHOBbIe YPOBHU
npeAcTaBneHbl TONbKO NNLWb UHAWKATUBHOW CUHTETUYECKOW NUKBUAHOCTLIO. MpK "MCUYE3HOBEHMU" TaKoro LEEHOBOTO YPOBHSI HAYHET
0To6paXaTbCsl CNPSATaHHbIN [0 3TOT0 LIEHOBOI YPOBEHb UHAMKATUBHOWM CUHTETUYECKON NIMKBUAHOCTW. ECN e Ha 3TWX YPOBHSIX Npu-
CYTCTBYET W JIMKBUAHOCTb, CO34aHHasi peasibHbIMU 3asiBKaMy B 3TOM UHCTPYMEHTE, TO Nogo6HOro adhdhekTa yxxe He GyaeT. MNogpo6Hee
NPO CUHTETUYECKUIA MATUMHT Y MHAWNKATUBHYHO CUHTETUYECKYHO JIMKBUAHOCTb CM. pasgen 2.9.

MprMep NOCTPOEHUsI arperupoBaHHONO CTakaHa:
[ns ynpolyeHusi BbiIGMpaem cryyaii, korga riy6rHa cTakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBUnack 3asiBka Ha NOKYMKy ¢ LeHoli 5 1 06bemMom 10 Mo HOBOMY MHCTPYMEHTY c isin_id=12345. MpuxogsT HOBblE
yeTbipe 3anuncu. CtakaH NOMHOCTLIO 3arnoHUACA HYNIEBbIMUN 3HAYEHUAMMN.
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replID=1 replRev=1  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=1
replID=2 replRev=2  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=1
replID=3 replRev=3  isin_id=12345 price=0 volume=0 moment='12:00:01" dir=2
replID=4 replRev=4  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=2

MpuxoanT angeiT 3anucy. B ogHol 13 3anuceii nomeHsnack LeHa n o6bem. Cnegyert 3aMeTuTb, YTO Npy f06aBNEHNN HOBOI 3asBKM,
KOraa npoMcXoauT NOUCK HyNEeBbIX 3anucel, cucteMa MOXeT BblopaTh CryyaliHbli repliD, T.e. He hakT, 4TO NPOM30AET anaeiT 3anucu
c repliD=1, a He c replID=2.

replIn=1 replRev=5  isin_id=12345 price=5 volume=10 moment='12:00:01"' dir=1

CmakaH:

12345

volume | price | volume

10 5

2. Bpems 12:00:02. MNosiBunack 3asBka Ha NOKYMKy C LeHoW 4 n o6bemom 10. MpuxoguT angent 3anmcu.
replID=2 replRev=6 isin_id=12345 price=4 volume=10 moment='12:00:02" dir=1

CmakaH:

12345

volume | price | volume

10 5
10

3. Bpewms 12:00:03. MosiBunach 3asiBka Ha npogaxy ¢ LeHol 8 n o6bemom 10. MpuxoauT angeiT 3anmcy.
replID=3 replRev=7  isin_id=12345 price=8 volume=10 moment='12:00:03"' dir=2

CmakaH:

12345

volume | price | volume

8 10
10 5
10 4

4. Bpewms 12:00:04. MosiBunach 3asiBka Ha NPOAaxy C LieHoi 7 n o6bemom 10. MNpuxogut angeinTt 3anucu.

replib=4 replRev=8 isin_id=12345 price=7 volume=10 moment='12:00:04" dir=2

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5)
10 4

5. Bpemsi 12:00:05. MosiBunach eLle ofjHa 3asBka Ha MoKymnky ¢ LeHol 4 1 o6bemoMm 5. MpuxoauT angeiT 3anucu. Y 3asBku C LeHol 4,
T.e. ¢ replID=2 n3ameHuncsa o6Lem.

replIn=2 replRev=9  isin_id=12345 price=4 volume=15 moment='12:00:05" dir=1

CmakaH:
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12345
volume | price | volume
8 10
7 10
10 5)
15 4

6. Bpems 12:00:06. Yganunacs/cBenach 3asiBka Ha NOKYnKy ¢ LieHoi 5 n o6bemom 10. Mpuxogut angeiiT 3anucy. 3HaueHust LieHbl 1 obbema
06Hynunuck ana repliD=1, Tak kak Takoi 3asBk1 6OMbLUE HET.

replID=1 replRev=10 isin_id=12345 price=0 volume=0 moment="'12:00:06" dir=1

CmakaH:

12345

volume | price | volume

8 10
7 10
15 4

7. Bpems 12:00:07. MNosBunack 3asBka Ha NOKYMKY C LieHoW 5 n o6bemom 8. MNprxoauT angeiT 3anucu.

replib=1 replRev=11 isin_id=12345 price=5 volume=8 moment='12:00:07"' dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

8. Bpems 12:00:08. MosiBunach 3asBka Ha NOKyMKy € LeHon 6 n o6bemom 10. MpuxognT angenT 3anucy. 3anuck C LeHol 4 Tenepb He
BXOJWT B CTakaH, OHa 3aMeHeHa Ha LieHy 6.

replIp=2 replRev=12  isin_id=12345 price=6 volume=10 moment='12:00:08"' dir=1

CmakaH:
12345
volume | price | volume

8 10
7 10

10 6

8 5)

15 4

9. Bpemsi 12:00:09. Ypanunacb/cBenacb 3asiBka Ha MOKynKy € LeHoi 6 n o6bemom 10. MpuxoauT angeinTt 3anucu. 3asiBka C LEeHon 6
yAaneHa, NoaToMy B CTakaH BO3BpallaeTcs 3asiBka C LieHol 4.

replib=2 replRev=13 isin_id=12345 price=4  volume=15 moment='12:00:09"' dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5]
15 4
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4.11.1.2. Tabnuua sys_events: Tabnumua coobiTuii

Ta6n. 47. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTembl penmkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
event_type i4 Tvn cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUS

server_time t Bpewmsi cobbiTus

MpumeyaHus:

B03MOXHbIE TUMbI COBbITHIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepes, Ha4aloM HoBOWi TOProBoii ceccum

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

event_type = 4
message = "intraday_clearing_started"
Hauano npomknpuHra

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

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

event_type =8
message = "broker_recalc_finished"
[JleHexHble cpefcTBa nocse NPOMK/IMPUHIra nepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauano npmema 3asiBOK B ayKLWOH OTKPbITUSI

event_type = 24
message = "discrete_auction_add_order_finished"
OkoHYaHue npriemMa 3asBOK B ayKLIMOH OTKPbLITUSA

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

4.12. Notok FORTS_POS_REPL - NHhopmaumsa o nosuumsax (Type=l)

4.12.1. Cxema gaHHbIX

Tabnuubl:

position - Mo3uuun KIMEHTOB N Bpokepcknx ®rpm
position_sa - Mo3nummn yposHA PacuéTtHoro Koga
info - MiHchopmaums o cpese

sys_events - Tabnuua cobbITuii

4.12.1.1. Ta6nuua position: Mo3nLnn KNNEHTOB

Tabnuua cogepxunT MHHopMaLMIo 0 NO3ULUSIX KIIMEHTOB 1 BO.
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Tab6n. 48. Mona Tabnuubl position
Mone Tun OnucaHune
repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none nNoAcucTeMbl penimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
client_code c7 Kog knneHTa
isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
Xpos i8 Tekywasa no3nuns
xbuys_qty i8 KonnuecTtBo KynsieHHbIX KOHTPaKTOB B X0fe ceccun
xsells_qty i8 KonmuecTBo NpoAaHHbIX KOHTPaKTOB B XO4€ ceccum
xday_open_qty i8 Konunuyectso No3uumii Ha Hayao KanleHaapHoro AHS
xday_open_buys_qty i8 KonnuecTBo KynieHHbIX KOHTPaKTOB Ha Ha4ao KasleH4apHOoro AHA
xday_open_sells_qty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB Ha HAa4as10 KasleHAAPHOTO AHSA
xopen_qty i8 KonmuecTBo No3uumii Ha Havaslo ceccum
waprice d16.5 YueTHas LeHa nos3vumm
net_volume_rur d26.2 HeTT0-060pO0T NO cAefkam 3a ceccuto B pyosisax. Npoaaxu yuntbiBakoTcs ¢
NOMIOXUTENBHBLIM 3HAKOM, @ MOKYMKW C OTpULaTebHbIM.
last_deal_id i8 Homep nocnegHeli caenku
last_quantity i8 O6bem No3nLMM HA MOMEHT OKOHYaHMSA MPOMEXYTOYHOIO UM BEYEPHEro
KMpUHra
account_type i1 e 1-panabo

e 2 - [4N18 KNneHTa

4.12.1.2. Ta6nuuya position_sa: Mosnyum ypoBHsa PacuéTHOro koga

Tabnvua cogepXnT nHchopmMaLmio 0 No3MUUSX YPoBHSI PacuéTHoro koga.

Ta6n. 49. Nonsa Ta6nuubl position_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

client_code cl2 PacuéTHbIi Kopg,

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTa

Xpos i8 TekyLasa no3uuus

xbuys_qty i8 KonmyecTBO Kyn/ieHHbIX KOHTPaKTOB B X04€e Ceccuu

xsells_qgty i8 KonnuectBo NpogaHHbIX KOHTPAKTOB B XOAE Ceccum

xday_open_qty i8 Konnuectso no3uuuii Ha Havaso KaseHAapHoro fHA

xday_open_buys_qty i8 KonmuecTBO KyM/IE€HHbIX KOHTPAKTOB Ha HA4YaUs10 KasleHAapHOro AHS

xday_open_sells_qty i8 KonmyecTBo NpoAaHHbIX KOHTPaKTOB Ha Havas10 KaneH4apHOro AHS

xopen_qty i8 KonnuectBo nosuuuii Ha Havano ceccum

waprice d16.5 YueTHasi ueHa nosuyum

net_volume_rur d26.2 HeTT0-060p0T NO caenkam 3a ceccuto B pyosisx. Mpogaxn yuntbiBatoTcs €
NOSIOXUTENBHBLIM 3HAKOM, @ MOKYMKW C OTpULaTe IbHbIM.

last_deal_id i8 Homep nocnepHeii caenkn

last_quantity i8 O6bem No3nLMN HA MOMEHT OKOHYaHUA NMPOMEXYTOYHOTO WU BEeYEPHEro

KNUpUHra

4.12.1.3. Ta6nuua info: UHcpopmauums o cpese

Ta6n. 50. Monsa Ta6nuubl info

Mone Tun OnucaHvne
repllD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

trades_rev i8 PeBmxeH cnHxpocobbiTus start_of _calendar_date

trades_lifenum i8 Howmep XKN3HU NoTOKa, COOTBETCTBYHOLLNIA CMHXPOCO6bLITUIO
start_of_calendar_date

server_time t [ata-Bpemsi hopMUpPOBaHNS cpesa nosnunii

4.12.1.4. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 51. NMona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTemMbl penvkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KMPYHIOBOV CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

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

event_type = 4

message = "intraday_clearing_started"
Hauano npomkinpuHra

event_type =5

message = "clearing_started"

Hayasio 0CHOBHOrO KNvpuHra

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

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeacTBa nocsie MPOMK/MPYIHIA NEePeCHUTaHbI

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

4.13. Notok FORTS_PART_REPL - UHhopmauua o cpeacTeax u niMmMmmutax
(Type=l)
4.13.1. Cxema gaHHbIX
Tabnuupl:
* part - CpefcTtsa M IMMUTLI N0 KIMEHTaM 1 6poKepcknM hmpmam
¢ part_sa - Cpeacrea v MMMnTLI N0 PacyeTHOMY Koay
* sys_events - Tabnuua co6bITHi
4.13.1.1. Ta6nuua part: Cpeactsa 1 IMMUTbI NO KSIMEHTAM U GPOKepPCKUM chupmam

Tabnuua cogepxuTt MHhopmaLmio 0 cpeacTBax, MMMUTaxX U HACTPOVKN aBTOMATNYECKOro U3MEHEHNS IMMUTOB [N15 KIIMEHTOB 1 6POKEPCKUX
hvpm.
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Ta6n. 52. Mona Tabnuuybl part

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kog, knneHTa nnv 6pokepckoii chmpmbl

money_free d26.2 CBobogHble cpeactBa. Cymma pybrneit 1 3a/10roB, ANCKOHTUPOBAHHLIX B
py6nun, goctynHas gas oTKpbITMSA no3uumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — broker_fee — penalty)

money_blocked d26.2 CpefcTsa, 3abnokmposaHHble nog, Mo.

vm_reserve d26.2 BapwuaunoHHas Mapxa Mo 3aKpbITbIM NMO3ULMAM W BaUTOTHBIN PUCK.

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hasmume ycTaHOBAEHHbIX OEHEXHOIO M 3a/10T0BOr0 JIMMUTOB: 1 - IMMUT
yCTaHoB/eH (npoBepsietcs); 0 - (MMUT He yCcTaHOoB/EH (He NpoBepsieTcs)

money_old d26.2 O6LLEE KONMMYECTBO PY6eli 1 ANCKOHTMPOBAHHBIX B Py6/M 3a/10r0B Ha KO-
Hel, npeablayLeli ceccum

money_amount d26.2 O6Luee KoNM4ecTBo pybneit 1 ANCKOHTUPOBAaHHLIX B py6v 3a510roB

money_pledge_amount d26.2 CymMMa 3as10r0B, AMCKOHTMPOBaHHbIX B py6nn

vm_intercl d26.2 BapunaunoHHas Mapxa, CnncaHHas uav nostlydeHHas B NpoM. KIIMPUHT

is_auto_update_limit i1 MpW3Hak aBTOMAaTNYECKOM KOPPEKLMU IMMUTA Ha BENMYMHY Aoxoda npu
3aKauke nocne kavpuHra: 0-HeT, 1-MeHATb.

broker_fee d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe Noj, 6POKEPCKYI0 KOMUCCHIO.

penalty d26.2 LLTpad 3a caenku yperynnpoBaHus, 3ak/ioueHHble Npy NpoBeAeHUN Npo-
Leaypbl NPUHYAUTENBHOTO 3aKPbITUS No3uUnii Hego6pocoBecTHOro YyacT-
HVIKa K/IMpUHra.

premium_intercl d26.2 Mpemus, nonyyeHHas/cnmcaHHast B MPOMEXYTOUHbIV KNNPWHT, B nepecyéte
Ha py6nu. Bkntoyaet B cebst hHaAHCOBBIN pe3yibTaTr UCMOMTHEHUST NO3MLNIA
No MPeMUasIbHbIM OMLMOHAM.

net_option_value d26.2 CymMMapHas oLeHO4YHas CTOMMOCTb NMPEMUasIbHbIX OMNLMOHOB B nopTdiene.

Ta6n. 53. Monsa Ta6nuubl part_sa

4.13.1.2. Ta6nuuya part_sa: Cpegctea n T1MMuUTbI N0 PacueTHOMY Koay

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

settlement_account cl2 PacueTHbIli KOf

money_old d26.2 O6LLEee KONMYECTBO py6elt 1 ANCKOHTMPOBAHHbIX B Py6/n 3a/10r0B Ha KO-
Hel, npeAblayLueii ceccum

money_amount d26.2 O6Luee KOIMYECTBO py6nei N JUCKOHTMPOBaHHbIX B Py6/In 3a/10roB

money_free d26.2 CBob6ogHble cpeactBa. Cymma pybneii n 3a/10roB, AUCKOHTMPOBAHHbIX B
pybnu, foctynHas Ans oTKpbITUS no3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpegcTsa, 3abnokmposaHHble nog, MO.

money_pledge_amount d26.2 Cymma 3a/10roB, AUCKOHTMPOBaHHbIX B py6nu

vm_reserve d26.2 BapuauyoHHas Mmapxa no 3akpbITbIM MO3ULMAM U BaSTHOTHBINA PUCK.

vm_intercl d26.2 BapuvauyornHas mapxa, cnncaHHas v noslyYeHHast B NPOM. K/MPUHT

fee d26.2 CnuncaHHbI c6op

blocked_tax d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe NOJ, BbINaTy HasloroB.

premium_intercl d26.2 MpemMusi, nonyyYeHHas/cnmcaHHas B NPOMEXYTOUHBIN KNMPYHT, B Nepecyéte
Ha py6nu. BkntovaeT B ce65 hrHaHCOBbIN pe3ynbTaT UCMOTHEHUA MO3ULUI
no NpeMUasbHbIM OMNLYOHAM.

net_option_value d26.2 CyMmapHas oLeHo4YHas CTOMMOCTb NPEMUasIbHbIX OMNLMOHOB B nopTdiene.
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4.13.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA
Ta6n. 54. Mona Tabnuubl sys_events
Mone Tun OnucaHve
repllD i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm
replRev i8 CnyxebHoe none NogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_type i4 Tun cobbITuA
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun
message c64 OnucaHune cobbITUSA
MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fJaHHbIX U3 KIMPYHIOBO CUCTEMbI B TOPTOBYIO NEpe/ HauyasioM HOBO TOProBoii ceccun

event_type =2

message = "intraday_clearing_finished"
Bce pacueTHble npoLesypbl B MPOMKVPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type =6
message = "extension_of_limits_finished"
PaszgBwkka TMMWUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NePeCHUTaHbI

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

4.14. NMotok FORTS_PROHIBITION_REPL - 3anpeTtb! (Type=R)

4.14.1. Cxema gaHHbIX

Tabnuupbl:

« prohibition - 3anpeTsbl
» sys_events - Tabnmua cobbITHiA

4.14.1.1. Ta6nuuya prohibition: 3anpetbl

Ta6n. 55. Mona tTa6nuubl prohibition

Mone Tun OnucaHve

repliD i8 CnyxebHoe none noAcucTeMbl penimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

section c50 MmMsa cekuum

base_contract_code c25 Kop, 6a30B0ro akTuBa.

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
group_mask i8 BuToBas macka rpynn, no KOTopbIM AeNCTBYeT 3anpeT
xprohibition_id i8 Homep 3anpeta
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Mone Tun OnucaHune
section_id i4 MpaeHTudmkaTop cekuyum
initiator i4 MHuumaTop 3anpeta
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
client_code c7 Koga knneHta
is_legacy i1 Tun nHnumartopa 3anpeta
priority i4 MpuopuTteT 3anpeta
type i4 Tun 3anpeta
MpumeyaHus:

¢ [one initiator - iHuumarop 3anpeTa:
1 TnasHblli Tpeligep P®;
2 AamuHuctpartop KL,
3  AamuHuctpartop TC.

* [llone type - Tun 3anpeta

0 PaspeLueHbl Bce onepauun. Micnonb3yetcs A1 TOUEYHOro paspeLLeHuns B Ciyvae Hannumsa 6onee LWMPOKOro 3anpeTa,;
1 3anpeT Ha OTKpbITME NO3NLUIA;

2 3anpeT Ha BbiCTaB/IEHUE NOObLIX 3aABOK;

3 3anpeT Ha OTKPbITUE NO3nLUMIE Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogadvy NnopyyeHuii Ha SKCNMpaLuio;

0x10  3anpet [NaBHoro Tpeiligepa P® Ha nogady nopyyeHuin Ha Skcnupauuio. Ho eMy camMmoMy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTU 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);

0x80 3anpeT Ha 3aK/toYeHnst cAeskn Npn HeoCTaToO4HOM KosmyecTBe KOTUPOBOK (RFS);

0x100 3anpeT Ha 3anpoc NoToKa IMKBUAHOCTU C OrpaHUYeHemM BpeMEHU XM3HU KOTUPoBOK (RFS).

« [one group_mask - ButoBasi Macka TUMNoOB NHCTPYMEHTOB:

0x40000000  PbroyepcCsbl.

0x80000000  OnUMOHBI.

« [Mone priority - OT MakCMMasibHOro nNpuopuTeTa K MMHUMasIbHOMY:

KnueHTckuiA npuopuTeT BbICOKUIA
KnueHTckuiA npuopuTeT cpeaHuii
KnneHTCKuiA NpuopuTeT HU3KMIA
KnueHTCKuiA Kof, NHCTPYMEHT
KnueHTckuii kog, BA
KnueHTckuii kog, Bce BA

Kof B®, HCTPYMEHT

Kog B®, BA

Kop, B®, Bce BA

Kop, P®, MHCTpyMeHT

Kopg, P®, BA

Kop, P®, Bce BA

« [None section - HaseaHwe cekuuu:

12

11

10

155



02.11.2025

PLAZA Il wnto3 Bepcus 8.9

1 ®oHgoBas
2 TosapHas

3 [JeHexHas

* MMone is_legacy - Tun nHMuMaTopa 3anpeTa:

0 3anpeT 6bi11 BbiCTaBEH AQMUHUCTPATOPOM TOPIOB MW KIMPUHTA U HE MOXET GbITb U3MEHEH MO/Ib30BaTE/EM;

1 3anper 6bIN1 BbICTAB/IEH MO/Ib30BATENIEM U MOXET ObITb U3MEHEH cpefcTBamu LWo3080ro API.

4.14.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Tab6n. 56. Mona Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne noacucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

MpumeyaHus:

* BO3MOXHbI€ TUMbl COOLITUIA

event_type =1

message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYHO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type =4

message = "intraday_clearing_started"

Hauano npoMknnpuHra
event_type =5

message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEeHa

event_type =8

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

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro gHst

4.15. Notok FORTS_REFDATA_REPL - CnpaBo4yHas U ceCCUOHHasA nHcopma-

uua (Type=R)
4.15.1. Cxema gaHHbIX

Tabnuubl:

 rates - CnpaBoOYHNK KypCOB BasllOT

 fut_sess_contents - CnpaBoO4YHWK TOPryemMbIX MHCTPYMEHTOB (thblovepchbl)

« fut_vcb - CnpaBo4YHMK TOpryemMbix akT1BOB (hbloHepchbl)

156



02.11.2025 PLAZA Il wnto3 Bepcus 8.9

« fut_instruments - CnpaBoYHUK NHCTPYMEHTOB

« fut_bond_registry - CnpaBo4HMK NnapaMeTpoB CNOT-aKTMBOB

* dealer - CnpaBoyHuK hrpM

* sys_messages - Coo6LLeHNsi TOProBOI CUCTEMBbI

* opt_sess_contents - CnpaBoYHUK TOPryeMbIX MHCTPYMEHTOB (OMLUMOHbI)

» opt_vcb - CnpaBoOYHMK TOPryembIX akTMBOB (ONLMOHbI)

« multileg_dict - CnpaBo4HUK CBSA30K

« fut_intercl_info - MiHchopmaums o BaprauroHHON Mapxe Mo giblouepcam, pacCuUTaHHOM No pesynbTataM NPOMEXYTOYHOro KMpuHra

« opt_intercl_info - HdopmaLuus o0 BapuaLuyoHHOW MapXXe 1 MpeMUU No OMNLMOHAaM, PACCUUTAHHON MO pe3ysibTataM MPOMEXYTOUYHOIO K-
pviHra

 opt_exp_orders - [opy4yeHns Ha aKcnmpaLmio
 fut_bond_nkd - HK/ Ha gaty ncnosiHeHns CpoOYHOro KOHTpaKTa ¢ obnurauueit
« fut_bond_nominal - Pa3mepbl BbinnaT HOMVHa/IbHON CTOMMOCTM O6/IMraumm
 fut_bond_isin - CnpaBoYHNK COOTBETCTBUSA NHCTPYMEHTOB CMOT-aKkTBam
* user - MNonb3oBarenun cuctTembl
* sess_option_series - ONLUWOHHbIE CEpUn MO CECCUAM
* investor - CnpaBOYHUK K/TMEHTOB
« fut_margin_type - Tun mapxvpoBaHus
« fut_settlement_account - PacueTHblii Kog
¢ sma_master - [NpuBaska SMA-noruHa K MASTER-noruny
« sma_pre_trade_check - HacTpoliku npeggaputenbHbix npoBepok SMA-nornHa
« clearing_members - Y4yaCTHUKM KNMpWHra
* instr2matching_map - ConoctaBneHvie NHCTPYMEHTOB MaT4uHry
« fut_exec_orders - MopyyeHnsi Ha UCMOJSIHEHNE OAHOAHEBHBIX (DbIOUYEPCOB C aBTOMPO/IOHIaLUueit
« discrete_auction - NMapameTpbl Ha3HaYeHHbIX ayKLIMOHOB OTKPbITUSA
« discrete_auction_base_contract - ConoctaBneHvne MHCTPYMEHTOB ayKLMOHY OTKPbITUSI
« trade_periods - MNMapamMeTpbl TOProBbIX NEPUOLOB
* session - MiHdhopmaLsa o Toprosoii ceccum
» brokers_base_contracts_params - IHgnBnayasbHbiil koadhduumeHTt MO B paspese 6a30BOro KOHTpakTa n 6@
* sys_events - Tabnuua cobbITHi
4.15.1.1. Ta6nuuya rates: CnpaBoO4YHUK KypCcOB BaJllOT

Ta6n. 57. Mona Tabnuybl rates

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
rate_id i4 M aeHTudmkaTop BasloThl naarexa
curr_base c15 Kop, 6a30Boii BanoThl

curr_coupled c15 Kog, conpskE€HHOW BanoThl
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Mone Tun OnucaHune
radius d16.5 Paanyc nsmeHeHuns LeHbl MHAVKATopa B NPOLeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBouYHUK TOPryemMbIX MHCTPYMEHTOB ((hblouepchl)

Tabnuua cogepXuT CnPaBoYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUL.

Ta6n. 58. Mona tTa6nuybl 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 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA A5 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 d16.5 HWKHUIA NUMUT LEHbI

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yao 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 aktusa B MHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LeHbl

last_trade_date t [Jata oKoH4YaHWsi o6paLleHnst NHCTPYMeHTa.

is_spread i1 Mpu3Hak BXOXAEHNA diblovepca B MeXMecsyHbIi cnped. 1 — BxoauT; 0 —
He BXoauT

d_exp_start t [ara Hayana UCNosIHEHNS MHCTPYMEeHTa

percent_rate d6.2 MpoLeHTHan cTaBka A/1s pacyeTa BapuaLoHHOV MapXu No NPOLEeHTHbIM
obrovepcam

settlement_price d16.5 PacueTHas LeHa nocne nocnefHero KAupuHra.

signs i4 Mone npu3sHakoB

ticker i1 YHUKasbHbI uncoBoin kog MasHoro Cnota

state i4 CocCTosiHMe TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOUMOCTb LUIara LieHbl MPOMEXYTOYHOIO KNMpUHra

step_price_curr d16.5 CTOMMOCTb MWUHMM&a/ILHOIO Lara LieHbl, BblpaskeHHasn B BastoTe. Icnorsb-
3yeTcs A1 KOHTPaKTOB C payeTamu B BastoTe, 419 pybneBbiX KOHTPAKTOB
3HayeHve coBnagaet co step_price.

pctyield_coeff d16.5 KoadpchuumeHT 4N BblunCIEHNS AOXOAHOCTY NO (hbloYepcaM Ha MPOLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK /151 BblUMC/IEHNS JOXOAHOCTU N0 ddbloYepcamM Ha NpPOoLEHT-
Hble CTaBKu

d_exp_end t [Jlata OKOHYaHWsi UCNOMHEHWS UHCTPYMEHTA

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja rno npasusy "nonyHeT-
T10". 1 - pa; 0 — HeT.

tas_base_fut_isin_id i4 MpeHnTtndomkatop (isin_id) BA-thblouepca ans TAS-dbtovepca (B mekywel

Bepcuu HedocmyrHo)
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Mone Tun OnucaHune

trade_mode_id i4 PexuM TOpros, B KOTOPbIA BXOAWUT MHCTPYMEHT. OAWH MHCTPYMEHT MOXET
BXOAWTb TOMbKO B 1 pexum Topros. Homep 6uta, Hymepauusa HaunHaeTcs
cl.

group_mask i8 ButoBas Macka rpynn, B KOTOpble BXOAUT MHCTPYMEHT

trade_period_access i8 Mpu3Hak ToproBnv B onpegeneHHbIvi neprof ceccumn (brtoBas Macka)

buy_deposit_erc d16.2 Basosoe 'O nokynatens gns KOYP (py6)

sell_deposit_erc d16.2 Basosoe 'O npogasua ans KOYP (py6)

buy_deposit_hrc d16.2 Basosoe 'O nokynatens ansa KrnypP (py6)

sell_deposit_hrc dl6.2 Basosoe 'O npoaasua ansa KMYP (py6)

buy_deposit_Irc d16.2 Basosoe 'O nokynatens gna KHYP (py6)

sell_deposit_lIrc d16.2 Basosoe 'O npogasua ans KHYP (py6)

buy_deposit_mrc d16.2 Basosoe 'O nokynatens ans KCYP (py6)

sell_deposit_mrc dl6.2 Basosoe 'O npoaasua ana KCYP (py6)

MpumeyaHus:

* CocTosiH/E ceccumn umeet NPUOPUTET Haf, COCTOAHMEM UHCTPYMEHTA. TO eCTb, EC/IN CECCUA HAXOAUTCA B COCTOAHUN «NPUOCTaHOB/IEHA»
NN «3aBepLueHa», T Mo BCEM UHCTPYMEHTaM Heflb3s TOproBaTtb, HE3aBMCUMO OT 3HaYeHUs state B UHCTPyMEHTE.

« lone state MOXET NPUHUMATbL ClefytoLie 3HaYEHNS:
0 Ceccus No 3TOMy MHCTPYMEHTY HazHaueHa. Henb3s CTaBUTL 3asiBKW, HO MOXHO YAa/ISITb N0 3TOMY UHCTPYMEHTY.
1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U YAAIATL 3as1BKM MO 3TOMY MHCTPYMEHTY.
2 TpuocTaHoBKa TOPTOB MO BCEM MHCTPYMeHTaM. Henb3si CTaBUTh 3asiBKW, HO MOXHO YAAUISiTb.
3 Ceccus N0 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3as CTaBuTb 1 yAasIsiTh 3asiBKY M0 3TOMY UHCTPYMEHTY.
4 Ceccusi No 3TOMY WHCTPYMEHTY 3aBepLUeHa No BpeMeHW. Henb3s CTaBuTb 1 yAaIsaThb 3asiBKY N0 3TOMY UHCTPYMEHTY.
5 TpuocTaHoBKa TOPrOB MO 3TOMY MHCTPYMEHTY. Heflb3sl CTaBUTb 3asiBK1, HO MOXHO YAa/1ATh N0 3TOMY MHCTPYMEHTY.
6 CrapToBas1 ayKLMOH OTKPbITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb ¥ YAA/ISTb 3asBKU MO 3TOMY UHCTPYMEHTY.
7 AYKUMOH OTKPbITVSI O 3TOMY UHCTPYMEHTY 3aBEpLLEH.
8 Ceccus N0 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBUTh 3asiBKY B 3aKPbITVE MO 3TOMY UHCTPYMEHTY.
9  AYKUMOH OTKPbITWSI N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3as1BKM B 3aKPbITUE N0 3TOMY MHCTPYMEHTY.

« [None signs saBnsieTcs 6GUTOBOI MAacKON N MOXET NPUHUMATL CreAytoLme 3HaUYEHUS:

0x10 Mpri3HaK aHOHUMHOW TOProBAn

0x20 Mpr3HaK HeaHOHUMHO TOProBx

0x100 Mpu3Hak MHCTPyMeHTa-CBA3KN

0x200 Pbrouepc

0x4000 OpHoAHEBHbIV hbloYepCHBbI KOHTPaKT ¢ aBTonponoHrauvein (CFD - Contract for difference)

0x10000 KaneHpapHbIii cnpes,

0x40000 Mpur3Hak KonnarepanbHOro MHCTpyMeHTa

0x80000 VcnonHeHne B BEYEPHWI NN NPOMEXYTOUHBIV K/TMPUWHT:
o 0 - BEUEPHUI KINPWHT
0 1 - NPOMEXYTOUHBIA KINPUHT

0x100000 TAS-thblouepc (B mekyweli sepcuu HeAoCMyIrHo)

* Mone multileg_type MOXeT NpUHMMATL C/eAYyHoLLMEe 3HAYEHUS:
0 OO6bIYHbI UHCTPYMEHT - He CBSi3Ka

3 KaneHgapHblii cnpeg
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* 3HaueHue nosisi roundto B TEXHUYECKUX CAE/KAX UCTONHEHNSI MOXET COAepXaTb pasHoOe KOSIMYeCcTBO 3HAKOB Noc/1e 3ansiToi. ATo 3aBUCUT
OT creumnuKaLmm KOHTpakTa.

« [one trade_mode_id MOXeT NpMHMMAaTL CredytoLme 3Ha4YEHUS:
1  ®bloyepcbl, aHOHUMHbIV
3 OnuMoHbI, aHOHUMHBI
14 KaneHgapHble cnpefbl, aHOHUMHbIN
17 KonnartepasibHblil, aapecHbIii
18 OpgHoAHEBHbIN (hblouepc ¢ aBTONPONOHTaument, aHOHUMHbI
« lMone group_mask siBnseTca 6UTOBOI Mackoli M MOXET NPUHUMATL CRefyoLime 3HaUYEeHN:
0x1 CsobogeH
0x2 MepenonHeHve HaltGroupMask
O0x4  3anpet TOproBaTb B AOMOHATENIbHYIO CECCUIO
0x10 WcnonHeHwe B MK (nocTtaska)
0x20 XasibThbl, CBA3AHHbIE C AVCKPETHBIMU ayKLMOHAMM
 lone trade_period_access aBnseTca 6UTOBOM Mackoli 1 MOXET NPUHUMATL CMeAYHoLLME 3HAYEHNS:
0x1 OcHoBHas
0x2 BeyepHsa
0x4 [ononHuTenbHas ceccust BbIXOAHOIO AHA
0x8 YTpeHHssa
4.15.1.3. Ta6nuuya fut_vch: CnpaBoUHUK TOpryemMbiX akTMBOB (thblouepchbl)
Tabnuua coaepXxvT cnpaBoYHNK 6a30BbIX KOHTPAKTOB A1 UHCTPYMEHTOB.

Ta6n. 59. Monsa taénuubl fut_vcb

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 BasntoTa KoTupoBaHus

trade_scheme cl dopma Topros

section c50 HavmeHoBaHne Cekuun

rate_id i4 MpeHTudmkaTop kypca

base_contract_id i4 UncnoBoii naeHTudmkaTop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymor-
YaHuto NULL.

signs i4 Mone npu3HakoB

negative_prices i1 Mpu3HaK orpaHnyeHns oTpuLaTenbHbIX LEH.

option_model i1 Mogenb LeHoobpa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

board_md c4 MpeHTndomkaTop pexuma topros SECBOARD u3 wto3a ASTS.

section_id i4 MpeHTudomkatop Cekuyun

MpumeyaHus:

* [lone exec_type MOXeT NPUHMMaThL cneyroLlme 3HavyeHus:

| PacuyeTHblli
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T TllocTaBka akuuii yepes ToproByto cuctemy ASTS
D TocTtaBka Apyrum cnoco6om (B faHHOE BPEMS HE UCMOMb3yeTCs)

* [Mone trade_scheme MOXeT NpuHUMaTh Criefytolme 3HaveHns:
F C nonHbim obecneveHvriem
G C 3asiorom

 lone signs siBNsieTcA GUTOBOV MacKoli 1 MOXET NPUHUMaTL CrefyloLye 3HaYeHus:
0x1 WcnonHeHwe B BeHEPHWI MW NPOMEXYTOUHbIN KNMPUWHT: O - BEHEPHWI KIMPUHT; 1 - NPOMEXYTOUHbIA KIUPUHT
0x2 Tpu3HaK OTHECEHUS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHBII
0x4 TMpusHak TAS-thbtouepc: 0 - He TAS-obtovepc; 1 - TAS-obtovepc (B mekywel sepcuu HEA0CMYIHO)
0x8  [ns keaMULMPOBaHHbLIX NHBECTOPOB

 [one negative_prices MOXeT NpUHMMaTb Cneaytolye 3Ha4YeHus:
0 LleHbl doblouepcoB, LieHOBbIE FPaHuLbl U CTPaliki OMUVYOHOB OrpaHNYeHbl NONOXUTENbHBIMW 3HAYEHNSMN
1 UeHbl dhblo4epcoB, LEeHOBbIE rpaHuLibl U CTPaiK1 ONLMOHOB He OrpaHnyeHbl

 [Mone option_model MOXeT NpuHMMAaTL cnegytoLive 3HauYeHus:
0 Mogens bnaka-Lloynsa
1 Mogenb bawense

« [one asset_class MOXeT npuHUMaTh cneaytoLye 3HaueHus:
1 Akuusa
2 Baora
3 O6nurauus
4 WHpekc
5 ToBap
6 TpoueHTHas cTaBka

 [Mone section_id MOXeT NpMHUMaTh cneayloLyie 3HaueHus:
1 ®oHaoBasA cekuma
2 TosapHas cekuus
3 [leHexHas cekuus

4.15.1.4. Ta6nuua fut_instruments: CnpaBoOYHUK MHCTPYMEHTOB

Ta6n. 60. Nona Ta6nuybl fut_instruments

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUMUNKATOP NHCTPYMEHTA
short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA 4715 MHDOPMALMOHHBIX CUCTEM
isin c25 CVMBO/IbHbIN KO UIHCTPYMEHTA

name c75 HavmeHoBaHve MHCTpyMeHTa

inst_term i4 CwmelleHune oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Havaso ceccuu.

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe

min_step dl6.5 MUWHMMabHBIN LWar LeHbl
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Mone Tun OnucaHune

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t [ata okoH4YaHus o6palleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHusi hblovepca B MeXMecsUHbI cnpeq. 1 — sxogut; 0 —
He BXoauT

d_exp_start t [ata Hayana NCrnonHeHNs NHCTPYMEHTa.

percent_rate d6.2 MpoueHTHas cTaBKka [/ pacyeTa BapuaLMoOHHOK MapXu Mo NPOLEHTHbLIM
hbtovepcam

settlement_price d16.5 PacyeTHas LeHa nocsne nocnegHero KNnpuHra.

signs i4 Mone npusHakoB

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBSI3Ke

step_price_clr dl6.5 CTOUMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO K/IMPUHTa

step_price_curr d16.5 CTOMMOCTb MUHMM&J/IBHOTIO LUara LieHbl, BblpakeHHasn B BastoTe. Mcnosb-

3yeTcA ANA KOHTPaKTOB C payeTamMu B BaslloTe, ANA py6r|eBb|x KOHTPaKTOB
3HaueHve CoBMajaeT co step_price.

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNSA LOXOAHOCTU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS [OXOAHOCTU NO obloyepcam Ha NpoLEeHT-
Hble CTaBKu

series_type cl Tvn cpoYHOCTM thbtodepca. M - MecsUHbIN; Q - KBapTaslbHbINA.

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja rno npasusy "nonyHeT-
T10". 1 - ga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndpmkatop (isin_id) BA-hbtouepca ans TAS-hbrodepca (B mekywel
Bepcuu HeAOCMYyIriHo)

trade_mode_id i4 Pex1m Topros, B KOTOPbIA BXOAUT MHCTPYMEHT. OUH MHCTPYMEHT MOXET
BXOAWTb TOMbKO B 1 pexum Topros. Homep 6uta, Hymepauusa HaunHaeTcs
cl.

group_mask i8 Butosas macka rpynm, B KOTOpblE BXOAUT UHCTPYMEHT

trade_period_access i8 MpuW3Hak TOProBnv B ONpeAeneHHsblii nepuog ceccum (bUToBasi Macka)

MpumeyaHus:

« 3HaueHvie nons roundto B TEXHUYECKMX CAEMKAX UCTIOSIHEHUSI MOXET COAepXaTb PasHoe KONMYeCTBO 3HAKOB Noc/ie 3ansToil. 3To 3aBUCUT
OT creumncuKaLmm KOHTpaKTa.

* [Mone trade_mode_id MOXeT NpuHUMaTh CneaytoLie 3Ha4eHus:
1  dbloyepchbl, aHOHUMHbIT
3 OnuMOHbI, aHOHUMHBIiA
14 KaneHgapHble cnpefbl, aHOHUMHbIV
17 KonnartepasibHblii, aApecHbIi
18 KOHTpakT Ha pa3HuLy LieH, aHOHUMHbIN
« TMone group_mask siBnseTca 6UTOBO Mackoli 1 MOXET NPUHUMATL CefyHoLLMe 3HAYEHNS:
0x1 CsobopeH
0x2  MMepenonHenue HaltGroupMask
0x4 3anpet Toprosartb B AONOIHATENIbHYH CECCUI0
0x10 WcnonHeHwe B MK (nocTtaska)
0x20 XasibTbl, CBA3AHHbIE C AVUCKPETHLIMW ayKLMoHamn
« [None trade_period_access siBSeTCA 6UTOBOI MACKO 1 MOXET NPUHUMATL CReayoLye 3HauYeHus:

Ox1 OcHoBHas
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0x2 BeuepHsas
0x4 [ononHuTenbHas ceccust BbIXOAHOIO AHSA
0x8 YTpeHHssa
4.15.1.5. Ta6nuua fut_bond_registry: CnpaBouHNK napameTpoB CNOT-aKTUBOB

Ta6n. 61. Mons tTa6nuubl fut_bond_registry

Mone Tun OnucaHue

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacucTeMbl penmkawmm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

bond_id i4 YHVKasbHbIN YACIOBOM NAEHTUGMNKATOP CMOT-aKTUBa
small_name c25 CWMBO/IbHbIN KOf CNOT-aKTBa

short_isin c25 ISIN Kog, akumn/BbINyCK 06Uraumnn/Kog, BastioThbl
name c75 HaumeHoBaHVe cnoT-aktmsa

date_redempt t [Jata norawexunsa o6nuraumm (NULL gnsa octasibHbIX)
nominal d16.5 HoMuHan obnurayumn/akymm

bond_type i4 Tun: akums/obnuraums/santota

year_base i2 Basa pacueTa (yc/10BHOE KO/IMHYECTBO fHEel B rofy)
MpumeyaHus:

« [one bond_type siBnsieTca 6UTOBOI MACKON Y MOXET NPVMHUMATb CNeAYOLMe 3HAYEHNS:

0x1 Akumnsa
0x2 Ob6nurauns
0x4 Ob6nuraumsa ¢ amoptusaume

0x800000 BantoTa
4.15.1.6. Ta6nuuya dealer: CnpaBo4HUK hnpm

Ta6n. 62. Nona Ta6nuybl dealer

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl penkaumm

client_code c7 Ko knneHTa

name c200 HavmeHoBaHne mpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 6510k1poBKkM AgMmuHMUCTpaTopa Toprosoi Cu-
cTeMmbl, 8 - pexxum 6/10k1poBky MasHoro Tpeiiaepa PacyeTHoON ®rpMbl

status i4 MpusHak 060co6NEHHOCTU pasaena

transfer_code c7 Kog, cueTa fns nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues akcnupauun ans 6@ B ntorosom 0. byaet npumeHeH B

BEUYEPHWIA KNVPWHT

num_clr_2delivery i4 KonnyecTtBo KMPUHIOB A0 3KCnupauuu A8 Hayana pacyeta cueHapues
aKcnupauum no 6®. byaet npumMeHeH B BEUEPHUIA KNPUHT

margin_type i1 Pexum MmapxuposaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa KaneHAapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. ByaeT npuMeHeH B BEYEPHUIA KIMPUHT

num_clr_2delivery_client_default i4 KonmyecTBO KIMPMHIOB 40 3KCAMpaLun 4718 Havasa pacyeta cleHapueB
3KCMMpaLym Mo KMEHTaM - 3HAYEHVEe NO YMOMYaHWo. ByeT NnpuMeHeH B
BEYEPHWI KITMPUHT
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Mone Twvn OnucaHvne

exp_weight_client_default d3.2 Bec cueHapunes akcnvpauum B UToroBom O NSt KIMEHTCKUX pas3genos -
3HayYeHne No YMonyaHuio. byfeT NpUMeHEH B BEHEPHUI KNIMPUHT

coeff_im d16.5 KoadpchumeHT ntorosoro MO anst 6&®. Byaet npyMeHEH B BEYEPHUIA Ku-
PVIHT.

check_limit_on_withdrawal i1 MpoBepka pgocTaTouHocT obecnedveHns no B® npu BBOAe/BbIBOAE

cpeacts. 1 - Aa, O - Het

limit_tied_money i1 CooTBeTCTBME TOProBoro nnmuTta B® cymme cpeactB Ha pasgenax bo.
1 - MoaaepxuBatb cOOTBETCTBUE, O - HezaBuCKMMbIV (BUPTYaIbHbIR) fn-
MWT. BUpPTYasibHbIi TMMUT NO pe3y/nkTataM BeHEPHETO KMPUHTa MEHSIETCS
TONbKO Ha BeNMUUHY foxofalyobiTka. ByaeT nprMeHeH B BEUEPHWIA Kn-

pVIHT

limits_set i1 lMpoBepka gocTato4HOCTM NMuTa No B&® npu noctaHoske 3asABoK. 1 - [la,
0 - Her

no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKN NO dbloyepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npumMeHeH B BEYEPHUIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnonb3oBaHWA CKUAKM Mo diblovepcam 415 KIIMEHTOB -
3HayeHne no ymonyanuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
KIMPUHT

firm_id cl2 Kof YuyacTHuKa TOProB Ha CPOYHOM pPbIHKE

tm_name c200 HanmeHoBaHWe Y4yacTHUKa TOpros

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIin koadpduumeHT Beca cueHapust SOMC.

ics_margin_type i1 Trn MapXUpoBaHNS MEXKOHTPAaKTHbIX cnpeos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTyn K Topram B yTPEHHIO TOProBy0 CECCUI0.

order_allowed_in_weekend_session|il [JocTyn K TOpram B fONOTHUTE/bHYIO TOProBY CECCUIO BbIXOAHOTO AHS.

MpumeyaHus:

 [one status sBNsieTCA GUTOBOV MacKOWA:
o 0x01 - bpokepckas chupma Y
o 0x02 - O6ocobneHHasn bpokepckas cupma (OBP)
o 0x100 - B® ans knueHTa - pUanMYeckoro nuua
o 0x200 - B® ans knueHTa - HepesngeHTa
o 0x10000 - HKL,
o 0x20000 — Cob6cTBeHHast Bpokepckas dnpma
o 0x40000 — KnueHTckas Bpokepckas cvpma
o 0x80000 - Cneub®
[Jpyrve 6UTbI cogepxar TEXHUYECKY MHDopMaLnio
* Mone order_allowed_in_morning_session MOXeT NPUHUMAaTb CleaytoLLme 3HaYeHUs:
0 /[locTyn K TOpram B yTPEHHIO TOProBY CECCUI0 OrpaHnyeH. 3anpeLleHbl TOProBble onepauymn, KpoMe onepauuin CHATUS 3asBOK.
1 J[ocTyn K TOpram B YTPEHHIO TOProBYyt0 CECCUIO paspeLleH.
« [Mone order_allowed_in_weekend_session MOXeT NpyHUMaTh Crefytolme 3HaveHns:

0 [octyn K TOpram B A0MNO/THUTESIbHYH TOProByKd CECCUKO BbIXOAHOIO AHA OrpaHnYyeH. 3ar|peLu,eHb| TOprosble onepaunn, Kpome one-
pau,mVl CHATNA 3asBOK.

1 ,ﬂ,OCTyI‘I K TOpram B 0MO/THUTE/IbHYH TOProByto CECCUIO0 BbIXOAHOIO AHA pa3peLueH.
4.15.1.7. Tabnuuya sys_messages: Coo0OLeHns TOProBoii cuctembl

Ta6n. 63. Mona Tabnuubl sys_messages

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
msg_id i4 YHVKabHbIN nAEHTUMKATOP CO0bLLeHNA
lang_code c8 A3bIK CO06LLEHMSA
type_id i4 Tvn coobLueHns
moment t [Jata 1 Bpems peructpauym coobLleHus
text c255 KpaTtkunit TekCT coobLieHns
urgency i1 Mpu3HaK CPOHHOCTN COOBLLEHNS
status i1 Craryc coobLeHuns
message_body c4000 MoNHbIA TEKCT COOOLLEHMS
Tvnbl COOBLLEHWIA:
type_id TeKcT Wa6/ioHa cCoo6LEeHUN
4 YBaxxaemble KVEHTbI, €C/N LieHa OCTaHETCA Ha TekyLLeM ypoBHe B TedeHue #ShiftTimeMin# MuHyT, To Topru dbloyepca-
Mu #B®# 6yayT npnoctaHoBneHbl ans #HomepPaclmpenns# pacwumpenus #MPAHVLA#Hel rpaHnLbl Anana3oHa OueH-
Ky LeHoBoro kopugopa v #PVICKOB#.
5 Topru thbtovepcamm #5# npnoctaHosneHsl Ans #HomepPacwvpenns# pacwmnpenuns #FPAHULA#Hel rpaHnupl gvana-
30Ha OLIeHKM LieHoBOro kopuaopa n #PNCKOB#.
6 Toprn dhblovepcamm #b®# B0O306HOBNEHbI. HoBble #IPAHULIA#HME LeHOBble rpaHuubl coctasnsaT: #UpCotir/
DownCotir#, HoBasi cTaBka #NEWRATE#.
CpepctBa O coctasnsoT #AmountGO# #valuta#, nsmeHeHune Kk npegbigywemy aHo #DiffAmountGO# #valuta#.
Topru dbtouepcamu #5®# npnocTaHoOB/EHDI.
Topru thbtouepcamy #5d# BO30GHOBEHBI.
11 Cn1COK Y4aCTHUKOB, NPeAOCTaB/IAOLLMX KOTUPOBKM Ha 60/bLUME 06beMbI - https://www.moex.com/s2996
12 BHumaHue! CerogHs nocne,u,rjm?n OeHb obpaueHns n akcnupauyun #TEKYLWMECALUY #HEAENbHbBIE?HegenbHbIx#
#AMEPUNKAHCKNX/EBPOMENCKNX# #MAPXWNPYEMbIX/MPEMWANBHbIX# #PACUETHbLIX/IMOCTABOYHbLIX# on-
LMOHOB Ha akummn (#bd#).
13 Ceiiyac MOXHO CHVUMATb 3as1BKM.
14 Hauano texHuyeckoro nepepsisa B 14:00.
15 Topru Bo306HOBSITCSt B 14:05. Ceiiuyac MOXHO CHUMAaTb 3asiBKU.
17 Kypcbl BanoT gns pacyeta Bapmapxu u O B gHeBHOW knupuHroBoii ceccum: CAD=51.88280, CHF=76.18050,
EUR=75.59800, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=71.83600.
18 Kypcbl BantoT ana pacyeta Bapmapxu n O B BeuepHein knupuHrosoi ceccum: CAD=51.88280, CHF=76.18050,
EUR=76.22500, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.
19 OnpepgeneHa LeHa UCMNOoMHEeHWs. ..
20 BHumaHwne! CerogHsa B NPOMK/VPUHT UCMOJTHAETCA. ..
500 CBOOGOHBIN TEKCT AN LUTATHbIX COOBLLEHWIA
501 CBOOO/HbIV TEKCT 418 HeLTaTHbIX COOBLEHWI

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBo4YHUK TOPryemMbIX MHCTPYMEHTOB (ONUUOHbI)

Ta6nV|u,a COAEePXNT CnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 64. NMona Taénuubl opt_sess_contents

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose noacucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

short_isin c25 KOpOoTKWiA CUMBO/bHBIN KO, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM
name c75 HavmeHoBaHVe MHCTpyMeHTa
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Mone Tun OnucaHune

base_contract_code c25 Kof 6a30BOro aktuea.

fut_isin_id i4 Ko dhblo4epCHOro MHCTPYMEHTa

settlement_price_open dl6.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnuuoHa) Ha Hayasio ceccum.

base_im_covered_sell d16.2 BasoBoe 'O nog ogHy NOKPbITY0 NO3MLMI0 nognucyrka (pyo).

base_im_sell d16.2 Ba3osoe 'O nog, ofHy HENOKPLITYIO No3uumio nognucuvka (pyo).

put i1 Tun onuwmoHa. 0 - Call onunoH,1 - Put onumoH

strike d16.5 LleHa ctpaiik

roundto i4 KonnuecTBo 3HaKOB Moc/ie 3ansaToli B LeHe

last_trade_date t [Jlata oKOHYaHus obpalleHnss HCTPYMEHTA.

signs i4 Mone npusHakos

settlement_price d16.5 PacyeTHas LeHa (TeopeTuyeckas LieHa OnumMoHa) nocne nocnegHero Kiv-
puHra.

base_im_buy d16.2 BaszoBoe 'O nog, Nokynky MapXmpyemoro onuuoHa.

option_series_id i4 MpeHTucbmkaTop onuuoHHo cepum

state i4 CoCTOsiHME TOProB MO UHCTPYMEHTY.

trade_mode_id i4 Pex1m Topros, B KOTOPbIA BXOAUT MHCTPYMEHT. OUH MHCTPYMEHT MOXET
BXOAMTb TO/bKO B 1 pexvm Topros. Homep 61Ta, Hymepaumsi Ha4MHaeTcs
cl.

group_mask i8 ButoBas macka rpynn, B KOTOpble BXOAUT MHCTPYMEHT

trade_period_access i8 MpuW3Hak TOProBnv B ONpeaeneHHsblii nepuog ceccum (bUToBasi Macka)

base_im_covered_sell_erc d16.2 Baszosoe 'O nog, ofHY NOKPbITYO No3uuuio nognucyvka ans KOYP (py6)

base_im_covered_sell_hrc d16.2 Basosoe O nog ogHy NOKpbITYH no3unuuio nognucyvka ansa KNyP (py6)

base_im_covered_sell_Irc d16.2 BasoBoe 'O nog ogHy NOKpbITY0 No3uuumio nognucyvka ans KHYP (py6)

base_im_covered_sell_mrc d16.2 Baszosoe 'O nog, ogHy NOKpbITY0 no3uumto nognmcuvka ansa KCYP (py6)

base_im_sell_erc d16.2 Basosoe MO nog, ogHy HENOKPLITYIO NO3uLMIo noanucuunka ans KOYP (py6)

base_im_buy_erc dl6.2 BasoBoe 'O nog nokynky mapxvpyemoro onuuoHa ans KOYP (py6)

base_im_sell_hrc d16.2 BasoBoe MO nog, ogHy HEMOKPLITYHO No3uuymio nognucumka ans KnypP (py6)

base_im_buy_hrc d16.2 Baszosoe 'O nog, nokynky mapxupyemoro onuuoHa ans Kryp (py6)

base_im_sell_Irc d16.2 Basosoe MO nog ogHy HEMOKPLITYHO No3uuumio nognucyuka ans KHYP (py6)

base_im_buy_lIrc dl6.2 BasoBoe 'O nog nokynky mapxupyemoro onuuoHa ans KHYP (py6)

base_im_sell_mrc d16.2 BasoBoe MO nog ogHy HEMOKPLITYHO No3uumio nognucuvka gns KCYP (py6)

base_im_buy mrc d16.2 Baszosoe 'O nog, nokynky mapxvpyemoro onuuoHa gns KCYP (py6)

MpumevaHus:

« [None signs saBnsieTcs 6GUTOBO MACKOW 1 NPYHUMAET criefytolwme 3HaYeHns:

0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [pu3HaK HEaHOHUMHO TOProBN

 [Mone state MOXeT NpUHUMATHL CreaytoLmne 3Ha4YeHns:

0 Ceccus No 3TOMy MHCTPYMEHTY HazHaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAa/ISITb N0 3TOMY UHCTPYMEHTY.

1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3as1BKW MO 3TOMY MHCTPYMEHTY.

2 TlpvocTaHOBKa TOPros Mo BCEM MHCTPYMEHTam. Henb3a cTaBuTb 3aABKU, HO MOXHO yAaNATb.

3 Ceccus N0 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3s CTaBuTb 1 yAasIsiTh 3asiBKY M0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY WHCTPYMEHTY 3aBepLLEHA MO BPEMEHW. Henb3s CTaBuTb 1 yAa/IsTh 3asiBKY MO 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBuTb 3asiBK1, HO MOXHO YAansTh M0 3TOMY MHCTPYMEHTY.

6 CTapToBas ayKLVOH OTKPLITMS MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTL W yAaNsATh 3asiBKM N0 3TOMY VHCTPYMEHTY.

7 AYKUMOH OTKPbITUS N0 3TOMY MHCTPYMEHTY 3aBEpLLEH.

8 Ceccus No 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asiBKM B 3aKPbITE MO 3TOMY UHCTPYMEHTY.
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9  AYKUMOH OTKPbITVSA N0 3TOMY MHCTPYMEHTY MaeT. MOXHO CTaBUTb 3asBKU B 3aKpbITUE MO 3TOMY UHCTPYMEHTY.
* [Mone trade_mode_id MOXeT NpMHUMaTh CreaytoLime 3HauYeHuns:
1  ®bloyepcbl, aHOHUMHbIIA
3 OnuMoHbI, aHOHUMHBI
14 KaneHgapHble cnpefbl, aHOHUMHbIV
17 KonnatepasibHblii, aapecHbIii
18 OpAHOAHEBHbIN (hbloUYepC ¢ aBTONPOIOHTaLMen, aHOHUMHbIN
« Mone group_mask siBsieTcs 6UTOBOI MACKOI 1 MOXET NPUHMMATb C/eaytoLme 3HaYeHUsI:
0x1 CeobogeH
0x2 MepenonHeHve HaltGroupMask
0x4 3anper Toprosarb B AONOMHUTENBHYIO CECCUI0
0x10 WcnonHeHwe B MK (nocTtaska)
0x20 XanbTbl, CBA3AHHbIE C ANCKPETHLIMW ayKLMOHaMN
« [one trade_period_access siBSieTCA GUTOBOI MAcKoi 1 MOXET NPUHUMATb CReayoLye 3HaYeHus:
0x1 OcHoBHas
0x2 BeuepHsasn
0x4 [ononHuTesibHasA Ceccus BbIXOAHOIO AHA
0x8 YTpeHHsas
4.15.1.9. Ta6nuua opt_vcbh: CnpaBoYHUK TOPryemMbiX akTMBOB (OMLNOHbBI)
Tabnuua coaepXxvT cnpaBoYHNK 6a30BbIX KOHTPAKTOB A1 UIHCTPYMEHTOB.

Tab6n. 65. Mona ta6nuybl opt_vch

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl pensimkawmm
replRev i8 CnyxebHoe nose nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
base_contract_code c25 Koz 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHua

curr c3 BastoTta KoTpoBaHns

trade_scheme cl dopma Topros

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 Uncnooli ngeHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3HaK orpaHnyYeHns oTpuLaTenbHbIX LEH.
option_model i1 Mopgenb LeHoobpa3oBaHWs OMLUUOHOB.
settlement_currency c3 Bantota pacueToB

section_id i4 MpeHTndomkaTtop Cekumn

MpumeyaHus:

« [Mone negative_prices MOXeT NpPYHUMATL CrieaytoLmne 3Ha4YeHNs:
0 LleHbl (hblouepcoB, LIEHOBbIE rPaHuLbl U CTPaliku OMUMOHOB OrpaHNYEHbI NOMOXUTENbHBIMW 3HAYEHUSIMU
1 UeHbl (hblouepcoB, LEHOBbIE rPaHmMLbl U CTPaliK1 ONUMOHOB He OrpaHnyeHbl

* Mone option_model MOXeT NpuHUMaTh crneaytoLme 3Ha4eHus:

0 Mopgens bnaka-Lloynsa
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1 Mogens bawense
« TMone section_id MOXET NPUHUMATb CefytoLMe 3HAYEHUA:
1 doHpoBas cekums
2 TosapHasa cekuns
3 [leHexHas cekuus
4.15.1.10. Ta6nunya multileg_dict: CnpaBoYHUK CBA30K

Tab6n. 66. Mona ta6nuubl multileg_dict

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKa/TbHbI YUAC/IOBOI KOA, CBSA3KM

isin_id_leg i4 YHVKa/IbHbIN KO, UHCTPYMEHTA, BXOASALLETO B CBA3KY
qty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 Mopaaok Horn B CBA3KE. 3HaveHne no ymonyaHuto 0.
MpumeyaHus:

* Cwmbicn nons gty_ratio COCTOUT B yKazaH1y KONMYeCTBa U HanpaseHnst UHCTPYMEeHTa, BXOAALLEro B CBA3KY: €C/I 3HaveHve qty_ratio > 0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBA3KY C TEM Xe HanpaB/ieHneM, C KakuM 1 3asBka Nno cBsi3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONOMIOX-
HbIM. ABCONIOTHOE 3Ha4YeHve gty_ratio onpegensieT KO3aMULMEHT, Ha KOTOPbI YMHOXaeTCsl KOIMYeCTBO efMHUL, UHCTPYMEHTa-CBSA3KN
B 3a51BKe [J151 NO/TyYEHUs1 KO/IMYecTBa eMHNL, UHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua fut_intercl_info: MHdopmauua o BapnaymoHHoii mapxe no pbrouepcam, paccuMTaHHOW No
pesynbratamMm MPOMeXyTOUHOro KJIMpUHra

Ta6n. 67. Mona taénuybl fut_intercl_info

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knueHta

vm_intercl d16.2 BapuauyoHHas mapxa, cnucaHHas uam noslyYeHHast B MPOMEXYTOUHbIN
KVPUHT

4.15.1.12. Ta6nuya opt_intercl_info: UHchopmauma o BapmaLMoHHOK MapXe U NPeMUm Mo onLuoHaM, paccunTaH-
HOIA Mo pe3ynbraraMm NPOMeXYTOUHOro KJIMpuHra

Ta6n. 68. NMonsa Ta6nuubl opt_intercl_info

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTa

client_code c7 Koga knneHta

vm_intercl d16.2 BapuauyoHHasi Mapxa, cnncaHHasi uan noniyyeHHast B NPOMEeXYTOUHbI
KAVPUHT

premium d26.2 Py6neBas npemusi No OMUMOHY, NONyYeHHas/cnMcaHHas B NPOMEXYTOY-
HbIl KIVPWHT. BkAtoyaeT B ceba (DrHAHCOBbLIN pe3ynbTar UCMOTHEHUA No-
3uumm.

premium_in_settl_currency d26.2 BasoTHaa npemus no onuuoHy, noslyvyeHHas/cnucaHHas B NMpPoOMeEXyTou-
HbIW KIVPWHT. BkAtoyaeT B ce6a (PrHAHCOBbLIN pe3ynbTar UCMOTHEHUS Mo-
3uumn.
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4.15.1.13. Ta6nuuya opt_exp_orders: MopyueHus Ha akcnupauuio

Ta6n. 69. NMonsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm
exporder_id i8 MaeHTrdmkaTop nopyyeHust Ha aKcnMpauuio
client_code c7 Kog, knneHTa

isin_id i4 YHVKasIbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA
xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date t [Jarta v Bpems

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KNPUHra

4.15.1.14. Ta6nuya fut_bond_nkd: HK[, Ha gaTy nCNO/IHEHUS1 CPOYHOI0 KOHTpPaKTa ¢ o6nurauyuei

Ta6n. 70. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 Cnyxe6Hoe none noAcucTeMbl pensimkaumm

bond_id i4 Lindpposoii kog obnvraumm

date t [arta Bbinnarbl KynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy UICNOIHEHUSI CPOYHOTO KOHTpaKTa ¢ o6/vraumei,
2 - HK[ Ha paty noctaBku obnuraumum

4.15.1.15. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/IbHOW CTOMMOCTX 0GUrayumn

Ta6én. 71. Nona tTaénuybl fut_bond_nominal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

bond_id i4 LindopoBsolii kog, obnuraumm

date t [ata Bbinnarb! KyrnoHa

nominal d16.5 Pa3mep BbinnaT HOMWHa/ILHO CTOMMOCTK

face_value d16.5 Pa3mep octaTo4Hol HOMUHaTLHOV CTOMMOCTY 0bnurauum

coupon_nominal ds.5 CTOMMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HommHanos: 0 - Pasmep OCTaTtouyHo HOMU-
Ha/IbHOl CTOMMOCTMW Ha AaTy UCMOSTHEHUSI CPOYHOTO KOHTPaKTa ¢ 0b6nura-
uneit, 2 - Pa3mep 0CTaToO4HOM HOMUHANBHOV CTOMMOCTU Ha AaTy NOCTaBKM
obnuraumun.

4.15.1.16. Ta6nuua fut_bond_isin: CnpaBoYHUK COOTBETCTBUSA MHCTPYMEHTOB CNOT-aKTUBam

Ta6n. 72. Nona taénuybl fut_bond_isin

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasIbHbIN YAC/IOBOW UAEHTUMUNKATOP NHCTPYMEHTa
bond_id i4 YHVKaJTbHbIA YNCIOBOW NAEHTUMNKATOP CMOT-aKTuBa
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Mone Tun OnucaHune
coeff_conversion d5.4 KoHBepCMOHHBI koadhdmumeHT

4.15.1.17. Ta6nuya user: Nonb3oBatenn CUCTEMbI

Ta6n. 73. Nona Taénuybl user

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
login c20 NorvH yyacTHuKa Topros
start_date t Bpems Havana gencTeuns normHa
end_date t Bpemsi okoHuaHus gelicTBus nornHa
client_code c7 CeMU3HaYHBbIN Kog, KIneHTa
operation_mask i4 BuToBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHNE onepaLmii:
e 2 - IMMVUTVMPOBaHME OTKPbITbIX NO3ULMIA No B®.
* 8 - JlumutuposaHve b® (nepesof feHer). MOXeT ObiTb YCTAHOB/IEHO
TOoNbKO OnepatopomM-Pd nnn AgMuHuCTpatopom Topros.
* 16 - Bo3spar feHer.
e 32 - JIMNMUTUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KameHTam.
+ 1024 - YcTaHoBKa orpaHuyeHuii no 3asskam A1 SMA f10rMHoB.
lang i2 Kog A3blka An1s coobLeHni
sma_flags i4 ButoBas macka (cm. Mpumeyanus):
 1-/ 6uT - Cancel on Disconnect
 2-i1 6uT - Cancel on DropCopy Disconnect
e 3-i1 6UT - SMA-NOTWH.
sma_status i4 ButoBas macka (cm. MNprmMeyaHus):
* 1-/i 6uT - pa3peLlunTb/3anpeTTb TOProBble onepauny 415 10ruHa
* 2-/A 6UT - cCHUMATb/HE CHUMATb 3asBK1 NPy 3anpeTe TOProBbIX onepatuii
C JIoTVHa.
aspref i4 MpaeHTndmkaTop nonb3osartens. Ans 3asBok, NogaHHbIX 0T SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb 10rviHa Nonb30Barens:

. 1-PO

« 2-b®

e 3 - KnueHt

password_expiration_date

[JaTta ncTeueHnst cpoka eiicTBuUsA napons.

MpumeyaHus:

« Mone sma_flags sBnseTca 6UTOBOI Mackoii:

o 1-ih 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/Ito4eH 415 noruHa, 1 - Pexkum Cancel on Disconnect BKOYEH A1 orvHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH Ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/itoueH

NS norvHa

o 3-ii 6uT: 0 - Pexxkum SMA BbIK/IOUEH AN151 NOTWHA, 1 - Pexxum SMA BK/IOYEH AN1si NorvHa.

« TMone sma_status siBNsieTcs GUTOBOI MaCcKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun 4ns orMHa, 1 - 3anpeLLaeT TOprosble onepauum 4sis NorvHa
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o 2-1 6uT: 0 - He CHMMATb 3asiBKM SIoTUHA npwy 3anpeTte TOProBbIX onepaunn ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepaumnn c noruHa.

Ta6n. 74. NMonsa Tabnuubl sess_option_series

4.15.1.18. Ta6nuuya sess_option_series: ONUMOHHbIE CEPUUN NO CECCUAM

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAcUCTEMbI penmkalmn

replRev i8 CnyxebHoe nosne nofc1cTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

series_id i4 MaeHTudmKaTop ONLMOHHO cepun

underlying_id i4 MaeHTndmkaTop gobovepca

base_contract_id i4 MaeHTndmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHnst nepnoga NCcrnonHeHus

expiration_anchor_date t AkopHas fata (Aata akcnupauuy onuyoHHO cepum)

days_to_expiration i4 KonnuecTtBo paboumnx gHen (Mo MeCTHOMY KasleHAAapHo) 40 UCMOIHEeHNS

years_to_expiration f Bpems [0 3kcnupaLum onumoHa B A0N5X roaa (kaneHaapHbIX AHel Ao aKe-
npauun/KkonnyecTBo LHell B rosy)

series_type cl Tun cpoYHoCTH onuuoHa. W-HefenbHbIin; M-MecsuHbliA; Q-KBapTasibHbIiA.

small_name c25 CUMBO/IbHbIN KO,

strike_step d16.5 LLlar cTaiikoB

use_null_volat i1 1 - BK/IOYEH peXMM pacyeTa HyneBoli BonaTuibHoCTH, O - Bbik/ioueH

sub_risk i1 1 - BK/IIOYEH pexuM yyeTa pyckoB No NofTodkam pucka, O - Bbik/itoueH

volat_min d20.15 JIMMUT BONATUILHOCTU MUHUMAbHbI

volat_max d20.15 JIMMUT BONATU/ILHOCTU MaKCUMasTbHbI

volatility _risk f Tekywiasa ctaBka p1cka Bos1aTubHOCTN B JONAX

volatility_mismatch_risk f TekyLLas cTaBKa pucka paccor/iacoBaHus BONaTU/IbHOCTU B A0MAX

signs i4 Mone npusHakos

a_black f MapameTp pacueTa KpyBOIi BONATULHOCTM MO Mogenu bnaka-LLloynsa

b_black f MapameTp pacuyeTa KpuBOIi Bos1aTUIbHOCTM No Mogenu Bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BoNaTuibHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacuyeTa KpuBOI Bo/IaTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacueTa KpyBOI BONATULHOCTM MO Mogenu bnaka-Lloynsa

s_black f MapameTp pacuyeTa KpuBOIi Bos1aTUIbHOCTM No Mogenu Bnaka-LWoynsa

a_bach f MapameTp pacyeTta KpyBOI BONATULHOCTY N0 Mogenu balense

b_bach f MapameTp pacuyeTa KpuBOIi BONIATUILHOCTM MO Mogenv balwense

c_bach f MapameTp pacueTa KpvBOIi BONATUILHOCTM MO Mogenu batlesnbe

d_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu balense

e_bach f MapameTp pacyeTta KpyBOI BONATULHOCTY N0 Mogenu ballense

s_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu ballenbe

m_bach f MapameTp pacueTa KpvBOIi BONATUILHOCTM MO Mogenu batesnbe

r f Bespuckosas npoueHTHas cTaska.

fixed_spot_discount f CyMMa AMCKOHTUPOBAHHBIX 3HAUYEHUI 06BABNEHHbIX EHEXHbIX MOTOKOB.

projected_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAUYEHWIA NPOrHO3HbIX AEeHEXHbIX MOTOKOB.

margin_style i4 Cnoco6 MapXxupoBaHust onuuoHa. 0 - MapXunpyemsbiit; 1 - npeMuasibHbIii.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbIi; 1 - NOCTaBOYHbIIA.

exercise_style i4 Cnocob “cnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponenickuii.

min_step d16.5 MVHUManbHbIA War U3MEeHEHUs! LEeHbI.

step_price d16.5 CTOMMOCTb Liara LieHbl.

lot_coefficient i4 KoathcpumeHT, ykasbiBaowmii Ha 06bEM 6a30BOr0 akTuBa B KOTMPOBKE

KOHTpakTa 1 cTpaiikax oOnuuoHHON cepum.
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Mone Twvn OnucaHvne

interest_rate_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CUEHapuUn OBWKEHMUS
CTaBKW I BBEPX.

interest_rate_risk_down f CTaBKa paccorsiacoBaHusi MPOLIEHTHOTO puUCKa B CLEHapuu ABWXEHUS
CTaBKU I BHU3.

step_price_curr d16.5 CTovMOCTb Liara LeHbl B BantoTe. Vcnonb3yeTcs A58 KOHTPaKToB C pa-
yeTamy B BasllOTe, OJ1 Py6reBbIX KOHTPAKTOB 3HaYyeHue coBnadaeT co
step_price.

underlying_price d16.5 Tekywias LeHa cnoT UHCTPYMEHTA, a B AeHb 3KCNMpauumn - LeHa Huxene-
)Kallero akTnea, OTHOCUMTE/IbHO KOTOPOWA 6yAyT MCNOJTHEHbI OMUMOHLI (NO-
OPOGHOCTM CM. B COOTBETCTBYHOLLEN cneuuduKkaLmm KOHTpakTa).

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmea B MHCTPYMEHTE.

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

step_price_clr dl6.5 CTOUMOCTb Liara LieHbl BeHEPHETO K/IMPUHTA.

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOTO KAMPUHra.

r2

BespuckoBas cTaBka FX2 BantoTHol napbl FX2/FX1 (ona npeMuanbHbIX
OMUMOHOB Ha Ba/lOTY); CTaBKa AMBUAEHAHOW AOXOAHOCTU g (418 Npemu-
a/1bHbIX OMUMOHOB Ha UHAEKC).

interest_rate2_risk_up

CraBka paccornacosaHusi NpOLIEHTHOTO puUcKa B CLEeHapun ABWXEHUs
CTaBKu 2 BBEPX.

interest_rate2_risk_down

CTaBKa paccorniacoBaHusi MpPOLIEHTHOTO puUcKa B CLEHapun ABWXEHUS
CTaBKM 2 BHU3.

d_sess_assign

JaTa nctopuyeckv NepBoro HasHa4YeHWK OMLMOHHO cepun B TOpru

MpumeyaHus:

« Tone signs siBNSIETCS GUTOBOI MaCcKOii U MOXET NPUHUMATbL CeayoLMe 3HAUYEHMS:

0x1 VcnonHeHvne B BEUYEPHWI NN MPOMEXYTOUHBIA KITMPUHT: O - BEUEPHWIA KITMPWHT; 1 - NPOMEXYTOUHbIN KIMPUHT

Ta6n. 75. Mona Tabnuybl investor

4.15.1.19. Ta6nuya investor: CnpaBoOYHUK KJINEHTOB

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Koga knueHTa.

name c200 HaunmeHoBaHve KveHTa.

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KauleHAapHbIX CNpesoB Ans kianeHTa. 3 - MonyHeTTo,
4 - HeTT0. BygeT NnpuMeHeH B BEYEPHWI KITMPUHT.

is_blank i4 Mpu3Hak pasgena-6onsaHkn AN OHNAVH-perncTpaumm.

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbii koaddulmeHT Beca cueHapust SOMC.

ics_margin_type i1 Tvn MapXMpoBaHUA MEXKOHTPaKTHLIX cnpeaos. 3 - NonyHeTTo, 4 - Hetto
MKC.

coeff_im d16.5 KoadpcpuumeHTt ntorosoro O.

no_fut_discount i1 dnar 3anpeLLeHns Ucnosb30BaHMsa CKAkN no dbtodepcam. 1 - 3anpert, 0
- Hert.

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB A0 3KCNMpauun A8 Havana pacyeta cleHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

client_risk_level i4 Kareropus ypoBHs pucKa KnneHTa.

MpumeyaHus:

* [Mone xstatus ABNAETCA GBUTOBOI MACKOIA:

o Ox1-4Y
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o 0x2 - O60CO6EHHbIN

o 0x4 - bpokepckas cmpma Tuna 1y
o 0x80 - du3nyeckoe NULO

o 0x100 - KOopuaunueckoe NULIO

o 0x200 - Hepe3ngeHT

o 0x2000 - UNC (MHaMBMAYanbHbIA MHBECTULMOHHBI CYeT)

o 0x4000 - Mpu3Hak paspeLleHns KPoCC-CAeMOoK ANA afpecHblX 3asaBOK. 1 - Kpocc-cAenku paspeLleHsl; 0 - Kpocc-CAenkn 3anpeLleHs!

o 0x8000 - /lnuo 6e3 rpaxgaHcTsa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTckmit

o 0x80000 - Cnew, B®

o 0x10000000 - lononHMTENbHbI COBCTBEHHBIN pasgen

o 0x10000000000 - KBannthmumpoBaHHbIi MHBECTOP

o 0x40000000000 - CHATL NaccuBHYO 3asBKY NPW KPOCC-CAENKe

« [one client_risk_level moxeT npuHMMaTh cneaytolime 3Ha4YeHus:

o 0 - He ykasaHo (3Ha4eHve No yMOo4aHuio)

o 1 - KnueHT ¢ HavanbHbiM YpoBHeM Pucka (KHYP)

o 2 - KnueHt co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnueHT ¢ MNoBbiweHHbIM YpoBHeM Pucka (KMYP)

o 4 - KnueHT ¢ OcobbiM YpoBHeM Pucka (KOYP)

4.15.1.20. Ta6nuya fut_margin_type: Tun mapxmpoBaHus

Ta6n. 76. NMonsa Ta6nuubl fut_margin_type

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penimkaumm

replAct i8 CnyxebHoe nose nofc1cTeMbl pensinkasmm

code cl2 PacueTHbIli Kog, nnmn Kog Bpokepckoii ®rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - MNMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK k EguHomy Myny.

prohibit_coeff dl6.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer Mmakcumasib-
HOe COOTHOLLEHNEe pa3Mepa OTpMLaTe/IbHOro CBOGOAHOMO MMUTa K TOPro-
BOMY JIMMUTY, MO MNPEBbILLEHNN KOTOPOro CUCTEMA CTABUT 3arpeTbl Ha Bbl-
nosiHeHne onepauuii. Pexuvim 3anpeta onpegensietcs nosem prohibit_type.

prohibit_type i4 Tun aBTOMaTnyeckoro 3anpeta gns PK:
* 1 -3anpeTt OTKPbITUSA NO3NLMIA
e 2 - 3anpeT BbiCTaBNEHNS 3a5BOK.

settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6eTBeHHbI PK, 1 - knneHTtckmin PK, 2 - PK
Tvna ay.

operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBneHHas AgMuHucTparopom TC.
0 - oTK/IOYeHa, 1 - BK/tOYeHa.

MpumeyaHus:

 [None operator_input MOXeT NpuHMMaTh 3HaueHue: 0 - 610KMPOBKa OTKNOYEHA, 1 - 6/10KMpoBKa BKNKOYEHA. [pu BKIKOYEHUMN pexmma 6/10-
KMPOBKM aBTOMATUYECKN CHUMAIOTCS 3as1BKW, BbICTAB/IEHHbIE CO BCEX KNIMPUHIOBLIX pa3genos b®, npmBs3aHHbIX K 6/10knpoBaHHOMY PK.
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CHaATble 3asBK/ B Nnosie xstatus nomevaroTcs cnelyanbHbiM Npu3Hakom - OperatorinputSA (0x1000000000000). B pexxvme 6510KMpoBKy
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbIX TOProsbix komaH B TC € ykasaHVeM K/IMPUHIOBbIX pas3fenos 6pokepckunx hupm, npussasaH-
HbIX K AaHHOMY PK, a Takxe 3anpelleH nepeHoc nosuunii Mexay 6&. B 3asiBkax 1 caenkax, chopMupoBaHHbIx No PK AQMUHUCTPaTOpOM
TOProB B pexume G/10KMPOBKK, B Nonsx xstatus (B 3asiBkax) u xstatus_sell nnm xstatus_buy (B cenkax) npoctaBnseTcs cneyyasnbHblii

npu3Hak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHbIV Kop,

Ta6n. 77. Nona Ta6nuybl fut_settlement_account

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkawmn
replRev i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
code c7 Kop, Bpokepckoit @upmbl unu Knuentckuii Kopg,
type il Mpu3sHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIli Kog,

4.15.1.22. Ta6nuya sma_master: NMpuBaska SMA-normHa K MASTER-n0rmHy

Tabnuua cofepxut nHchopmMauumio o npussazke SMA-normHa K MASTER-10rmHy.

Ta6n. 78. NMona Ta6nuubl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penimkawmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkaTop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MpeHTtndmkatop MASTER-normHa.

4.15.1.23. Tabnuua sma_pre_trade_check: HacTpoiiku npegBaputesibHbIX NpoBepok SMA-sioruHa

Tabnvua cogepXxnT nHchopmMaumio 0 HacTpoiKax NpegBapuTesibHbIX MPOBEPOK SMA-NorMHa.

Ta6n. 79. NMonsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penavkauum
check_id i8 YHVKaNbHbIN nAeHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kog, 6a30B0ro akTuBa.
instrument_type i1 Tun gepuBaTnBa:

e 0 - duioyepc

e 1-0nuuoH

+ 3 - KaneHgapHsblii cnpeg
client_code_check c7 Kog, knneHTa, yyacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.15.1.24. Ta6nuya clearing_members: YYaCTHUKN KNIMPUHTra

Tabnuua coaepXuT MHChOpPMaLIMIo 0 GI0KMPOBKAX YYaCTHUKOB.
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Ta6n. 80. Mona ta6nuybl clearing_members
Mone Tun OnucaHune
repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
code c2 Ko y4acTHuka
lock_type i1 Tun 610KMPOBKM
lock_date t [ata 610KMpoBKU
name c200 Ha3BaHue yyacTHuKa
MpumeyaHus:

« MMone lock_type MOXET NpUHUMATL Crieflytolime 3HaYeHNs:

0  Het 610KMPOBKMU.

2 JINKBMAAUMOHHbIN HETTUHT B OTHOLLUEHUW YYacCTHMKa K/TMPUHTa.

11 TlpuvocTaHOBKa KIMPUHIOBOro O6Cl'|y)KVIBaHVIFI YyacTHVKa K/IMPUHra no npuymHe aHHy/IMpoBaHnA NMLEH3MN Ha OCYLLIECTBNEHWE NPOo-
CII)ECCVIOHaI'IbHOI‘/‘I AEATE/IbHOCTU Ha PbIHKE LEHHbIX 6yl\nar.

4.15.1.25. Ta6nuya instr2matching_map: ConoctaBneHne MHCTPYMEHTOB MaTUUHIy

Tabnuua cAyXuT Asisi ConocTaB/IeHNst MHCTPYMEHTOB MaTUMHrY, Ha KOTOPOM OHW 06pabaTbiBaOTCS.

Ta6n. 81. Monsa Ta6nuubl instr2matching_map

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penmkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
base_contract_id i4 Uncnooii naeHtTudmkaTop 6a3oBoro KOHTpakTa
matching_id i1 M aeHTudmkarop MaTumHra

4.15.1.26. Ta6nuua fut_exec_orders: MopyyeHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbOUEpPCOB C aBTONPO/IOHTa-

yue

Ta6n. 82. Nona ta6nuybl fut_exec_orders

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

exec_order_id i8 MaeHTudmkaTop nopyyeHus Ha UCNoMHeHne

client_code c7 Ko knueHTa

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUNKATOP NHCTPYMEHTa

xamount i8 KonnuectBo KOHTPAKTOB, NOA/IEXALLMX UCTIO/THEHMIO (C YHETOM 3HaKa)
sess_id i1 MaeHTndmkaTop TOproBoii ceccum

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KNPUHra
date t [Jata n Bpemsi noga4n/maMeHeHnss NnopyyeHns

4.15.1.27. Tabnuua discrete_auction: MapameTpbl Ha3Ha4YeHHbIX aYyKLIMOHOB OTKPbLITUSA

Ta6n. 83. Monsa ta6nuubl discrete_auction

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
discrete_auction_id i8 MaeHTndmkaTop ayKuMoHa OTKpbITUSA
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

add_order_start t Bpems Hayana nprvemMa 3asBoK B ayKLyOH OTKPbITUSA

add_order_finish_from t Hauano nHTepBasia BpeMeHM, B TeUEHME KOTOPOro NPOU30AAET NpekpaLLe-
HWe npriemMa 3asBOK B ayKLVOH OTKPbITUSA

add_order_finish_till t KoHel, nHTEpBasia BpeMeHu, B TeYEHMEe KOTOPOro Npon3onaeT npekpatye-
HWe npriemMa 3asBOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkatop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MaeHTudmkatop cmHxpocobbiTus "discrete_auction_add_order_finished"

trade_period_id i8 M aeHTudmkaTop Toprosoro nepvoga

trade_period_type i8 Twvn ToproBoro nepunoga

MpumeyaHus:

« TMone trade_period_type MOXeT NpuHUMATbL CeayoLe 3HaueHus:

1 OcHoBHas TOprosas ceccus.

2 BeuepHsis foNOMHUTENIbHASA TOProBasi CECCUs.
4 [ononHuTeNbHasA Ceccus BbIXOLAHOIO AHSA.

8 YTpeHHAsa AononHUTeNIbHasa Toprosas ceccus.

Tab6n. 84. MNonsa Ta6nuubl discrete_auction_base_contract

4.15.1.28. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HAY€HHbIE B ayKLUUOH OTKPbITUA

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkawmm
replRev i8 CnyxebHoe none nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
discrete_auction_id i8 M aeHTudmkaTop ayKumMoHa OTKpbITUA
base_contract_id i4 Yncnosoii ngeHTndunkaTop 6a3oBOro KOHTpakTa
base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.

4.15.1.29. Ta6nuuya trade_periods:

MapameTpbl TOProBbIX NepuoaoB

Tabnuua coaepXnT MHChOPMAaLIMIo O PACICaHUM TOPrOBbLIX NEPUOJOB.

Tab6n. 85. Mona tabnuybl trade_periods

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
trade_period_id i8 M aeHTudmkaTop ToproBoro nepvoga

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum
trade_period_type i8 Twvn ToproBoro nepunoga

trade_period_begin t [ata n Bpemsa Hayana Toprosoro nepuoga
trade_period_end t [ata n Bpemsi OKOHYaHWs TOProBoro nepuoga
trade_period_name c255 Ha3BaHue Toprosoro nepuoga
trade_period_flags i8 dnarn gonosHUTENbHLIX CBOMCTB TOProBOro nepmoga

MpumeyaHus:

« TMone trade_period_type MOXeT NpuHUMAThL CleayoLe 3HaueHus:

1 OcHoBHas TOprosas ceccus.

2 BeuepHsis fONOMHUTENIbHASA TOProBasi CECCUs.

4 [lonofiHWTEeNbHAs CECCUs BbIXOAHOTO AHS.
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8 YTpEeHHsA AOononHUTENbHAs TOProBasi ceccusl.
* [Mone trade_period_flags MoxeT npyHumarth cregyrowme 3HaYeHNs:
0x01 T[lepef TOpProsbIM NEPUOLOM NPOU3BELEHA NCEBAOPA3ABMXKA.
4.15.1.30. Ta6nuuya session: MiHhopmayma o TOproBoii ceccum
Tabnuua cogepxunT MHPOPMAaLIMIO O pacnUcaHnn CECCUiA.

Ta6n. 86. Mona Ta6nuubl session

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

begin t Bpems Hauana

end t Bpemsi okoHuaHns

state i4 CocTosHMe ceccum

inter_cl_begin t Bpems Havyana npoMeXXyTO4YHOro KMpUHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOUHOTO KMPUHTa

inter_cl_state i4 CoCTOsIHME NPOMEXYTOYHOTO KAMpUHIa

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHSAS ceccus byeT NpoBOAUTLCA
eve_begin t Bpems Hayana AonoHUTeNbLHON BeYepHeit ceccum

eve_end t Bpems okoH4aHWs AONOMHWUTENBHON BeYepHeit ceccum

mon_on i1 Mpu3Hak Toro, YTO AONOMHUTENbHASA YTPEHHAS ceccus byeT NpoBOAUTLCA
mon_begin t Bpemsi Hayana AonoHUTENbHON YTPEHHel ceccum

mon_end t Bpems OkoHYaHWs AONOMHWUTENbHON YTPEHHEl ceccum

MpumeyaHus:

« [None state MOXeT NPMHMMATL CeAytoLme 3HaYEHNS:
0 Ceccust HasHavyeHa. Hesnb3a CcTaBUTL 3asiBKW, HO MOXHO YAaAThb.
1 Ceccusa nget. MoXHO CTaBUTb U YAANATb 3asBKU.
2 [lpuocTaHOBKa TOProB N0 BCEM MHCTPYMEHTaM. Henb3si cTaBuTb 3asBKW, HO MOXHO YAaNATb.
4 Ceccusi 3aBeplLUeHa No BpeMeHU. Henb3sa cTaBUTb U yAANIATb 3asiBKM.
« lone inter_cl_state Bbigaetcs (Mo 6uUToBo):
0x0 HeonpegeneH. MoXHO CTaBUTb U YAaNsaTh 3asBKU.
0x01 Byaywmii Ha cerofHs. MOXHO CTaBWUTb N YAAIATb 3a8BKU.
0x02 OTMeHeH. MOXHO CTaBUTb W yoanaTb 3asBKU.
0x04  TeKyLWuid, T.e. AET, HAYETO HeNb3s. Henb3si cTaBuTb 1 yAaNsiTh 3asiBKU.

0x08  TekyLwwi, T.e. UAEeT (MO BPeMeHM), HO hakTNUECKN 3aBEPLUEH U YXKE MOXHO BblKauMBaTbCS, CHUMATL 3asiBKW. Henb3si cTaBUTb
3asBKM, HO MOXHO yAansiTh.

0x10 YcneluHo 3aBepLueH (B T.4. U N0 BpeMeHWn). MOXHO CTaBUTb U yaansaTb 3asBKN.

4.15.1.31. Ta6nuuya brokers_base_contracts_params: MHguBnayanbHblii KoadpcpuuneHT FO B paspese 6a30BOro
KOHTpakTa u b®

Ta6n. 87. NMona ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune
repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Twvn OnucaHvne
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
broker_code c4 Kog B®
base_contract_code c25 Kop, 6a30BOro KoHTpakTa
coeff_im d16.5 KoadhdomumeHT 'O no 6a30BOMY KOHTPaKTY A/151 BCEX KNIMEHTOB AaHHON Bd.
ByaeT npymMeHeH B BEUEPHUIA K/TMPUHT.

4.15.1.32. Tabnuua sys_events: Tabnuuya co6bITUii

Ta6n. 88. Mona tabnuybl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmn
replRev i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_type i4 Tun cobbITus

event_id i8 YHUKa/TbHbI naeHTUdunKkaTop cobbiTus
sess_id i4 Homep ceccun

message c64 OonuncaHue cobbITUsA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMK/IMPUHTE 3aKOHUEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomkvpuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KNnpuHra

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

event_type =8
message = "broker_recalc_finished"

[JeHexHble cpecTBa nocsie NPOMKMPUHTA NepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauaso npnema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asiBOK B ayKLMOH OTKPbITWS

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

4.16. Motok FORTS_MM_REPL - NHchopmauma 06 o6s3atensctesax MM

(Type=l)
4.16.1. Cxema gaHHbIX

Tabnuupl:

- mm_agreement_filter - Ta6nvua c HoMmepamy 1 TMNamu AOrOBOPOB HA OKa3aHWe MapKeT-MelikepcKux ycryr
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» fut_MM_info - O6s13aTtenscTBa MM no gobtouepcam
« opt_MM._info - O6s13aTenscTBa MM no onuuoHam
¢ cs_mm_rule - Tabnuua c MHCTPYMEHTaMK1 4J151 epecyeTa LLeHTPasIbHOro cTpaiika

4.16.1.1. Ta6nnua mm_agreement_filter: Ta6nvua c Homepamu 1 TUNaMu AOrOBOPOB Ha OKa3aHWe MapKeT-Meii-
KepCKux ycnyr

Ta6n. 89. Monsa Ta6nuubl mm_agreement_filter

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm
agmt_id i4 WpaeHTudomkaTop gorosopa

is_fut i1 Tun o6sA3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Koga knneHta

4.16.1.2. Ta6nuuya fut_ MM_info: O6a3atenbctBa MM no cbrouepcam

Ta6én. 90. Nona taénuybl fut_ MM_info

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMsl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKku Ha NPoAaxy, BolleaLleli B cnpeg,
xamount_sells i8 KonnyectBo KOHTPAKTOB B 3asiBKax Ha Npofaxy, BXOAALMX B cnpes
price_edge_buy d16.5 LleHa xyfLueii 3asBK/ Ha MOKYTKy, BOLLUeALIei B cnpesq,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALLMX B CrIpPes,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuuyecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He aepxunTtcs, 0 — aepxurtca

amount_sign i1 Mpu3Hak: 1 — KOAMYEeCTBO He fepxuTcs, 0 — AepxuTcs

percent_time d6.2 MpoueHT BbiNonHeHns ObA3aTenscTB

period_start t Hauano nepvoga aelicteus npasun MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Koga knneHTa

active_sign i4 Mpu3Hak: 1 — 3anuch yganeHa (Ctana He akTuBHa), 0 — akTUBHa
agmt_id i4 MpeHTndmkaTop obasatensctea MM

fulfil_min d6.2 MpouUEeHT MUHUMATLHOTO UCNONHEHUSI 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_partial d6.2 MpoLUEeHT YaCTNUYHOrO UCMOMHEHUSI 065A3aTENbCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpOoLEHT NOHOTO UCMONTHEHNSI 0653aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHUMaNbHOTO UCMNOMHEHNS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOSTHEHNS 06513aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOMHEHWS 06A3aTeNbCTB B TEKYLMIA MOMEHT
is_rf i1 Mpu3Hak 06a3aTensCTBa pacyeTHo hupmbl

id_group i4 MpeHTudmkaTop MapkeT-MelikepcKoii CBS3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnupytoTcsi 06s13aTenibCTBa MapKeT-MeinkepoB ¢ AeTanm3aumein 1o
CeMM3HaYHOro K/IMEHTCKOrO KoAa.
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4.16.1.3. Ta6nuuya opt_MM_info: O6s3arenbctBa MM no onunoHam

Ta6n. 91. Nona ta6nuybl opt_MM_info

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoAgcUCTeMbI penmkalmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKasIbHbIN YACTOBOW UAEHTUMUKATOP NHCTPYMEHTa

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPOAaxy, BolleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALLMX B Cripes,
price_edge_buy d16.5 LleHa xygLieli 3asBKu Ha MOKYNKyY, BOWeALLeni B cnpes

xamount_buys i8 KonnyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOAALWWMX B cnpes
mm_spread d16.5 Cnpef no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He aepxwuTes, 0 — fepxuTcs

amount_sign i1 Mpu3sHak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbiNosiHeHMsA O6sA3aTeNnsLCTB

period_start t Hauano nepuoga fevicteust npasnn MM

period_end t OkoHYaHue nepuoga gelictensa npasun MM

client_code c7 Kog, knneHTa

cstrike_offset d16.5 CwMeLLeHe OT LieHTpasibHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck yganeHa (CTasa He akTuBHa), 0 — akTUBHA
agmt_id i4 MaeHTndmkatop o6si3atenctea MM

fulfil_min d6.2 MpoLEHT MUHUMAsILHOTO UCMOSTHEHNA 0653aTeNbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTUYHOTO NCMOMHEHN 06A3aTeNbCTB 3a TOProByH CECCUI0
fulfil_total d6.2 MMpoLUEeHT NOMHOTO NCNOMHEHNS 0653aTe/IbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpu3HaK MUHMMa/IbHOTO UCMONIHEHNST 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 MpW3HaK YacTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOHEHUS 06A3aTENLCTB B TEKYLLMUI MOMEHT
is_rf i1 Mpu3Hak 06a3aTenbLCTBa pacyeTHOW hupMbl

id_group i4 M aeHTndmkaTop MapKeT-MeikepCKoi CBA3KN

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupytoTcs 06s3aTenbcTBa MapKeT-MeikepoB ¢ AeTanusauunen 1o

CEeMN3Ha4YHOrIo KJINEHTCKOro Koga.

4.16.1.4. Ta6nmua cs_mm_rule: Taénuuya c MHCTpyMeHTaMu AJ/151 NepecyeTa LLeHTPa/ibHOTo cTpaiika

Ta6n. 92. NMona tTa6nuubl cs_mm_rule

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe nose nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sess_id i4 MaeHTudmkaTop TOprosoii ceccum
client_code c4 Kof knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHdopmauusa (Type=AR)

4.17.1. Cxema faHHbIX

Tabnuubl:

« money_clearing - KNimeHTckue AeHbIV B KIMPUHTe
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* clr_rate - Kypcbl BafIlOT 1 NHAEKCOB

« fut_pos - MiHchopmaLysi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KNMPUHTa No (hblodepcam

 opt_pos - MHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KIMPUHTa Mo OMnuyoHaMm

« fut_sess_settl - PacyeTHble LieHbl N0 dhblodepcam
* opt_sess_settl - PacyeTHble LigHbl MO ONuYoHaMm
« pledge_details - Tabnuua getannsayum 3a10ros

* money_clearing_sa - KnneHTckme AeHbr1 B KNMpuHre

« fut_pos_sa - iHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM PK Ha MOMEHT BEUEPHEro K/IMPUHTa No chblodepcam

* opt_pos_sa - VIHhopMaLms 0 NO3MLMOHHOM COCTOSIHAYM PK HA MOMEHT BeYepHEro KMpUHra no onumoHam

« option_series_settl - PacueTHble LeHbl N0 ONLMOHHLIM CEPUAM

¢ sys_events - Tabnuua co6bITHi

4.17.1.1. Ta6nuua money_clearing: KnueHTckue feHbrn B KNUpuHre

Ta6n. 93. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog, knneHTa

asset_type i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.

amount_beg dl6.2 [eHer Ha Havano aHA

vm d16.2 BapuauuoHHas mapxa, BK/IoYas BapyauyMoHHYI0 Mapxy Nno mapxvpye-
MbIM OMLMOHaM

premium d16.2 MpemMus no onumoHam, noslyYeHHas/cCnmcaHHas B BEYEPHWI KSTMPWH, B ne-
pecuéte Ha pybnu. BkitoyaeT B cebsl hrHaHCOBBIN pe3ybTaT UCNOMHEHUSE
no3uuuii No NpemMmnasibHbIM ONUMOHaM.

pay d16.2 [BuxeHune no cyety

fee_fut d16.2 dbroyepcHbIli GrpxeBoii cbop

fee_opt d16.2 OnuMOHHbI BrpXeBoii coop

go d16.2 CymmapHoe MO no chboyepcam 1 onuuoHam

amount_end d21.2 [eHer Ha KoHeL, aHSA

free d22.2 CB060OHO CpeacTs

4.17.1.2. Ta6nuuya clr_rate: Kypcbl Bas1lOT 1 UHOEKCOB

Ta6n. 94. Nonsa Taénuubl clr_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

rate dl6.5 3HayeHue nHgekca

moment t MOMEHT hMKCUPOBaHUS 3HaYEHNSA

signs i1 Mpr3HakM, COOTBETCTBYHOLNE AAHHOMY 3HAYEHWNIO
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

rate_id i4 MaeHTudomkarop Kypca

4.17.1.3. Ta6nuuya fut_pos: NHcopmauus o NO3ULMOHHOM COCTOSSHUM HA MOMEHT BevepHero KmpuHra no gbio-

yepcam

Tab6n. 95. Nonsa taénuubl fut_pos

Mone

Tun

OnucaHue

repliD

Cny)KeGHoe nosie noaAcucTeMbl penmkalmmn
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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

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

client_code c7 Kof knueHTa

account_type i1 Tun cyeta (0 - P®; 1 - B®; 2 - K/IMEHT).

xpos_beg i8 Mo3nymsa Ha Havano gHA

xpos_end i8 Mo3numa Ha KoHew, AHA

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A5 KNneHTa/thupmbl 1
MHCTPYMEHTa

fee dl6.2 CyMMapHbIii c60p ANs KneHTa/dnpmbl 1 MIHCTPYMEHTA

accum_go d16.2 HakonnenHblii M

fee_ex d16.2 BupxeBoii c6op

fee_cc d16.2 KnupwuHroBblii c6op

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NMO3ULMIA

charge_exec d16.2 C60p 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHOl opraHnsauym 1 KOMUCCHOH-
HOro BO3HarpaxzeHns KIMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.)

pos_enforcement_exec i8 KonuyecTBo NpUHYAUTENBHO UCMOMHEHHBIX NO3ULMIA AN BbIXO4A U3 BEY-
HOro obtovepca

pay_enforcement_exec dl6.2 Cymma nnatexa (C yueToM 3Haka) 3a NpuHyauTesnibHoe UCNOSTHEHVE Beu-

HOro hbrovepca

4.17.1.4. Tabnuua opt_pos: NiHcopmaLmsa 0 NO3ULMOHHOM COCTOSSHUU HA MOMEHT BeYepHEro KJIMpUHra no onuu-

OHaM

Ta6n. 96. NMonsa Ta6nuubl opt_pos

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkawumm

replRev i8 CnyxebHoe none nogcucTemMbl penmkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

isin_id i4 YHVKasbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Kog, knneHTa

account_type i1 Tun cueta (0 - PP; 1 - BP; 2 - KMEHT).

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3nyms Ha koHew, oHs

vm d16.2 CymmMapHas BM no utoram OCHOBHOIO KAWPWHra Ans KnneHta/chvpmbl v
nHcTpymeHTa. PasHo cymme noneii VAR_MARG_P n VAR_MARG_D

fee d16.2 CyMMapHbIii c6op A5 KneHTa/chmpmbl M MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 ot4eToB

fee_ex d16.2 BupxeBoii c6op

fee_cc d16.2 KnvpwuHroBbili c6op

pos_exec d11.0 KonmyecTBO UCMONHEHHBIX NO3ULMIA

charge_exec d16.2 C60op 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHON opraHuM3auym U KOMUCCUOH-
HOrO BO3HAarpaxaeHus KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAENKU
(py6.)

premium d26.2 Py6neBas npeMusi No onuuMoHy, NoslyYeHHas/cnucaHHasa B BEHEPHWIA Kn-

PUHL. BkntouaeT B ce6s1 (pyHAHCOBbIV pe3ynbTaT UCMOMHEHNS NO3NLMK.
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Mone Tun OnucaHune
premium_in_settl_currency d26.2 BantoTHas npemus No onuMoHy, NoslyYeHHas/cnncaHHas B BEYEPHUIA K-

pUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUN.

4.17.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl MO pblovepcam

Ta6n. 97. Nona ta6nuybl fut_sess_settl

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penvkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

settl_price d16.5 PacueTHas LeHa

swap_rate d16.5 DaHAMHT NPY OTK/TOHEHUN LieHbl KOHTPaKTa OT LeHbl BA 60nbLue 3a4aHHoro
Ha KOHTpakTe ypoBHs (4715 BP)

index_div di18.4 [vBngeHgHan nonpaska Ans B® Ha HAEKC nnu akuuio

exp_enforcement_pay d16.2 Cymma nnatexa (B py6nsix) 3a 1 KOHTPaKT no caesnkam npekpatLeHms oosi-
3arenbCTB No B®, B criyyae NpUHYAUTENBHOMO UCMOMHEHNS, OT CTOPOHbI
nofasLUei nopyyeHne Ha BbIXof 13 B, CTOpoHe, KOTOPYO NPUHYAUTESb-
HO 3aKpbInu

step_price d16.5 CTOMMOCTb Luara LieHbl BEYEPHETo KIMpUHra

step_price_curr d16.5 CTOMMOCTb LUara LeHbl Be4epHero KnnpuHra B sasore

4.17.1.6. Ta6nuuya opt_sess_settl: PacueTHble LeHbl MO ONLMOHAM

Ta6n. 98. Mona ta6nuybl opt_sess_settl

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nogcucTembl penmkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

step_price d16.5 CToMMOCTb Lara LieHbl BEHEPHEro KIMpuHra
step_price_curr d16.5 CTOUMOCTb Liara LieHbl BeYEPHETO K/IMPUHTa B BaslloTe

4.17.1.7. Ta6nuua pledge_details: Tabnuuya getanusauymm 3anoros

Ta6n. 99. NMons ta6nuubl pledge_details

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penimkaumm

client_code c7 Kog, knneHTa

pledge_name c10 Kop nHoCTpaHHO BanioThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonuyecTBo LieHHbIX Bymar nim MHOCTPaHHO BaslkoThbl HA Ha4aslo ceccum
xpay d26.2 Cymma BBOA0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar v MHOCTpaHHOl 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:

« lMone amount_money - KofiMyecTBO LieHHbIX Bymar uav MHOCTPaHHOM BasltoTbl HA TeKyLLuiA MOMeHT (B py6nsax P®) (paccuutbiBaeTcs

KaK «amount» * «rate»)

« Mone amount_beg_money - KONMYeCTBO LEHHbIX Bymar nin MHOCTPaHHOM BanoThbl HA HauYao ceccuu (B py6nsx P®) (paccunTbiBaeTcs

KaK «amount_beg» * «rate»)

« Mone pay_money - CyMMa BBOZOB-BbIBOZIOB B LUTYKaX LEHHbIX GyMar Uy MHOCTPaHHOM BantoThl (B py6nsix P®) (paccumtbiBaeTcs Kak

«pay» * «rate»)

4.17.1.8. Ta6nuua money_clearing_sa: KnueHTckue fieHbrn B KNUpUHre

Ta6n. 100. Monsa Ta6nuubl money_clearing_sa

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmm

settlement_account cl2 PacuyeTHbIli Kog,

asset_type i1 Tun cyeta. 0 - py6nu, 1 - 3anoru.

amount_beg d26.2 [eHer Ha Ha4ano aHs

vm d26.2 BapuaunoHHas mapxa

premium d26.2 Mpemuns No onuuoHaM, NofyyeHHas/cnucaHHas B BeYEPHWIA KNIMPUHI, B ne-
pecuéTte Ha py6nu. BkntovaeT B cebst (OUHAHCOBbIN pe3y/ibTaTt UCMOSTHEHNS
no3uuuii No NpemMmnasibHbIM ONLUMOHaM.

pay d26.2 [BuxeHune no cyety

fee_fut d26.2 dbloyepcHbIli GrpxeBoii cbop

fee_opt d26.2 OnUuUMOHHBIA 6upxeBoli coop

go d26.2 CymmapHoe MO no chbroyepcam 1 onuymoHam

amount_end d26.2 [eHer Ha KoHeL, aHSA

free d26.2 CB060OJHO CpeacTs

blocked_tax d26.2 CpepcTBa, 3a6/10KMpOBaHHbIe MO, BbIM/1aTy Has10roB.

4.17.1.9. Ta6nuua fut_pos_sa: Hhopmaums 0 no3NLMOHHOM cOCTOSSHUM PK HA MOMEHT BeuepHero K/impuHra no

chrouepcam

Ta6n. 101. MNons Ta6nuybl fut_pos_sa

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTA
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,
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Mone Tun OnucaHune
Xxpos_beg i8 Mo3numsa Ha Havyano AHA
xpos_end i8 Mo3numsa Ha koHew, oHA
vm d26.2 CymmapHass BM no ntoram OCHOBHOTO KAMPWHra AN KiveHTa/upmMbl 1
WHCTPYMEHTa
fee d26.2 CymmapHbIii c6op A5 KNneHTa/dpMbl U MHCTPYMEHTA
fee_ex d26.2 BupxeBoii c6op
fee_cc d26.2 KnupuHrosblii c6op
pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULMIA
charge_exec d16.2 C60p 3a ucnonHeHne
sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHoOl opraHnsaumm 1 KOMUCCHOH-

HOTO BO3HArpakaeHUsi KNMpUHIOBOro LEHTPa 3a BHECUCTEMHbIE CAEMKN
(py6.)

Ta6n. 102. Mons Tabnuubl opt_pos_sa

4.17.1.10. Ta6nuuya opt_pos_sa: NHchopmayus 0 NO3SULMOHHOM COCTOSAHUM PK Ha MOMEHT BeYepHero K/iMpuHra
no onuuoHam

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHUKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UIHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numnsa Ha KoHew, AHA

vm d26.2 CymmMapHas BM no utoram OCHOBHOFO KAWpWHra Ans knneHta/covpmbl v
nHcTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D

fee d26.2 CyMMapHblIii c6op A5 KIMeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBoii c6op

fee_cc d26.2 KnupuHroBbliii cb6op

premium d26.2 PybneBas npeMusi no OnLMoOHy, NoslyYeHHas/cnucaHHasa B BEHEPHUIA Kn-
puWHT. BkntoyaeT B cebs1 (PUHAHCOBbLIN pe3ynsTar UCNOMHEHNS MO3NLMN.

premium_in_settl_currency d26.2 BanoTHas npemMuns No onuMoHy, NoslydYeHHas/cnncaHHas B BEYEPHUIA K-
PUWHT. BkntoyaeT B ce6s1 (hUHAHCOBbLIN pe3ynsTar UCNOMHEHWS MO3ULUN.

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX MO3ULIKIA

charge_exec d16.2 C6op 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHON opraHvM3auuy U KOMUCCUOH-

HOro BO3HarpaxaeHus KI'IVIpVIHI'OBOI'O LeHTpa 3a BHECUCTEMHbIE CAEJTKN
(py6.)

Ta6n. 103. Mons Tabnuupbl option_series_settl

4.17.1.11. Ta6nuua option_series_settl: PacueTHble LeHbI N0 OMUUOHHLIM CEpPUAM

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penimkaumm

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHue

underlying_price d16.5 TekyLlas LieHa CrnoT UHCTPYMEHTA, a B ieHb SKCnupauum - LeHa Huxene-
Xallero akTuea, OTHOCUTENBHO KOTOPOi ByAyT NCNOMHEHbI ONUMOHbI (MO-
[APOBHOCTU CM. B COOTBETCTBYHOLLEN crneumduKaLmm KOHTpakTa)

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHONR cepum

step_price d16.5 CTOMMOCTb Liara LieHbl BeHEPHETO K/TMPUHTa

step_price_curr d16.5 CTOMMOCTb LWara LeHbl BeYEPHEro KMpuHra B BasoTe

4.17.1.12. Tabnuua sys_events: Tabnuuya co6bITUii

Ta6n. 104. Monsa Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose nofcncTeMbl pensinmkasmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHbIe TUMbl COGLITUIA:
event_type =3

message = "clearing_data_ready"
[OTOBbI fl@aHHbIE NOC/Ie OCHOBHOTO KIMPUHTa

4.18. NMotok RTS_INDEX_REPL - bupxesble nigekcol (Type=R)

4.18.1. Cxema gaHHbIX
Tabnuubl:
* rts_index - Tabnuua nHaekcos

4.18.1.1. Ta6nuuya rts_index: Tabnuua UHAEKCOB
Tabnvua cofepXnT faHHbIe 0 3HAYEHUSIX BUPXKEBbIX NHAEKCOB.

Ta6n. 105. NMonsa Ta6nuupbl rts_index

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nose nogcucTeMbl pensimkawmm

name c25 Nma nHaekca

moment t MomeHT nocnegHero pacyeta

usd_rate d10.4 [na nHaekcos, B KOTOPbIX YUYMTBLIBAKOTCA Kak py6riesble, Tak U fonnapo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypcC py6nsi K fonnapy, MCnonb30BaBLUMIACA ANs
pacueta

cap di8.4 Kanutanusauusa 6ymar, BXOAALLMX B MHAEKC

volume di8.4 O6bEM CcAenoK, BXOAALWMX B UHAEKC

value_highprec d18.6 3HaueHne nHaekca (3HaYeHne BbICOKOM TOUHOCTW, 6 3HAKOB nocse 3ans-
TOW)

prev_close_value_highprec d18.6 3HaueHVe MHAEKCa Ha 3akpbiTie npeablayLleli TOproBoi ceccum (3Haue-
HWe BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansToi).

open_value_highprec d18.6 3HaueHVe NHAeKca Ha OTKPbITUE TEKYLLE TOProBoii ceccum (3Ha4eHMe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB Noc/e 3ansToi).
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Mone Tun OnucaHue

max_value_highprec d18.6 MakcumMasibHoe 3HaYeHne NHAEKCa B TEUEHWE TeKyLLell TOProBoi ceccum
(3HayeHne BbICOKOI TOYHOCTM, 6 3HAKOB Noc/e 3ansToi).

min_value_highprec d18.6 MUWHMMasIbHOE 3HaYeHne MHAeKca B TeYeHWe TeKyLleil TOproBoii ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocsie 3ansToi).

4.19. Notok FORTS_VM_REPL - BapnaynoHHasa mapxa n npemus (Type=I)

4.19.1. Cxema gaHHbIX
Tabnuupbl:
« fut_vm - BapuayuoHHas mapxa no tbloyepcam B paspese No3uLuii KNIMEHTOB
. opt_vm - BapVIaLl,VIOHHaFI MapXxa n npemMmua no onymoHam B paspese HOBVILI,I/IVI KNNEeHTOoB
« fut_vm_sa - BaprauunoHHas mapxa no cbtodepcam B paspese nosuuuii PK
« opt_vm_sa - BapnauuoHHas mapxa 1 npemus no onuuyoHam B paspese nosvunii PK
¢ sys_events - Tabnmua co6bITUiA
4.19.1.1. Ta6nuua fut_vm: BapnaunoHHas Mapxa no dpbrouepcamM B paspese No3nuunii KIMEHTOB

Ta6n. 106. Monsa Ta6nuybl fut_vm

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nogcMcTeMbl penmkaumm

isin_id i4 YHWKasIbHbIA YNCT0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

client_code c7 Kop, knuneHTa

vm d16.5 HakonneHHas no chenkam BapraLmoHHas Mapxa, paccumTaHHas no Teky-
el pbIHOYHOMN LieHe

swap_rate d16.5 WNHAVKATVBHBIA haHAUHT NO TekKyLueli KNMEHTCKOW No3unumm (415 BEUYHbIX
obroYEpPCOoB)

index_div di8.4 VHAvKaTBHas AMBMAEHAHAS NOMpPaBKa Mo TeKYLLEn KNIMEeHTCKOWM No3numm
(8N51 BeYHbIX PbHOYEPCOB HA MHAEKC UMW aKLMIO)

MpumeyaHus:

* BenuunHa BM oTpaxaeT (6e3 yueTa BapuaT1BHOCTY Ba/IIOTHO COCTaBNSIOLLEN, KoTopasi (OMKCUMPYETCS B KIMPYHT) peanin3oBaHHbIi thu-
HaHCOBbI pe3ysibTaT "ecnv No3nLUMI0 3aKpbITb ceinvac".

* BenuunHa BM, koTOpas oTpaxaeT 3HaueHue "ecnm KIMpUHT NpoBecTy celivac” (6e3 yyeta pacxoxaeHuin rkcMHroB BA 1 pbIHOYHBIX LieH
BEYHbIX PbIOYEPCOB B OTAESbHbIX CIy4asx), HEOOXOAMMO CNOXUTb KOMMOHEHTbI CeayoLLyM 06pa3om:

BM = vm - swap_rate + index_div
4.19.1.2. Ta6nuuya opt_vm: BapmnaymoHHas mapxxa 1 npeMna No onyMoHam B paspese No3nuuii KIMeHTOB

Ta6n. 107. NMonsa Taénuubl opt_vm

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlumn

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHast no caenkam BapuaLlyoHHas MapXxa no MapxupyembiM on-
LiMoOHaM, paccuMTaHHas no TekyLei pbIHOYHON LieHe
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premium d26.2 HakonneHHas no caenkam npemus no npeMuasbHbIM onuuoHam, nogse-
Xawasi K ynniare B 6nvxaiiwnii MK/BK, B nepecuete Ha py6nu. He Bkto-
yaeT B ce6 (hMHAHCOBBIV pe3ynbTaT UCMOHEHUS NO3NLWN.
premium_in_settl_currency d26.2 HakonneHHas no caenkam npemusi No npeMmasibHbIM onumoHam, nogse-

Xawas kK ynnate B 6nunxaiimii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce65 (hMHaHCOBBIV pe3ynbTaT MCNOMHEHNS NO3NLIUN.

4.19.1.3. Ta6nuya fut_vm_sa: BapuaunoHHaa mapxa no pbtouepcam B paspese nosuuyuii PK

Ta6n. 108. NMonsa Ta6nuubl fut_vm_sa

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbI Kog,

vm d26.2 HakonneHHas no caenkam BapnaLmoHHas Mmapxa, paccumtaHHas no Teky-
Lieli PbIHOYHON LieHe

swap_rate d16.5 WNHAVKaTVBHBIVA haHAWHT Mo TekyLieid nosuumn PK (4ns BeUHbIX thblovep-
coB)

index_div di8.4 VHavkaTvBHas AnBUAEHAHAsA nonpaska no Tekylleii nosvuuum PK (ons Bey-
HbIX (hblOYEPCOB HA MHAEKC UN aKLMio)

MpumeyaHus:

* BenuuuHa BM oTpaxaeT (6e3 yyeTa BapnaTMBHOCTY BaUIOTHON COCTaBAOLLEN, KoTopas huKCMpyeTCs B KITMPUHT) peasin3oBaHHbIN tu-

HaHCOBbIN pe3ynbTaT "ecnm No3nLMI0 3akpbiTh ceiyac”.

» BenuunHa BM, koTopasi oTpaxaeT 3Ha4YeHue "ec/iv KIMPUHT NPOBECTM ceiivac” (6e3 yueta pacxoxaeHuii (ouKCUHroB BA 1 pbIHOYHbIX LieH
BEYHbIX PbIOYEPCOB B OTAESbHbIX C/Iy4asix), HEOOXOAMMO CNOXUTb KOMIMOHEHTbI CeayoLwyM 0bpasom:

BM = vm - swap_rate + index_div

4.19.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mmapxa 1 npeMmusi nNo onuyuoHam B paspese nosuyuii PK

Ta6n. 109. Mons Tabnuubl opt_vm_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

settlement_account cl2 PacueTHblii Kopg,

vm d26.2 HakonneHHas no caenkam BapuauyioHHas Mapxa rno MapxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemus no NpeMuasibHbIM onuuoHam, nogJie-
Xawan K ynnate B 6nvkanwmuii MK/BK, B nepecyeTe Ha py6au. He Bkto-
YyaeT B cebs1 (huHaHCOBbIN pe3ynbTaT UCNOMHEHNS MO3ULMN.

premium_in_settl_currency d26.2 HakonneHHasn no caenkam npeMusi No npeMmasibHbIM OnuyMoHam, nogse-

xauas K ynnate B 6nvxaiimii MK/BK, B BanoTe pacyetos. He BkoyaeT
B ce65 (hMHAHCOBBIV pPe3ynbTaT MCNOMHEHNS NO3NLMN.

4.19.1.5. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 110. Mons Ta6bnuubl sys_events

Mone Tun OnucaHvne
repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl penkaumm
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replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP 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"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOI TOProBoli ceccum

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

event_type = 4
message = "intraday_clearing_started"
Hauano npomkavpuxra

event_type =5
message = "clearing_started"
Hauanio 0CHOBHOro KNMpuHra

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

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

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

4.20. MNotok FORTS_VOLAT_REPL - BonatunoHocTtb (Type=l)

4.20.1. Cxema gaHHbIX
Tabnuupl:
* volat - BonatuibHocTb
¢ sys_events - Tabnmua co6bITUiA

4.20.1.1. Ta6nuua volat: BonaTtunibHOCTb

TekyLLUMe 3HaYeHVsI BONATUIBHOCTY U TEOPETUYECKME LieHbI 47151 ONLMOHOB. TpaHCMpyeTcsl B BUAE BPEMEHHbIX CPE30B C MHTepBasioM 10

MUHYT.

Ta6n. 111. NMonsa Ta6nuubl volat

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne noacucTeMbl penmkawmm
replRev i8 CnyxebHoe none nNoAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
sess_id i4 MaeHTudmkaTop TOprosoii ceccum

volat d16.5 BonatunbHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToMm SIMMUTOB
up_prem d16.5 BepxHUWiA IUMUT NpemMmnmn Mo onuUoHYy

down_prem dl6.5 HWKHWIA NIMUT NPeMUU NO OMUMOHY
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option_model i1 Mopaenb LeHoobpa3oBaHWs OMLUOHOB.
MpumeyaHus:

* [Mone option_model MOXeT NpUHMMAaTL cregytoLive 3HauYeHus:

0 Mogenb Bnaka-LLloynsa

1 Mogens bawense

4.20.1.2. Tabnuua sys_events: Ta6nuya coobITUiA

Ta6n. 112. Mona Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
event_id i8 YHUKa/TbHbI naeHTUdunKkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHua:

» B0O3MOXHbIE TWMbI COGLITHI

event_type =1

message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBO TOProBoi ceccumn

event_type =2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMK/INPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

event_type = 36
message = "start_of calendar_date"
Hayano kaneHgapHoro gHs

4.21. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ana mogenu

Bnaka-lLloynsa (Type=l)

4.21.1. Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Puck-napametpsbl ana mogenv bnaka-Lloynsa

4.21.1.1. Ta6nuua volat_coeff: Puck-napamerpbi gna mogenu bnaka-Lloynsa

Ta6n. 113. Mona Ta6nuubl volat_coeff

Mone

Tun

OnucaHue

repliD

i8

Cnyxe6Hoe none NOACUCTEMbI penuKaLmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacueTa KpyBOIi BONaTUbHOCTM No mogenu bnaka-Lloynsa
b f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY Mo Mogeny bnaka-Loynsa
c f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa
d f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY No mogenu bnaka-Loynsa
e f MapameTp pacueTa KpyBOI BONATULHOCTM MO mogenu bnaka-Lloynsa
S f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY Mo Mogeny bnaka-Loynsa

4.22. NMotok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl gnsa mogenu
Bawenbe (Type=l)
4.22.1. Cxema faHHbIX

Tabnuubl:

« volat_coeff - Puck-napametpsl ansi Mogenv batense

4.22.1.1. Ta6nuua volat_coeff: Puck-napametpbl gna mogenu bawenbe

Ta6n. 114. Nons Taénuybl volat_coeff

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nofAcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe
b f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense
c f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu balense
d f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu ballenbe
e f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batesnbe
s f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense
m f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu balense

4.23. NMotok FORTS_INFO_REPL - CnpaBoyHasa uHcpopmauusa (Type=R)

4.23.1. Cxema gaHHbIX
Tabnmupl:
* currency_params - [apameTpbl BaUTIOT
* base_contracts_params - NapameTpbl 6a30BbIX KOHTPAKTOB
« futures_params - MapameTpbl (hblouepcoB
« option_series_params - ViHchopmaumsa 0 napameTpax ONLMOHHbIX CEPUIA.
» options_params - NapameTpbl ONLMOHOB
* investor - CnpaBOYHUK K/IMEHTOB
 dealer - CnpaBoyHuK hrpM
» multileg_dictionary - CnpaBo4YH/K CBA30K

e common_params - NapameTpbl pacyéta O
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 brokers_base_contracts_params - hamBuayanbHblii koachguumeHT MO B paspe3e 6a30BOro KOHTpakTa u 6o
¢ sys_events - Tabnmua co6bITUiA
4.23.1.1. Ta6nuuya currency_params: NapameTpbl Ba1lOT

Ta6n. 115. NMona Taénuubl currency_params

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkawmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

currency_id i4 MaeHTudmkatop BaJ/TIOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LieHbl Ba/ltoTbl B MPOLEHTax (onpegensieTcs B nocnies-
HWIA BEYEPHWUIA KITUPWHT)

Ta6n. 116. NMons Ta6nuubl base_contracts_params

4.23.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

base_contract_code c25 Kof 6a30BOro KOHTpakTa.

code_mcs c25 Kop, MexKoHTpakTHOro crnpega

volat_num i1 KonmyecTtBo KpMBbIX BONATU/ILHOCTA

has_options i1 Mpu3HaK HasIMuns ONUMOHOB Ha thblovepc Ha AaHHbIl BA. 0 — HeT onumo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBKa (4719 KOHTPAKTOB Ha CTaBKM)

somc f CraBka 'O no HenokpbITbIM Npogaxam (B py6six)

msp_type i1 Tun cToMmocTm wara ueHbl. 0 — drkcmpoBaHHas, 1 — onpegensercs 3Ha-
YeHVem nHAmKaTopa BaslloThbl.

currency_id i4 MpaeHTndmkaTop BaUTIOThI "3 crpaBoyHMKa rates noToka
FORTS_REFDATA_REPL

spot_price f BbipaxxeHHas B pyb1sx pacyeTHas LieHa 6a30BOro akTvea, onpefeneHHas
no UToram K/MPYHroBOW ceccum.

mrl f 3HayeHVe CTaBK1 PbIHOYHOIO puUcKa

mr2 f 3HaueHne CTaBK1 PbIHOYHOTO PYCKa NepBoro JIMMMUTa KOHLEHTpaLmm

mr3 f 3HayeHve CTaBKM PbIHOYHOIO PYCKa BTOPOro /IMMUTa KOHLEHTpaLumm

mrl_lIrc f 3HayeHune cTaBku pbIHOYHOro pucka ana KHYP

mr2_Irc f 3HayeHne CTaBKV PbIHOYHOMO PUCKa MepBoro IMMUTA KOHLEHTpaumMmn ans
KHYP

mr3_Irc f 3HayeHne CTaBKN PbIHOYHOTO PUCKa BTOPOro JIMMUTa KOHUEHTpauuMn ans
KHYP

mrl_mrc f 3HayeHue cTaBku pbIHOYHOrO pucka gna KCYP

mr2_mrc f 3HayeHne CTaBKV PbIHOYHOMO PUCKa NepBOro IMMUTA KOHLEHTpaumMmn ans
KCYP

mr3_mrc f 3HayeHne CTaBKN PbIHOYHOIO pUCKa BTOPOro JIMMUTa KOHUEHTpauun ans
KCYP

mrl_hrc f 3HaueHve CTaBKu pPbIHOYHOrO pucka ana Krnyp

mr2_hrc f 3HaueHve CTaBKy PbIHOYHOMO PUCKa MEePBOr0 IMMMUTA KOHLEHTpaummn ans
KNyP

mr3_hrc f 3HayeHne CTaBKM PbIHOYHOTO pUCKa BTOPOro JIMMUTa KOHLEHTpauun ans
KNyP

mrl_erc f 3HayeHue cTaBku pbIHOYHOro pucka ansa KOYP

mr2_erc f 3HayeHne CTaBKV PbIHOYHOMO PYCKa MepBoro IMMUTA KOHLEHTpaumMn ans
KOYP
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Mone Twvn OnucaHvne

mr3_erc f 3HayeHne CTaBKM PbIHOYHOTO pUCKa BTOPOro /IMMUTa KOHUEHTpauun ans
KOYP

k1 i8 KonuuectBo eauHuL, 6a30BOr0 akTuBa, XapakTepuaylllee [AOCTUMXKEHNe
NepBOro IMMMTa KOHLEHTpaLMK

k2 i8 KonuuectBo eguHuL, 6a30BOr0 akTvBa, XapakTepuaylllee [AOCTUMXKeHune
BTOPOrO INMMTA KOHLEHTpaLmMn

risk_points_n i4 KonmyecTBo cLeHapueB ABWKEHMS LeHbl KOHTpaKTa cfesa v cnpasa oOT
LieHTpa pacyeTta pucka

window_size f KoathdomumeHT ons onpefeneHnst pasmepa OkHa CriaxuwBaHus npu map-
XNPOBaHUN MEXKOHTPAKTHOrO Cnpaja

option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pycka U3MeHeHus1 pasmepa AEHEXHOro noToka. Micnonb3yertcs gns
y4yéTa NOrpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

signs i4 [Mone npusHakos

MpumeyaHus:

« TMone option_model MOXeT NPUHUMATbL CNeayoLe 3HaUeHUs:

0 Mogenb bnaka-Lloynsa
1 Mogenb bawenbe

* [Mone asset_class moxet npuHMMaTb cnepyruine sHa4eHus:

1 Akuusa

2 Baora

3  O6nurauuns
4 VIHOekc

5 ToBap

6 TlpoueHTHas cTtaBka

« TMone signs ABNSIETCS GUTOBOI MACKOIi U MOXET NPUHUMATL CIeyHoLMe 3HAUEHUS:

O0x1 VcnonHeHve B BEYEPHUI U NPOMEXYTOUHBINA KNVPWHT: O - BEUEPHUI KIIMPUHT; 1 - NPOMEXYTOUHbINA KIUPUHT

0x2 Tpu3HaK OTHECEHUS! MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHbINA; 1 - UHOCTPaHHBbIi

0x4 TMpusHak TAS-thbiodepc: O - He TAS-obtovepc; 1 - TAS-hbtovepc (B mekywel sepcuu HEA0CMYIHO)

0x8 [ kBanMULMPOBaHHbIX MHBECTOPOB

Ta6n. 117. Nona ta6nuusbl futures_params

4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

isin_id i4 YHVKabHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
base_contract_code c25 Kop, 6a30BOro KoHTpakTa.
risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXxoXaeHus B cnpes,

step_price f LleHa MYHUManbHOrO Wara

exp_date t [Jara akcnupauum

settlement_price d16.5 PacueTHas LeHa nocnegHero KnnpuHra
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Mone Tun OnucaHune

min_step f MUWHUMasTbHBIV War M3MEHEHNS LieHbl

lot i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

attribute i4 ButoBble dhnaru, onpegensoLive Tun brovepca

interest_rate_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapWUX OBWKEHMS
CTaBKn BBEPX

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWKEHMUS
CTaBKWN BHU3

time_to_expiration f Bpems Ao akcnupauum UHCTpyMeEHTa B A0NSAX rofa

normalized_spot f TeopeTnyeckas LeHa 6a30BOro akT1ea Ha CoTOBOM PbIHKE B MyHKTax, Npu-
BE/lEHHAA K pasMepHOCTN OCHOBHOIO

mr_addon_up f Hapg6aeka Up Ha NormalizedSpot gns ynpaBneHusi FO Ha ypoBHe (oblo-
yepca. YctaHaBnmBaeTcs B gonsax ot NormalizedSpot

mr_addon_down f Hap6aska Down Ha NormalizedSpot ansa ynpasnenusi FO Ha ypoBHe (oblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "nonyHeT-
T10". 1 - ga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndomkatop (isin_id) BA-dhblouepca ans TAS-cbtoyepca (B mekywel
Bepcuu HedoCMyriHo)

MpumeyaHus:

 Mone spread_aspect MOXeT NPUHMMATL CreAytoLime 3HaUYEHNS:
0 He BxoguT B cripeg,
2 BX0oAuT B MEXMECAUHbIA cnpes

* TMone attribute MOXeT NPUHMMATbL CReaytoLE 3HAYEHUS:
0 "OB6bIYHbIA" thblouepc
0x100000 TAS-thbtouepc (B mekyujeli sepcuu HeO0CMyIHO)
0x800000 Collateral

4.23.1.4. Ta6nuua option_series_params: NMapamMmeTpbl ONUUOHHbIX cepuii

Ta6n. 118. NMona Tabnuubl option_series_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

small_name c25 CVIMBO/IbHBbIN KOZ,

isin_base c25 Kop, peanbHoro chbtouepca

a_black f MapameTp pacueTa KpyBOIi BONATUAILHOCTM N0 Mogenu bnaka-Lloynsa

b_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacuyeTa KpuBOI BoslaTuUILHOCTM No Mogdenu bnaka-LWoynsa

e_black f MapameTp pacueTa KpvBOIi BONATUALHOCTM NO Mogenu bnaka-Lloynsa

expiration_date t [Jarta 3aBepLueHuns nepnoga UCNoIHEHUS

use_null_volat i1 Mpu3HaK HyneBoli BONaTUbLHOCTM

s_black f MapameTp pacuyeTa KpuBOI BoslaTuUILHOCTM No Mogenu bnaka-LWoynsa

strike_step f LLlar cTpaiika

exp_clearings_sa i4 Onpepenser, 3a CKOMbKO KTMPUHTOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca IO, paccuntaHHoe a1 Bcero PK no mogenu akcnupauun. YctaHasnu-
BaetcsA HKL.

exp_clearings_bf i4 OnpefensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit no B® HayHeT G/10KMpo-
BaTbcs O, paccuutaHHoe a1 Beceli B® no mogenu akcnvpauun. YctaHa-
BnuBaetca HKL,.
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Mone Tun OnucaHune

exp_clearings_cc i4 OnpegfenserT, 3a CKO/IbKO KIMPUHIOBbIX CECCUIA HAYHETCSI MTPUMEHEHMWE Be-
ca exp_weight ans knnentos b®. Yctanasnmsaetcs HKLL.

volatility _risk f CT1aBka AmanasoHa p1cka Bo/aTUIbHOCTH

volatility_risk_mismatch f CraBKa paccornacoBaHus pucka BofaTU/IbHOCTU MEXAY pasHbIMU CpoKa-
MV OMNLMOHHBIX Cepuii

time_to_expiration f Bpems A0 akcnupauuy MHCTPYMEHTa B AOMSAX roga

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

underlying_id i4 MaeHTndmkatop dbtovepca

a_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

b_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batwenbe

c_bach f MapameTp pacyeTa KpyBOI BONaTULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense

e_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe

s_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

m_bach f MapameTp pacuyeTa KpuBoIi BONIaTU/IbHOCTM MO Mogenu bawense

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemmasnibHbIi.

settlement_type i4 Tun onuuoHa. O - pacyeTHbI; 1 - NOCTaBOYHBIA.

exercise_style i4 Cnoco6 ncnosHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeta pucka rno
noAToykam pucka, O - BbIKNOYeEH.

spread_aspect i1 Mpu3HaK BXOXAeHUs1 onumoHHoli cepum B cnpes: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3Hak NPUHYAUTENBHOTO BK/IKOYEHWUS Mpasuia NosyHeTTo MNpu Kpocc-
MapXX1UpoBaHUV OMUMOHHBIX CEPUIA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpPbIX Npu3HaK spread_aspect=2.

min_step f MVHUMasbHBINA War N3MEHEHUST LEHbI.

step_price f CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

r f BespuckoBas npoLeHTHas cTaBka.

interest_rate_risk_up f CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CUEHapUX OBWKEHMS
CTaBKM I BBEPX.

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWKEHMUS
CTaBKW I BHU3.

fixed_spot_discount f CyMMa AMCKOHTUPOBAHHBIX 3HAUYEHWI 06BABNEHHbIX JEHEXHbIX MOTOKOB.

projected_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAUYEHWIA NPOrHO3HbIX AEeHEXHbIX MOTOKOB.

r2 f BespuckoBas ctaBka FX2 BantoTHoOW napbl FX2/FX1 (a8 npeMuanbHbIX
OMUMOHOB Ha BaullOTy); CTaBka AUBUAEHAHON [OXOAHOCTM g (4518 npemu-
aJIbHbIX OMLVIOHOB Ha WHAEKC).

interest_rate2_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBWKEHMUS
CTaBKV 2 BBEPX.

interest_rate2_risk_down f CTaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuu ABWDKEHWS
CTaBKMW 2 BHU3.

lot_volume i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTe

4.23.1.5. Ta6nuuya options_params: MapameTpbl ONLMOHOB

Ta6n. 119. Mona Ta6nuubl options_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose noacucTeMbl pensmkalmm

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

isin_base c25 Ko dhbrouepca

strike d16.5 CrTpalik onyuoHa

opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL
settl_price d16.5 PacueTHas LeHa

4.23.1.6. Ta6nuuya investor: CnpaBoOYHUK KIINEHTOB

Ta6n. 120. Nonsa Tabnuukl investor

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog knneHTa

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KasleHAapHbIX CNpesoB Ans knveHTa. 3 - MonyHeTTo,
4 - HetT0. /icnonb3yemoe ceityac 3HaueHne

num_clr_2delivery i4 KonnuectBo KNMPWHIOB A0 3KCMMpauumn A1a Havana pacyeta cLleHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnupaumu B utorosom 0.

coeff_im d16.5 KoadhchuumeHnTt ntorosoro O.

no_fut_discount i1 dnar 3anpeLLeHns ncnonb30BaHKsa CKuaku no dbtodepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbiin koadpduumeHT Beca cueHapust SOMC.

ics_margin_type i1 Tun MapPXUpoBaHNS MEXKOHTPAaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onsaHkn AN OHNaViH-perucTpauum

client_risk_level i4 KaTteropus ypoBHS pucka KnneHTa.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

MpumeyaHus:

« [Mone client_risk_level MOXeT NpuHMMaTh CneayoLwme 3Ha4YeHus:
o 0 - He ykasaHo (3Ha4eHvie Mo yMOo4aHuio)
o 1 - KnueHT ¢ HavasibHbIM YpoBHeM Pucka (KHYP)
o 2 - KnueHT co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnueHT c¢ MNoBblweHHbIM YpoBHeM Pucka (KMYP)
o 4 - KnueHT ¢ Ocobbim YposHeM Pucka (KOYP)
« [one xstatus siBNSieTCA GUTOBOV MaCKOI:
o Ox1-4Y
o 0x2 - O60C0O6/1EHHbIN
o 0x4 - bpokepckas dmpma Tuna 4y
o 0x80 - dunsnyeckoe nNuLo
o 0x100 - KOpugunyeckoe nNnuUo
o 0x200 - Hepe3ngeHT
o 0x2000 - NNC (MHamBMAyanbHbIi MHBECTULMOHHBIN CYET)
o 0x4000 - NMpu3Hak paspeLleHns Kpocc-CAeN0K AN afpecHbIX 3asBOK. 1 - Kpocc-cAesnkun paspeLueHsl; 0 - Kpocc-cAenku 3anpeLyeHbl
o 0x8000 - /lnuo 6e3 rpaxgaHcTBa
o 0x20000 - CobCTBEHHbIN

o 0x40000 - KnueHTckuii
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o 0x80000 - Cneu.b®

o 0x10000000 - lononHuTeNbHbIA COBCTBEHHBIV pasaen

o 0x10000000000 - KsanuduumpoBaHHbIi IHBECTOP

o 0x40000000000 - CHATb NaccMBHYO 3asBKy NpU Kpocc-caernke
4.23.1.7. Ta6nuuya dealer: CnpaBo4HUK onpm

Ta6n. 121. Nonsa Taénuybl dealer

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

client_code c7 Kog, knneHTa

margin_type i1 Pexum mapxupoaHusa no pasgenam b®. 3 - MonyHertTo, 4 - Hetto. Vc-

nonb3yemoe ceilvac 3HayeHue

calendar_spread_margin_type i1 Tun MapXnpoBaHNsa KaneHAapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTO, 4 - HeTTo. Mcnonb3yemoe ceitvac 3HaueHve

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocT obecneveHns no B® npu BBOAe/BbIBOAE
cpeacTts. 1 - [a, 0 - HeT. icnonb3yemoe ceityac 3HaveHne

limit_tied_money i1 CootBeTcTBME TOprosoro nAuMmuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cooTBeTcTBUE, 0 - HesaBUCUMbIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi TMMUT NO pe3y/nbTataM BeHePHEro KNMPUHTa MEeHSETCA
TOJIbKO Ha BeIMYMHY aoxofalyobiTka. Micnonb3yemoe celiuac 3HaueHune

num_clr_2delivery i4 KonmyecTBo K/IMPUHIOB 0 aKCnvpauun 418 Havana pacyeta cueHapues
akcnupauuy no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapves akcnunpauumn gns b® B utorosom 0. Ucnonb3yemoe ceit-
yac 3HaveHve

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ana 6®. Micnonb3yemoe celivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHnsa CKMAKN No erovepcam Ans noprdens

B®. 1 - 3anpert, 0 - HeT. Micnonb3yemoe ceiivac 3HaueHve

num_clr_2delivery_client_default i4 KonmyecTBo K/IMPUHIOB 0 3KCnvpauun 418 Havana pacyeta cueHapues
KCMpaLuym No KAMeHTaMm - 3Ha4eHre nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHue

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO AN KAMEHTCKUX pa3fesioB -
3HayYeHve No ymonyaHuio. icnonb3yemoe ceityac 3HaveHne

no_fut_discount_client_default i1 dnar 3anpeLueHVs NCNonb3oBaHWA CKUAKM NO dblouepcam 415 KIMEHTOB
- 3HayeHve no ymonuaHuio. 1 - 3anpert, 0 - HeT. Vicnonb3yemoe ceivac
3HaueHue

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXMpoBaHUA MEXKOHTPaKTHLIX cnpeaos. 3 - NonyHeTTo, 4 - HeTto
MKC.

order_allowed_in_morning_session |il JocTyn K Topram B yTPEHHHOK TOProBy CECCUIO.

order_allowed_in_weekend_session|il JocTyn K Topram B fOMO/THUTE/bHYIO TOProBY CECCUIO BbIXOAHOTO AHS.

MpumeyaHus:

* Mone order_allowed_in_morning_session MOXET NPUHUMAaTb C/eayroLme 3HaYeHUs:
0 [JocTtyn k TOpram B YTPEHHIOK TOPrOBYH CECCUI0 OrpaHmnyeH. 3anpeLleHbl TOproBbie onepawum, KpoMe onepauuii CHATUS 3asiBOK.
1 JocTyn kK Topram B YyTPEHHIOO TOPrOBYIO CECCUI0 paspeLLeH.

* Mone order_allowed_in_weekend_session MOXET NPUHUMATb C/eayloLime 3Ha4eHUs:

0 JocTyn K Topram B [IONOSIHATENIbHYIO TOPTrOBYIO CECCUI0 BbIXOAHOIO AHA OrPaHuyeH. 3aﬂpeU.l,eHbI TOprosble onepauun, Kpome one-
pal_l,I/IVI CHATNA 3adBOK.

1 Joctyn K TOpram B fIONOSIHUTENIbHYIO TOProBYK CECCUI0 BLIXOAHOIO AHA paspeLLeH.
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4.23.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 122. NMons Ta6nuubl multileg_dictionary

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasbHbI YACIOBOI KOA CBA3KN

isin_id_leg i4 YHVKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLET0 B CBA3KY
leg_order_no i1 Mopsfok Horn B cBA3Ke. 3HaveHre no ymonyanuto 0.

4.23.1.9. Tabnuua common_params: MapameTpbl pacuéta N0

Ta6n. 123. Monsa Tabnuubl° common_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
common_rev i4 Homep peBun3nmn - CypporatHblii KoY

edge_coeff

KoadhchuumeHT yyeta KpaeBbIX pUCKOB

4.23.1.10. Ta6nuuya brokers_base_contracts_params: UHguBnayanbHblii KoachchpuumneHT FO B paspese 6a30BOro

KOHTpakTa u 6@

Ta6n. 124. Nonsa Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

broker_code c4 Kog B®

base_contract_code c25 Kop, 6a30B0Oro KoHTpakTa

coeff_im d16.5 KoagpchumeHT FO no 6a30BOMY KOHTPaKTY AJ151 BCEX KNIMEHTOB AaHHO BO.

Vcnonb3yemoe ceiiyac 3HaueHue.

4.23.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 125. Monsa Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
event_type i4 Tun cobbITuA

event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

o BO3MOXHble TUMbI COBbITUIA

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KMPYUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasloM HOBOW TOProBoli ceccum

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

event_type =4

message = "intraday_clearing_started"

Hayvano npomknupuHra
event_type =5

message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

event_type =6

message = "extension_of_limits_finished"
PazgBukka TMMWUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKINPUHra nepecynTaHbl

event_type = 36

message = "start_of_calendar_date"

Hauano kaneHgapHoro gHs

4.24. Notok FORTS_TNPENALTY_REPL - NHdhopmauunsa o coopax 3a TpaH3ak-

Lum (Type=l)
4.24.1. Cxema faHHbIX

Tabnmupl:

- fee_tn - leTannanpoBaHHas uH(opmaLus o KoMUYECTBY HEKOPPEKTHBIX TPAH3aKLMIA

» fee_all - lH(popmaumsa o KonmyecTse HauMCNEHHbIX 6annoB

 heartbeat - CnyxebHasn Tabnvua cepBepHbIX HacoB

4.24.1.1. Tabnuua fee_tn: letannsnposaHHas UHOpMaLUA MO KOSIMYECTBY HEKOPPEKTHBIX TPaH3aKLuii

Ta6n. 126. NMons Ta6nuubl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penavkauum

time i8 Bpewms B dpopmare YYYYMMddhhmmssSSS

p2login c64 NorvH

sess_id i4 Homep ceccun

tn_type i4 Tun HekoppekTHoI TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Kog, owm6km

count i4 KonuyecTBo HEKOPPEKTHBIX TPaH3aKLWii

num_orders i4 KonuuyecTtBo yaasieHHbIX 3asBOK

4.24.1.2. Ta6nuua fee_all: UHdopmaLma o KonnmuecTee HAYUCIEHHbIX GannoB

Ta6n. 127. Nonsa Ta6nuupl fee_all

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne noacucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 JNornH

sess_id i4 Homep ceccumn

199



02.11.2025 PLAZA Il wnto3 Bepcus 8.9
Mone Tun OnucaHune
points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CekyHay 13 time
fee d16.2 CyMMapHblIii c60p 3a HEKOPPEKTHbIE TPaH3aKL MM K MOMEHTY time OT Hava-
na ceccun

4.24.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

JaHHasn Ta6nwu,a HanosiHAeTCA A4p0oM TOpI'OBOVI Cuctemnl C onpe,qeneHHoﬁ nepnoanvyHOCTbIO U MOXET 6bITb MCNOMb30BaHa Ansa 3afad
CUHXPOHM3aLmnn. Taﬁnwu,a NCNONb3YETCA B pexume ,D,OﬁanleHVIFI 3anuceit; ouncTka TaﬁJ'IVILI,bI nponcxognT B HOYHOE BpeEMA.

Ta6n. 128. NMNons Ta6nuuybl heartbeat

Mone Tun OnucaHue

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
server_time t [Jata v Bpems cepsepa

4.25. MNotok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.25.1. Cxema gaHHbIX

Tabnmupl:

¢ curr_online - 3HaueHUsi KypcoB BasllOT

4.25.1.1. Ta6nuya curr_online: 3Ha4yeHus KypcoB BantoTt

Ta6n. 129. NMonsa Ta6nuupbl curr_online

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl penimkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm
rate_id i4 MpeHTudmkaTop Kypca

value d16.5 TekyLumii kypc

moment t Bpema pacuéta Kypca

MpumeyaHus:

« [one rate_id MOXeT NpuHUMaTh cnegytoLime 3Ha4eHns:

1 USD/RUB
50 USD/IPY
51 USD/CHF
52 JPY/RUB
53 CHF/RUB
56 GBP/RUB
58 EUR/RUB
62 USD/TRY
63 CAD/RUB
64 TRY/RUB
66 CNY/RUB
67 EUR/USD
70 GBP/USD
72 HKD/RUB
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4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 pnckoB nocsie BO3MOX-
Hoil pasaBwxku (Type=l)

4.26.1. Cxema gaHHbIX

Tabnmupl:

» part_sa_forecast - [porHo3 o6bema cBo60AHbIX CPeAcTB Ans PK.

¢ sys_events - Tabnumua co6bITUIA.

Ta6n. 130. MNonsa Ta6nuubl part_sa_forecast

4.26.1.1. Ta6nuuya part_sa_forecast: NMporHo3 o6bema cBo60AHbIX cpeacTB Ana PK

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacUCcTeMbl penmkalmm

settlement_account cl2 PacueTHbIli kop,

money_free d26.2 CB060aHO feHer

MarketDataRev i8 Homep nocnegHero nsmeHeHns faHHbIX (3HaveHue nosns replRev) B noto-
Kax 3asBOK W CAENOK, NnonasLllero B pacyeT NporHosa obecnevexus. 3a-
ABKW M COENKN CO 3HadyeHuAMM replRev meHblie, yem MarketDataRev,
yyTeHbl B NpOrHose. 3asaBkn 1 cAenkn co 3HaveHunsmmn replRev 6onbLue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. MNogpo6Hoe onvcaHne nons
replRev npuBegeHo B pasgene 3.3.1. Cnyxeb6Hble NoNs penvkaumu.

4.26.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 131. Monsa Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

server_time t Bpems cobbiTus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoLesypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkampuxra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type = 6
message = "extension_of _limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

event_type =8
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message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINpUHra nepecynTaHbl

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro gHst

4.27. Notok FORTS_USER_REPL - NMNonb3oBatenu (Type=R)

4.27.1. Cxema flaHHbIX
Tabnuupbl:

e user - Nonb3oBarenu cucTemsl

* sma_master - lMpusaska SMA-norvHa K MASTER-/10rvHy

* sma_pre_trade_check - HacTpoiiku npesBapuTenbHbIX NpoBepok SMA-noruHa

* sys_events - Tabnuua cobbITHiA

4.27.1.1. Ta6nuua user: NMonb3oBaresn CUCTEMbI

Ta6n. 132. Monsa Tabnuupbl user

Mone Tun OnucaHvne
repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie NnoacucTeMbl penmkalmm
login c20 JlorvH yyacTHvka Topros
start_date t Bpems Hayana gencTaus normHa
end_date t Bpems okoH4YaHWs AeincTeua normHa
client_code c7 CeMur3HaYHbI KOg, KMeHTa
operation_mask i4 BuToBas Macka. 3aaeT paspeLLeHns Ha BbINOTHEHWE onepaLmii:
* 2 - JIMVTVpOBaHME OTKPbITbIX MO3ULMi No B.
e 8 - JlumutuposaHue B® (nepesog aeHer). MoXeT 6biTb YCTAHOBIEHO
TOMbKO Onepatopom-P® nnv AgMuHucTpaTtopom Topros.
* 16 - Bo3Bpar feHer.
e 32 - IMNMUTUPOBaHNE K/INEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KnneHTam.
» 1024 - YcTaHOBKa OrpaHvyeHuii no 3asskam gnsi SMA n0rmHoB.
lang i2 Kog, s13blka 15 coobLyeHnii
sma_flags i4 ButoBas macka (cm. MNMprmMeyaHus):
 1-/4 6uT - Cancel on Disconnect
e 2-i1 6uT - Cancel on DropCopy Disconnect
o 3-/ 61T - SMA-NOrUH.
sma_status i4 ButoBast Mmacka (cm. MprmeyaHus):
* 1-/i 61T - paspeLlunNTb/3anPeTUTL TOProBble onepauuy 415 noruHa
* 2-/A BUT - cCHUMATb/HE CHUMATb 3asBK1 NPy 3anpeTe TOProBbIX onepatuii
C NlormHa.
aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.
user_level i1 YpoBeHb N0rviHa Nnonb3oBarens:

« 1-P®

* 2-b%

e 3 - KnueHt
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Mone Tun OnucaHune
password_expiration_date t [JaTta ncteyeHnst cpoka felicTBMSt Naponsi.
MpumeyaHus:

« MNone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-i 6ut: 0 - Pexxum Cancel on Disconnect Bbik/toueH ans noruHa, 1 - Pexum Cancel on Disconnect BktoueH st noruHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/ito4eH Ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/toueH

[ns noruHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH /15 NTOTUHA, 1 - Pexxkum SMA BK/IOYEH A/151 NIOTUHA.

« [Mone sma_status siBnsieTcs GUTOBOI MACKOIA:

o 1-ii 6uT: 0 - paspeLuaeT TOProBble onepauyn Ans NorvHa, 1 - 3anpeLiaeT TOproBbie onepauun Ans norvHa

o 2-iA 61T: O - He CHMMaTb 3asiBKM JIOTUHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ 10TMHa, 1 - CHUMATb 3asiBKV /TOrMHA NPW 3anpeTe TOProBbIX

ornepawuuu ¢ fiorvHa.

4.27.1.2. Tabnuua sma_master: MNpusaska SMA-nornHa K MASTER-nornHy

Tabnuua cogepxuT nHcopmaumio o npuesiske SMA-normHa kK MASTER-N0rvHy.

Ta6n. 133. NMonsa Ta6nuuybl sma_master

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaeHTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHtndmkatop MASTER-noruHa.

4.27.1.3. Ta6nuuya sma_pre_trade_check: HacTpoliku npegBapuTenbHbIX NpoBepok SMA-noruHa

Tabnuua cogepxunT MHHOPMAaLMIo O HACTPOKax NpeABapuUTe/bHbIX NPOBEPOK SMA-forvHa.

Ta6n. 134. Nonsa Tabnuubl sma_pre_trade_check

Mone Tun OnucaHne
repliD i8 CnyxebHoe nosie NoacucTeMbl penmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
check_id i8 YHVKabHbIN nAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkaTop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kopf 6a30BOro akTuea.
instrument_type i1 Tvn gepuBatuea:

* 0 - dbroyepc

e 1-0nuuoH

* 3 - KaneHgapHblii cnpeg,
client_code_check c7 Kop knueHTa, yyacTByOLLWii B NpoBepKe.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.27.1.4. Tabnuuya sys_events: Taénuya coobITUiA

Ta6n. 135. NMonsa Ta6bnuubl sys_events

Mone Tun

OnucaHue

repliD i8

Cnyxe6Hoe none NOACUCTEMbI pennKalmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 Homep ceccumn

event_id i8 YHUKaU/TbHbI naeHTUdunkaTop cobbiTus
event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska [aHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HauasioM HOBOI TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKANPUHTE 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,CI|BI/I)KKa JIMMUTOB 3aKOH4YEeHa
event_type =8

message = "broker_recalc_finished"
[LleHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl
event_type = 36

message = "start_of_calendar_date"
Hayvano kasieHgapHoro gHA

4.28. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B KJIMPUHT 3a-
aBku (Type=R)
4.28.1. Cxema gaHHbIX

Tabnuupl:

* rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU
4.28.1.1. Ta6nuua rejected_orders: OTBeprHyTble B K/IMPUHT 3asABKU

Ta6n. 136. Monsa Ta6nuybl rejected_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pensnkasmm
order_id i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

moment t Bpemsi nsmeHeHusi COCTOSHMSA 3asBkn
isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knneHTa

dir i1 Hanpaenexuve

xamount i8 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa
price d16.5 Llena
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Mone Tun OnucaHune

date_exp t [ata ncteueHus 3anBku

id_ordl i8 Homep nepBsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6bina oTBeprHyTa

ret_code i4 Koga Bo3Bpara npoueaypbl nepenocTaHoBKM

ret_message c255 TekCcT coobLEHNA O MPUYMHE OTBEPXEHUS 3a8BKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLETO 3asBKY

ext_id i4 BHeLHWin Homep

opt_type i4 Tun HCTPyMeHTa

4.29. NMNotok FORTS_RMT_REPL - 'O 6e3 3aA9BOK 1 TeKywnii onepaTuBHbI
puck (Type=l)
4.29.1. Cxema gaHHbIX
Tabnuupl:
« rmt_im - FO 6e3 3as1B0K 1 TeKyLLMii ONepaTuBHbIA PUCK B paspese KIMeHToB
¢ sys_events - Tabnmua co6bITUiA
4.29.1.1. Ta6nuuya rmt_im: 'O Ge3 3asABOK U TEKYLLUIi onepaTuBHbIi PUCK B pa3pese KIIMEeHTOB

Tabnuua coaepXuT 3HadeHns MO MB 6e3 3asiBOK 1 TeKyLLLero onepaTMBHOIO p1cka, a Takke 3HaueHust BM (MHAMKaTMBHOI BapnauyoHHOro
mapxu) n NOV (Net Option Value), koTopble paccunTbiBaOTCS CNeLuann3poBaHHbIM CEPBUCOM, U UCMOSb3YHOTCA YUYacTHUKaMu Npu pac-
yeTe Ha CBOei cTopoHe HopmaTtneoB HIMP1 n HIP2.

CepBuC OCYLLECTB/IAET pacyeT He MeHee O4HOro pasa B 10 MMHYT Ha OCHOBE Cpe3a TEKYLUMX AaHHbIX MO:
* Puck-napameTpam UHCTPYMEHTOB;

e [losuumsam;

¢ TeKyLLMM PbIHOYHbIM AaHHbIM (LEeHa, Ba/IlOTHbIN Kypc).

Kaxaplin cpes AaHHbIX naeHTuuumpyeTca CBoOMM KNo4oM rev_heartbeat n ero spemeHem im_time. B Tabnuue TpaHcnnpyeTcs TOIbKO
nocnefHuin aktyanbHblii pacyeT. Cpes AaHHbIX, UCMO/b30BaHHbIN 418 pacyeTa, COXpPaHsaeTcs 415 NCTopun 1 ayauta B apxvee.

Ta6n. 137. MNons Taénuuybl rmt_im

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

rev_heartbeat i8 BHyTpeHHUiA ngeHTugmkaTop pacueta

sess_id i4 M aeHTudmkatop ceccum

im_time t Bpewms pacueTa

client_code c7 Kog, kneHTa

client_risk_level i4 Kareropus ypoBHs pucKa KmeHTa

rmt_im d16.2 'O MB 6€e3 3a51BOK C y4ETOM TEKyLLEero peasiM3oBaHHOro pucka (yumTbiBaet
TEKYLLYIO LieHy)

rmt_posrisk d16.2 TekyLuMii onepaTvBHbIA pUCK ([ONOMHWUTENbHAS BenYMHa, Mo 3anpocy
YuacTHVKOB, He ncnonb3yeTcs B pacyete HIP, HeceT NPOrHoO3Hy tyHK-
L0 1 oTBEYaeT Ha Bonpoc: "kakoe 6yaeT IO, ecnn KAMPUHT NPAMO Ceit-
yac"

rmt_vm d26.2 MHAvKaTBHaA BapraLMoHHas Mapxa C y4eTOM TeKyLlero MHANKaTUBHOTo
Kypca BasloT, pyb (paccuntbiBaeTCs aHa/I0rMYHO TeKyLen MHANKATUBHOM
BM, yunTbiBaeT B T.4. Bap.MapXy No 3aKkpbITbiM NO3ULWAM)

rmt_nov d26.2 Net Option Value, py6 (TekyLmit NOV no nopTdesnto 7KK C y4eTOM TEKyLLEero
Kypca 1 TEKYLLMX LieH OMLOHOB)

MpumeyaHus:
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* Mone client_risk_level MOXeT npyHMMaTb cneaytoLme 3HaYeHUs:

o 0 - He yka3aHo (3HayeHWe Mo yMO/YaHUI)

o 1 - KnueHT ¢ HavanbHbIiM YpoBHeM Pucka (KHYP)

o 2 - KnueHT co CtaHgapTHbIM YpoBHeM Pucka (KCYP)

o 3 - KnueHT ¢ MoBbiweHHbIM YpoBHeM Pucka (KMYP)

o 4 - KnueHT ¢ Ocobbim YpoBHeM Pucka (KOYP)

* Mpwn nepexoge Yepes rpaHuLly TOProBOl CECCMM U BEUYEPHWIA KIVPUHT AaHHble 3a NpeaplayLiyto ceccuio B Tabnuue ouunwatotes. Mpu
3TOM, eC/v MoC/e BEYEPHEro KAMPUHTa Y KnneHTa (7KK) OTCYTCTBYHOT NO3WLIMK, TO HOBOI 3anucy B Tabnuue He GyaeT, 0 MOMEHTA, NokKa

nosuuna He NosABUTCA.
4.29.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 138. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

server_time t Bpems cobbiTus

MpumeyaHus:

» B03MOXHbIE TWMNbI COGLITHI

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomkvpuHra

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

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINpUHra nepecynTaHbl

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHa

4.30. Motok FORTS_SESSIONSTATE_REPL - CtaTyc aKTUBHOW ceccumn

(Type=l)
4.30.1. Cxema gaHHbIX

Tabnuupbl:

+ session_state - CTaTyc aKkTMBHOI ceccumn
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» sys_events - Tabnmua cobbITHiA
4.30.1.1. Ta6nuuya session_state: CTaTyc akTUBHOI ceccum

Ta6n. 139. NMonsa Ta6bnuubl session_state

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sess_id i4 MaeHTndmkatop ceccmm

public_state i4 CocTosiHue ceccuu

MpumevaHus:

 Mone public_state MOXeT NpMHUMATL CrefytoLye 3Ha4eHus:
0 Topru elle He Ha4Yanncb
1 Toprv ngyt
2 Toprv NpuocTaHoB/MEHbI
4 Toprv 3aBepLUeHbl N0 BpeEMEHU
4.30.1.2. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 140. NMonsa Taénuubl Ssys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KIMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/INPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkpuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpKHra

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

event_type = 8
message = "broker_recalc_finished"
[leHexHble cpefcTBa nocse NPOMK/IMPUHra nepecynTaHbl

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHa
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4.31. NMotok FORTS_INSTRUMENTSTATE_REPL - CtaTtyCbl UHCTPYMEHTOB NO
aKTuBHOI ceccun (Type=l)

4.31.1. Cxema gaHHbIX
Tabnmupl:
. instrument_state - CTaTbeI WHCTPYMEHTOB No aKTMBHOW ceccumn
« sys_events - Tabnuua co6bITHi
4.31.1.1. Ta6numua instrument_state: CTaTtycbl MHCTPYMEHTOB MO aKTUBHOI ceccumn

Ta6n. 141. NMNonsa Taénuybl instrument_state

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
isin_id i4 M aeHTndmkaTop MHCTpPYMeHTa

public_state i4 CoCTOsIHME TOProB N0 UHCTPYMEHTY
MpumeyaHus:

 lMone public_state MoxeT NpvHMMaTL cneayrowme 3HaueHms:

0 Ceccust N0 3TOMY UHCTPYMEHTY Ha3HaveHa. Henb3si CTaBUTh 3as1BKM, HO MOXHO YAaUIATb MO 3TOMY UHCTPYMEHTY.

1 Ceccus No 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTb U yAauIAThb 3asBKN MO 3TOMY UHCTPYMEHTY.

2 TpvocTaHOBKa TOProB N0 BCEM MHCTPYMEHTaM. Henb3s CTaBWTb 3asiBKU, HO MOXHO YA IsiTb.

4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUEHa Mo BPEMEHW. Henb3si CTaBUTh W yAansTh 3asBKW N0 3TOMY UHCTPYMEHTY.

5 [lprocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTb 3asiBKU, HO MOXHO YAaNATb N0 3TOMY VUHCTPYMEHTY.

6 AO cbop 3asBOK.

7 AO cBefeHue 3asBOK.

8 Ceccus no aToMy VHCTPYMEHTY uaeT. MOXHO CTaBWTb 3asiBKU B 3aKpbITUE N0 3TOMY UHCTPYMEHTY.

9 AyKUMOH OTKPbITVS MO 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBUTb 3as1BKV B 3aKpbITVE MO 3TOMY UHCTPYMEHTY.
4.31.1.2. Ta6nuua sys_events: Tabnuua co6bITUiA

Ta6n. 142. NMonsa Ta6bnuybl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penvkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITns

message c64 OnucaHue cobbITus

server_time t Bpewms cobbitus

Mpumeyanus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYHO Nepes, HauyasioM HOBOI TOProBoi ceccumn

event_type =2
message = "intraday_clearing_finished"
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Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type =4
message = "intraday_clearing_started"
Hayvano npomknupuHra

event_type =5
message = "clearing_started"
Hauano oCHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKANpUHra nepecynTaHbl

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

4.32. Notok FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne uH-
CTPYMEHTOB akTUBHOW ceccuu (Type=l)

4.32.1. Cxema gaHHbIX

Tabnuupl:

+ security_group_state - CTaTyc Mo rpynne UHCTPYMEHTOB aKTBHOI ceccum

* sys_events - Tabnuua cobbITuii

4.32.1.1. Tabnuua security_group_state: CtaTtyc no rpynne MHCTPyMeHTOB aKTUBHOI ceccum

Tabnuua Bbigaetca CepBMCOM pa3faymn CTaTycoB MHCTPYMEHTOB, KOTOPbI NCMOMb3YETCA AN YCKOPEHHON pa3faqn nHchopmMauum no Top-
roBbIM CTaTycaM MHCTPYMEHTOB 1 ceccuu. icnonb3ys Tabnuuy security_group_state 1 cnpaBoYHUKN MHCTPYMEHTOB, KNIMEHTbI MOTYT camo-
CTOATE/IbHO Ha CBOEl CTOPOHE BbIYMC/ATL TEKYLLME CTaTyCbl MUHCTPYMEHTOB (Noapo6Hee cM. "pasaen 2.5.6").

Ta6n. 143. Monsa Tabnuubl security _group_state

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose noAgcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
security_group_id i8 MaeHTudomkaTop rpynnbl MHCTPYMEHTOB

type i4 Tun nprMocTaHoBKK (rpyNnoOBOro cTatyca UHCTPYMEHTOB)
trade_mode_mask i4 Pexwum Topros (6uTOBas Macka ¢ OfH1UM B3BeLEHHbIM BUTOM)
group_mask i8 [pynna nHcTpymeHTOB (61TOBas Macka C O4HUM B3BeAeHHbIM 6UTOM)
section_id i4 MpaeHTndmkaTop cekuyum

base_contract_id i4 NpenTndomkaTtop PBK (dhbtouepcHoro 6a3oBoro KOHTpakTa)
state i4 Pexum ans rpynnbl UHCTPYMEHTOB

moment t Bpems cmeHbl cocTosHUA

MpumeyaHus:

 Mone type MOXET NPUHUMATb CrefytoLye 3HaUeHUA:
1 Haceccuio
2 Cekuusa
3 Cekuus + Pexxum Topros
4 ®BK
5 VIHCTpPYMEHTLI 13 pexuma Topros

6 VIHCTpYMEHTLI 13 pexuma Topros + PbK
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7 Tpynna MHCTPYMEHTOB
8 Tpynna MHCTpyMeHTOB + ®BK

« TMone trade_mode_mask MOXET NPUHUMATb CeaytoLye 3HaYeHUs:

0 (cbpoLueHbl Bce 6UTbI) Bce pexvimbl

0x1 ®bioyepchbl, aHOHUMHbIV

0x4 OnuMOHbI, aHOHUMHBII

0x2000 KaneHgapHble cnpefbl, aHOHUMHbIV

0x10000 KonnatepanbHblii, aipecHsblit

0x20000 OpHOAHEBHBIV hbloYepc C aBTONPOsIOHrauUmMeid, aHOHUMHBII

 Mone group_mask MOXeT NpUHMMaTL ClieaytoLiMe 3HaUEHNS:

0 (cbpoLueHbl BCe BUTbI) Bce rpynnbl

0ox1 CsobogeH

0x2 MepenonHeHve HaltGroupMask

0x4 3anper Toprosarb B AONOMHUTENbHYIO CECCUI0
0x10 WcnonHexue B MK (noctaBka)

0x20 XasibTbl, CBA3@HHbIE C ANCKPETHLIMM ayKLMoOHaMmn

« [None section_id MOXET NpUHUMAaTL CneayoLve 3HaueHus:
0 Bce cekuun
1 ®oHaoBasA cekuma
2 TosapHasa cekuns
3  [leHexHas cekuus
* [Mone state MOXeT NPUHMMATL C/eAyHoLLMe 3HAYEHUS:
4 3anpeLyeHo Bce
2 3anpeLlleHo BCE KPOME CHSATUSI 3asiBK
16 3anpeLleHo yBenmyeHve nosmumn
8  Co6op 3asBOK B ayKLMOH OTKPbITUS
0  Pa3spelueHo Bce
PexuMbl nepeuncneHsb! B nopsake yobiBaHWsi npyuopuTeTa (CTPOrocTy orpaHuyeHmns)
4.32.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 144. NMonsa Taébnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTemMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA
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event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNupuHra

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

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

event_type = 36
message = "start_of calendar_date"
Havasno kaneHgapHoro gHs
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - lo6aBneHue 3as1BOK

Tun coobueHns: 474
Tvn OTBETHOrO co06LLeHns: 179
Vcnonbayetcs ans gobasneHns 3asBoK Mo goblovepcam, OnLUMoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 145. Bxogsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMO/TYaHUIo

broker_code c4 Kop, 6pokepckoit dovpmbl

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c3 Kog, knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asBku

amount i4 KonnyecTtso eAvHUL, MHCTPYMEHTa

price cl7 LieHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnsetca B 3asBKy, cAenky. Moxer
MCMo/Mb30BaTbCs N0 CO6CTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHewwHwnin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 Mpu3Hak NPoBEPKM LLEEHOBLIX KOPWAOPOB MO OMLUOHHbLIM 3asB-
Kam

date_exp c8 [ata ncteueHns 3ansku. JobaBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no faHHOw
3asBKe

match_ref c10 TekcT-cBA3Ka [4/19 04HO3HAYHOro ConocTas/ieHns AByX BCTpeu-
HbIX 8[JpPECHbIX 3asABOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3a5BKM

Ta6n. 146. Pe3ynbrart BbINO/IHEHUA

Nmsa napameTtpa Tun 3HaueHune no | OnucaHue

YMOMYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHns

order_id i8 Kop 3as1BkM B cucteme

Kogpl Bo3Bparta KomaHbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

» [Mone type MOXET NPUHUMATL CleaytoLive 3Ha4YeHUs:
1 KOTMpOBOYHAaA 3asBKa (OCTaeTcs B o4epean nocse YacTUYHOro CBeAeHNS)
2 BCTpeyHas 3asBKa (CHUMAaeTCs nocsie NPoBeAeHUs ayKLoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs uenMkoM nam CHUMaeTCs)
4 3anBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Win CHUMaeTCs)
* Mone dir MOXET NPUHMMATb CNneaytoLme 3Ha4eHNs:

1 3asBKa Ha NoKynky
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2 3asBKa Ha Npoaaxy
B none price 3afaéTcs LeHa 3asiBKM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm'.

Mone comment He [OMKHO cogepxaTtb ynpasnsaowmx cumseonos (0x00-0x1F 1 0x7F) u none foMKHO KOHBEPTMPOBaTheA U3 cpl251 B
utf-8.

Mone is_check_limit MOXET NpMHMMAaTL Cneayolme 3Ha4YeHms:
0 He BbINONHATL NPOBEPKY SIMMUTOB LieH OMNLUOHOB
1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB

B none date_exp 3apaétca gata ucteveHus 3aaskv B suge 'YYYYMMDD'. Ecnv B kayecTBe AaHHOro napamMetpa nepegaércs nycras
CTpOKa, TO 3asiBKa cuMTaeTcs 06bIuHON. MNpun 3aAaHHON faTe 3asBka OyfeT aBTOMaTUYeCcKkn NePeBbLICTABNSATLCA B ClIEAYHOLLYI0 CECCUIO, HO
nosy4as npv aTOM HOBbI HOMEp 1 HOBOE BpeMsi. TaknuM 06pa3om nosyyatoTcs "MHOrOAHEBHbIE" 3as1BKW. Bpemsi nx un3sHu — Ao ncteveHus
Jatbl. 3asBKM C UCTeKLel AaToli OyayT aBTOMaTUYeCKn CHUMaTbCA Noc/e 3aBepLUEHNs BeHepHe ceccun (eCim oHa ecTb B 3TOT AEHb),
yXe Houblo. [pyn NepeBbICTAB/IEHNN LENA0TCA NPOBEPKY HA HAIMYME MHCTPYMEHTA, KNWEeHTa, AOCTaTOYHOCTM cpeacTs. [onyCcTUMbIi
[AvanasoH AaTbl: >= CErofHsLLHero AHs, <= OfHOro roga snepef. Henb3s ykasblBaTb AaTy UCTEUEHUS 3a8BKU B 8[jPECHbIX 3asiBKax.

MapameTp 3asa8kn dont_check_money npvHUMaeT crefylowme 3HaYeHns:
0 TMposepaTb obecneyeHve Ha ypoBHE K/IMEHTCKOro pasgena
1 He nposepsaTb obecneyeHre Ha ypoBHE K/IMEHTCKOrO passena

MapameTp MOXeT UCMNoNb30BaTLCA JIOTMHOM, UMEIOLUM CneunasibHoe paspelleHue. B cnyyae, ecnm ,D,aHHbIVI (bnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,EI,aBaeMOVI C /10IM'MHa, y KOTOpOoro gaHHOe paspelleHne OTCYyTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

Mone match_ref vcnonb3yetcs A5 04HO3HAYHOTO COMNOCTAB/EHNs ABYX BCTPEUHbIX afipeCHbIX 3asBOK. A[PECHbIE 3as1BKM CBOASATCS B
cZenKy Nnpuv yCrIoBUM TOYHOTO COBMNAaAeHUsl B HUX 3HaueHus nonst match_ref. Mpy coxpaHeHun 3HadeHusi nons npo6esnsl U3 Hauana u
KOHL,a CTPOKM o6pe3atoTcs. 3HaueHue, cocTosilee TONbKO 13 NPo6enoB, BOCNpUHUMAETCa cucTemoit kak nyctoe (NULL).

BbICTaB/EHWE NPU3HAKA NCC_request 03HaYaeT, uTo 3asiBKa SIB/SETCS 3anpocoM K HKLL Ha 3ak/toueHne cenok C y4acTHUKOM TOProB.
Mcnonb3yeTca AN yperynmpoBaHus HEUCMOMHEHHbIX 06S3aTeNbCTB YYacTHUKA TOProB Nepes y4acTHUKOM K/MPWHTA, B TOM YucC/e, B
cnyyae HeoCTaTOYHOCTH 0GecneyeHns yYacTHIKa TOPTroB. 3anpoc MOXET NOAaBaThCst TOIbKO YYaCTHUKOM K/IMPWHTA, He SBMSIIOLMMCS
0JHOBPEMEHHO YYaCTHNKOM TOPFrOB, U TOMIbKO C SIOTMHOB YPOBHSI P® 1 B®.

Mone compliance_id MOXET NPUHMMATb CeAyloLime 3HaYEHUS:
""" (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabatbiBaHWs YCIOBHOIO NopyyeHust (CTon-nocc)

B pesynbrare pa6oThbl anroputMa-poboTa

B pesynsrare asroputMa aBToc/ieoBaHus

O » ¥ 0 =

3akpbiTve No3nuun B pesysnbTare He UcrnosHeHHoro MarginCall

O6pallaeM BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUE CAENKW, He MNPOXOAMUT HUKaKOW NpoBepKu
Ha [onycTuMble 3HAYeHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.2. MeTop DelOrder - YaaneHune 3asiBOK

Tun coobLueHns: 461

Tvn OTBETHOrO co06LeHns: 177

Vcnonb3yeTcs Ans yaaneHus 3asiBok no btoyepcam, oOnLMoHaM U COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 147. Bxogsawme napaMmeTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog 3asiBKM ons yganexHus
ncc_request i1 0 Mpu3Hak 3anpoca k HKL|, Ha 3aknioyeHne cAenok ¢ Y4acTHUKOM
TOproB.
client_code c3 Kog knneHTa
isin_id i4 YHVKa/TbHbIA YACOBOW NAEHTUUNKATOP NHCTPYMEHTa
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Ta6n. 148. Pe3ynbTat BbINO/IHEHUA

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B Y4,U1EHHO 3as1BKe

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HaueHve owmbka
MpumeyaHus:

« Kog BosBpata = 14 (He HailgeHa 3asiBka 4119 yAaieHUs1) O3Ha4YaeT, YTo Takol 3asBku B ovepeam (yxe) HeT. Bo3aMoxHO, HOMep Hemnpa-
BW/IbHbIV /1N €e CerogHsi BoobLLe He 6bIs10. HeT cMbiC1a MOBTOPHO (& TeM 60/1ee MHOTOKPAaTHO) NOCbINaTh yAa/IeHNe C TEM XXe HOMEPOM.
OCO6EHHO 3TO aKTyasibHO AJ/15 aBTOMATUYECKNX CUCTEM.

* BbICTaBneHve npusHaka ncc_request o3Ha4aeT, 4To ygansaetca 3anpoc B HKL, Ha 3akoyeHne caenok ¢ y4acTHUKOM TOProB. YaaniaTh
3anpocCbl MOXET TOJIbKO YHYaCTHUK KNTMpPUHTa, He FIB/'IFHOLLI,I/IVICFI O0AHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/IbKO C JIOTMHOB YPOBHA P® 1 B&.

5.3. MeTopg DelUserOrders - MaccoBoe yganeHue 3asaBOK

Tun coobLueHus: 466
Tun OTBETHOrO CO06LLEeHNs: 186

KomaHpa Ha mMaccoBoe yfasieHne BCEX 3asBOK, YAOBNETBOPAOLINX KpUTEPUAM. MOXHO yaanAaTb 3asaBKU Mo cpbloqepcalvl, onunoHam un
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 149. Bxoagsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op TUNa 3asBOK B 3aBMCMMOCTHW OT Hanpas/ieHus
non_system i4 Bbi60p TUNa 3asBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kop knneHTckoro cyeta
base_contract_code c25 Kof 6a30BOro aktnea
ext_id i4 0 BHeLUHWiA Homep
isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTa
instrument_mask i1 Macka rpynmnbl MIHCTPYMEHTOB

Ta6n. 150. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonuyecTBo yaaneHHbIx 3asBOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINOMHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* MapawveTp buy_sell MOXET NPUHUMATbL CefytoLLVe 3HAYEHUA:
1 3aaBKuW Ha NOKYMKy
2 3asBKu Ha npogaxy
3 Bce 3asaBku

» [MapameTp non_system MOXET NPUHUMATL CeayoLLe 3HaUEHUS:
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0 OG6blyHble 3a9BKMN

1 BHecuctemHble

2 Bce

« MNapameTp instrument_mask aBNseTcs 6GUTOBON MaCKOIA:

0x1 ®blovepcbl
0x2  OnumoHbI

0x4  VIHCTPYMEHTbI-CBA3KU

« Ecnu napametp code He 3afiaH Unw ero 3HayeHue paBHoO ‘%%%’, To NPOVN3BOAUTCS YAANEHNE 3asiBOK [i/151 BCEX K/IMEHTCKMX CHETOB.

« Ecnu napameTp base_contract_code He 3agaH 1Uin ero 3HayeHve pasHo ‘%’, TO NPOU3BOANTCS yasieHne 3asBOK A/15 BCEX KOHTpak-

TOB.

* B cnyyae 3agaHus gna napameTpa ext_id 3HaveHus, oTMyHOro ot O, MPou3BOAUTCA yAasIeHUs BCeX 3asBOK C COOTBETCTBYHOLLMM
ext_id. 3HavyeHuns napameTpos buy_sell, non_system, base_contract_code v isin_id npu 3TOM UTHOPUPYIOTCH, HO UX 3HaYe-
HWS1 AOKHBI HAXOAMTCA B AOMNYCTMMOM fuanasoHe.

* C NoMOLLbl AaHHOW KOMaHApbl YAANsTCA TONbKO 3asBKW, HO He yaansTca 3anpockl B HKLL Ha 3aknioyeHve caenok ¢ y4acTHUKOM

TOproB.

* KomaHaa HefoCTynHa A1 YHaCTHUKOB K/IMPUHTa, He ABNAIOWMXCA OfHOBPEMEHHO M yYaCTHUKaMn TOpros. [/19 MaccoBoro yaasieHus
3as1BOK Y4aCTHUK K/IMPUHTa MOXET BOCNOMb30BaTbcs koMaHaoi DelOrdersByBFLimit.

« Ecnn TpaH3sakuus 3aBeplleHa ycnelwHo (kog Bo3spata 0), HO He yAasieHO H1 OfHOM 3asBku (num_orders=0), Hauncnsietcs wrpadg 3a

OLUMGOYHbIE TPAH3AKLMN.

5.4. Metoa MoveOrder - I3ameHeHUe 3aABOK

Tun coobLeHus: 476

Tun OTBETHOrO CO06LLEeHNs: 176

Vicnonb3yeTca Ana UsSMeHeHns 3aABOK Mo Cbb}Ol—IepcaM n onynoHam.

Ta6n. 151. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog, 6pokepckoin davipmbl
regime i4 Pexunm paboTbl kKOMaHfb!
order_idl i8 Homep nepBoii yaansemoli 3asBku
amountl i4 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEHTa 15 NepBOIi 3asBKM
pricel cl7 HoBas ueHa A/1a nepBoii 3asBkn
ext_idl i4 HoBbIii BHELIHWIT HOMEp AN NepBOVi 3asBKM
order_id2 i8 Homep BTOpOIi yaansemoli 3asBKu
amount2 i4 HoBoe KonMYecTBO eAuHNL, MHCTPYMEeHTa 719 BTOPOV 3asBKM
price2 cl7 HoBas ueHa A515 BTOPOWA 3asBkn
ext_id2 i4 HoBbIli BHELIHWIT HOMEp N5 BTOPOI 3asBKM
is_check_limit i4 0 Mpu3Hak NpoBepKM LEHOBbIX KOPUAOPOB MO OMLUOHHLIM 3asB-
Kam
ncc_request i1 0 MpusHak 3anpoca K HKL Ha 3aknio4yeHne cAenok ¢ yHacTHUKOM
TOproB.
client_code c3 Kog knneHTa
isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
compliance_id cl " Cnocob6 BBOAa 3a5BKM
Ta6n. 152. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
code i4 Kog Bo3Bpata
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
yMonyaHuio
message c255 TekcT coobLeHus
order_idl i8 HoBbIli HOMEp NepBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOVi 3aABKM

Kogpbl Bo3Bpara KoMmaHfbl:

0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HayeHune owmbka

MprMeyaHus (B HacTosiLeM MNpumevaHun TEpMUH "06BbEM" 03HAYaEeT KONIMYECTBO eAVHUL, MHCTPYMEHTA):

» MapameTp regime onpeaensieT pexuwm padboTbl KOMaHbl U MOXET NPUHUMATL CrefytoLime 3Ha4YeHNs:
0 He mMeHATb 06bEMBI 3a5BOK. OCTaeTcs TeKyLWil hakTUuecknin 06beM 3asBOK B cucteme. MNpucnanHble KonnyecTsa UrHopPUpPYHOTCS.
1 W3meHWTb 06BEMDI 3a51BOK. ECn 3aBKM HalijeHbl, BMECTO HUX BbICTABNSIOTCA 3a8BKU C NPUCAaHHBIMU LEEHON N 06EMOM.

2 CHATb cTapble 3asBku. Ecnv 06beM X0Ta 6bl OAHON 13 3asiBOK HE COBMaAAET C NpUCIaHHbIM, yaansTcs obe 3asBku. VHave - Bbl-
MOSHAETCA CABMI.

3 YcTaHOBWTb 0GBEMBI 3a5IBOK PaBHLIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBKkMu (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBEAEHHOI YacTu 3asBKM, YAANSIOTCS 06e 3asiBKU.

» Mone is_check_limit MOXET NPUHMMATL CleaytoLiMe 3HaUYeHUs:
0 He BbINOMHATL NPOBEPKY IMMWUTOB LIEH OMLVOHOB
1 BbINO/HATL NPOBEPKY IMMUTOB LiEH OMNLMOHOB
* [1nA HOBbIX 3a5BOK NPOBOAUTCA NpoLeaypa aykumMoHa.
» CpABur 3asiBOK BO3MOXEH TO/bKO B paMKax 0HOro TOProBoro MHCTpyMeHTa. ToNbKO N0 OAHOMY K/TMEHTCKOMY PErncTpy.
e Henbssa caBuratb 3asiBKM No CBA3KaM.
* Henb3sa caBuratb afpecHble 3asiBKu.
 [Mpu caBure HeNMb3s MEHATb HanpaB/ieHNEe 3as1BKU.
* YpaneHHasi (Win nepeasviHyTasl, Wav NOMHOCTbIO CBeAEHHAs) 3asiBKa He NEPEeBbICTABNSETCS; BblgaeTcsl CoobLeHne 06 ownbke.

« Ecnu npu caBvre napbl 3asiBOK OAHa W3 HUX HE HailfileHa UM He MOXET GbiTb NepeaBuHyTa, AelicTBUA CO BTOPOIi 3asBKOW Takke He
Npon3BOAATCSA C Bblfayeli cCoobLeHNs 06 OLLMOKe.

» Ecnu fBe 3asBKM NPOTUBOMNOOXHOIO HaNpPaB/IEHUsI CABUTAIOTCS TakuM 06pa3oM, UTO LIeHbI 3asiBOK NeEpecekaroTcsl, napamMeTpbl cumta-
H0TCA HEKOPPEKTHBLIMW, CABUI HE BbINOJTHAETCS, BblAaeTcs coobLieHne 06 owmbke.

* Ecnu npu casBure napbl 3asBOK OfHa U3 HUX HATKHyNacb Ha KPOCC-CAEsKY (CBe,EI,eHVIe C 3asBKoiA oT Toro xe VIHH, nubo knneHTckoro
perm:Tpa), OHa OTKaTbIlBaeTCAd, a Apyrad 3asBka caBuraeTca.

* [Mpu nepeasunxke 3asBOK date_exp NepeHOoCATCA B HOBbIE 3adABKN.

* B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anonHATCA HOMEpaMM HOBbIX 3asIBOK. B criyyae, ecnim 3asiBka
He 6blna BbICTaB/eHa, COOTBETCTBYIOLLEE NOse OGHYNSIETCS.

* BbicTaBneHve npusHaka ncc_request o3Hadvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/ioyeHne caenok ¢ y4acTHUMKOM Topros”. W3-
MEHATb 3anpocbl MOXET TOMbKO YHACTHUK KIMPUHTA, He ABAAIOLWMIACA O4HOBPEMEHHO YYaCTHUKOM TOProB, 1 TOMbKO C SIOTMHOB YPOBHS
P® n b®.

« Ecnn casur 3asBku Tuna Book-or-Cancel npuBoguT K ee UCMOIHeHUIO, TO CABUT OTKATbIBAETCS, a caMa CABMraemas 3asiBka 0cTaercst
B cUcTEME.

* Ecnun npu casure napbl 3as8BOK Tuna Book-or-Cancel Oo4Ha M3 HUX HaTKHyNacCb Ha UCNO/IHEHNE, OHa OTKaTblBAETCA, a Apyras 3asBKa
caBuraeTca.

* MNone compliance_id MOXET NPYHUMATL CreayoLme 3HaYeHNs:
""" (npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo
M PyuHoii BBOA,
B pesynbrate cpabarbiBaHWs YCIOBHOIO NopyyeHus (CTon-nocc)

R B pesynbrare pa6oTsbl anroputMa-poboTa
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A B pesynbrate anroputma aBToc/iefjoBaHns
D 3akpbITvie No3numun B pesynbstare He ucnonHeHHoro MarginCall

O6pawaem BHMMaHue, 4To napametp compliance_id He BAVSIET Ha 3akIl4YeHVWEe CAENKWA, He MPOXOAUT HMKAKON NpPOBEPKM
Ha [OONyCTMMble 3Ha4YeHUs1 U 6e3 M3MeHeHwuii otobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcsi B 0T4eTbl Perynsitopa. MicnpaeButb ero nocthakTym HEBO3MOXHO.

5.5. Metop IcebergAddOrder - lJo6aBneHne aincb6epr-sasBOK

Tun coobLeHns: 475
Tvn oTBETHOro coobLeHns: 180
Mcnonb3yetca gns fobaeneHns aicbepr-3anBok.

Ta6n. 153. Bxoasume napameTrpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c3 Ko knueHTa

dir i4 HanpasneHus 3aaBku

type i4 Bug 3aa8Bku

disclose_const_amount i4 Konuuectso efnHUL, MHCTPYMEHTA B NMOCTOSIHHON COCTaBNSA0-
el "BcnnbiBatoLein” (BManMon) yactu ancbepr-3anskm

iceberg_amount i4 O6LLEee KONMMYECTBO UHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMMNANTYLA OTK/IOHEHNA (B KOHTPaKTax) ciyyaiHoin Haf6aBKu
K BCN/bIBatLLEV YacTu aiicbepr-3asBku

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aenserca B 3asBKy, cAenky. Moxer
MCMO/Mb30BaTbCA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LLU/O3A.

ext_id i4 0 BHeLUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 Mpu3Hak NPoBEPKM LEHOBbIX KOPWUAOPOB MO OMLUUOHHLIM 3as1B-
Kam

date_exp c8 [Jata ncteueHus 3asaBku. [Job6aBnseTcs B 3asBKYy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOpros

compliance_id cl . Cnocob BBoAa 3as1BKU

Ta6n. 154. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

YMOTYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLleHus

iceberg_order_id i8 MaeHTndbmkaTop ancbepr-3asBku

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HayeHne owmbka
MpumeyaHus:

* lMone dir MOXeT NPUHUMATL CrefytoLimne 3HaUYeHNS:
1 3adBKa Ha NOKYMKy

2 3asBKa Ha Npofaxy
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5.6.

Mone type MOXET NpUHMMATb CNneaytoLme 3Ha4eHns:

1 KOTMpOBOYHAs 3asiBKa (OCTaeTCsi B ouepeam nocsie YacTUYHOTO CBeAEHWS)

4 3asBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Wan CHUMaETCS)

B none price 3afaétca LeHa 3asiBkM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm’.

Mone comment He [OMKHO cogepxaTtb ynpasastowmx cumeonoB (0x00-0x1F 1 0x7F) n none fo/MKHO KOHBEPTMPOBaThes 13 cpl251 B
utf-8.

Mone is_check_1limit moxeT NpuHMMaTh cneaytoline 3HavyeHus:
0 He BbINOMHATL NPOBEPKY SIMMUTOB LiEH OMLYOHOB
1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB

B none date_exp 3apaétca gata ucreveHus 3aaskv B suge 'YYYYMMDD'. Ecnv B kavecTBe AaHHOro napamMetpa nepefaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpn 3a8aHHON AaTe 3asBka byAeT aBToMaTUYeCKy NepeBbICTABAATLCS B CNEAYIOLLYI0 CECCUID,
HO - Mosnyyas Npy 3TOM HOBbI HOMEP 1 HOBOe BpeMsl. TakuM 06pa3om MoslyvatoTCs «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — oo
ncTeveHVsa patbl. 3as8BKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeckn CHUMAaTbCS Moc/e 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNatoTCs NMPOBEPKN Ha Ha/IMYMe UHCTPYMEHTA, KMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALWHero AHs, <= 0fHOro roga snepes.

MapameTp 3asBkn dont_check_money npvHUMaeT criefylowme 3HaueHns:
o 0 - npoBepsiTb 06ecneyeHre Ha ypoBHE K/IMEHTCKOro pasgena
o 1 - He npoBepsATb 06ecneyeHne Ha YpOBHE KIIMEHTCKOro pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLMM CrieLmaibHoe paspelleHve. B ciyuae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3asBKy, NOAABAEMON C /IOTMHA, Y KOTOPOro AaHHOE pa3peLueHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnsieTca 3anpocom K HKLL Ha 3ak/itoueHne cienok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTca Ans yperynmpoBaHnsa HeUCNOMHEHHbIX 06A3aTeNbCTB yYacTHVKA TOProB nepeg y4acTHUKOM K/IMPpUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOpros. 3anpoc MOXET NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLUMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXeT NPUHUMATL CiefytoLime 3Ha4YeHUs:
" " (npoben nnm nyctas CTPoKa) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabatbiBaHWs YCNIOBHOIO NopyyeHust (CTon-nocc)

B pesynbrare pa6oThbl anroputMa-poboTa

B pesynsrare asiroputMa aBToc/ief0BaHusi

O >» v VW =Z

3akpbiTve No3nLumM B pesynsrare He ucnonHeHHoro MarginCall

Ob6pauiaeM BHMMaHWe, 4YTo napameTp compliance_id He BNWSIET Ha 3ak/lOUYeHVE CAEMKW, He MPOXOAMT HMKaKoi NpoBEpKM
Ha gonyctumble 3HavyeHus N 6e3 n3meHeHuii otobpaxaetca B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpaBuTb ero nocthakTyM HEBO3MOXHO.

Metop IcebergDelOrder - YapaneHue aiic6epr-3aasBokK

Tun coobuyeHus: 464

Tvn OTBETHOrO CO06LLEeHNs: 182

Vcnonb3ayetcs ansa yaaneHus aincbepr-3asaBok. KomaHaa MoxeT oTpabatbiBaTb kak o public_order_id, Tak 1 no private_order_id. KomaHza
no public_order_id 6yayT pa6oTaTb TO/IbKO, €C/IM BUAMMas 4acTb C TakuM HOMEPOM elLlle ecTb B cucteMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa olwmnbka 06 OTCYTCTBUM 3asBKM C Takum HOMepoM. [oToMy pekomeHayeMm paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 155. Bxogswue napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 Kop 3asBkn ons ypanexHus
isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca k HKL|, Ha 3akntioyeHne cAenok ¢ YYacTHUKOM
TOpProB.
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Ta6n. 156. Pe3ynbTat BbINO/IHEHUA
Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa B Y4,aU1EHHOI 3asiBKe

Kofbl BO3BpaTa KOMaHgpl:
0 ycrnex BbIMOIHEHUS onepaLum
[Opyroe 3HaueHne oLmbka

MpumeyaHus:

« Kop Bo3Bparta = 14 (He HaiiieHa 3asBka [ yaaneHus) 03HauaeT, uTo Takoli 3asBku B odepean (yxe) HeT. BO3MoXHO, HoMep Henpa-
BWU/IbHBINA U ee cerofHs Boo6LLe He 6bl10. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh YAaseHUe ¢ TeM e HOMEpOM.
OCc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/toueHne caenok ¢ y4aCTHUKOM TOPros. YAanatb
3anpocChbl MOXET TOJIbKO YYaCTHUK KNNpUHra, He FlBI'IFIIOLLI'I/IﬁCﬂ O0[HOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/ILKO C JIOTMHOB YPOBHA P® 1 B&.

5.7. MeTtop IcebergMoveOrder - UsmeHeHue aiicO6epr-sassBok

Tun coobueHus: 477

Tun OTBETHOro Co06LLeHns: 181

Vcnonb3ayeTcs ans nsmeHeHus ancbepr-3asnBok. KomaHga MoxeT oTpabaTbiBaTh kak no public_order_id, Tak v no private_order_id. KomaHga
no public_order_id 6yayT paboTtarb TO/IbKO, €C/IN BUAMMAS YacCTb C TakuM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBeeHa), B NPOTUBHOM
cnyyae GyeT BO3BpalLeHa OLNGKa 06 OTCYyTCTBUM 3asBKU C TAKUM HOMepOoM. MoToMy pekomeHAyem paboTaTh C aiicbepr-3asskaMu no

private_order_id.

Ta6n. 157. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMOYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 MaeHTndmkaTop M3MeHSAEMON 3asBKM
isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
price cl7 HoBas LieHa 3asBKu
ext_id i4 HoBbIli BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 MpusHak 3anpoca K HKL Ha 3aknio4veHne cAenok ¢ y4acTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBEPKM LLEHOBbIX KOPUAOPOB MO OMUUOHHLIM 3asiB-
Kam
compliance_id cl " Cnocob BBOAa 3asBKM
Ta6n. 158. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3Ha4yeHue no |OnucaHne
YMO4aHUIo
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHus
order_id i8 HoBbIll ngeHTUdMKaTOp 3asBKK

Kokl BO3BpaTa KOMaHgpl:
0 yCrnex BbIMOJIHEHUS onepaLum
[Opyroe 3HaueHne oLmnbKa

MpumeyaHus:

* MNone is_check_1limit MOXET NPUHNMATb CNeayoLmne 3HaueHns:

0 He BbINOMHATL NPOBEPKY IMMUTOB LiEH ONLMOHOB
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1 BbINOMHATb NPOBEPKY JIMMUTOB LIEH OMNLOHOB

* BbicTaBneHve npusHaka ncc_request o3Hadaert, 4To nsmeHsietcs "3anpoc K HKLL Ha 3ak/iodeHne caenok ¢ y4acTHUKOM Topros". U3-
MEHATb 3anpoCbl MOXET TOJIbKO YYaCTHUK K/TMPUHIa, He FIBI'IFIIOLI.U/II‘/’ICH 04HOBpEMEHHO y4aCTHUKOM TOProBs, U TOJIbKO C JIOTMHOB YPOBHA
P® 1 BO.

« MNone compliance_id MOXET NPUHNMATb CNeAyLWNe 3HaUEeHNS:
" " (npoben nam nyctas CTPoKa) He 3anonHeHo/He 3agaHo
PyuHoi1 BBOA,
B pesynbrate cpabarbiBaHnsi yC/I0BHOMO NopyyveHns (CTon-a1occ)
B pesynbrarte paboTbl anroputma-pobota

B pesynbrare anroputma asTocnefosaHuns

o >» v un Z

3akpbITvie No3numMKn B pesysstare He ncnonHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aK/IlOUYEeHUE CAENKW, He MNPOXOAMT HUKaKOW NpoBepKu
Ha gonycTumble 3HaveHuss N 6e3 n3meHeHuii otobpaxaetca B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpaBuTb ero nocthakTyM HEBO3MOXHO.

5.8. MeTtog ChangeClientMoney - /I3aMmeHeHue K/IMEHTCKUX JIMMUTOB

Tun coobuenuns: 458
Tvn OTBETHOrO co06LLeHNs: 187
Mpoueaypa No3BONSAET MEHATbL AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CUETY.

Ta6n. 159. Bxoasaume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMOYaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode ul Pexum paboTbl KOMaHab!
code c3 Kopg, KnneHTCcKoro cyeta
coeff_im cl7 KoadhdomumeHT knneHTckoro MO
is_auto_update_limit i4 -1 MpW3Hak aBTOMaTNYECKOI KOPPEKLMN TIMMUTA Ha BENUYNHY [0-
X0Aa npu 3akayke nocne KnnpuHra
check_limit i4 1 dnar NpoBepkM Ha AO0CTaTOUYHOCTb CPEeACTB
limit_money cl7 JIMMUT fleHeXHbIX CpescTB

Ta6n. 160. Pe3ynbTat BbINO/IHEHUA

Nma napametpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHus

Koabl BO3BpaTa KoMaHAb!:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HayeHne owmbka

MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):
11  Ypanutb NMMUT, OTK/IHOUUTL NPOBEPKY Ha [OCTATOYHOCTL CPEACTB
12 YcTaHOBWTL IMMUT AEHEXHbIX CPeACTB B pa3mepe 1imit_money
13 VI3MEHUTb NIMMUT AEHEXHbIX CPeLCTB Ha BennyuHy 1imit_money

» lMpusHak is_auto_update_limit ycTaHOBNEHHbIN B 3Ha4YeHKe "1" NO3BO/IAET aBTOMATU3MPOBaTh NPOLECC U3MEHEHUSI IMMUTOB MO
pesynsratam npegblayllero AHs. 3HadeHune "-1" ana napameTtpa is_auto_update_limit o3HavaeT, YTO 3HAYEHVe He 3a[aHo Nosib-
3oBarenem.
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» [ins usmeHeHusi napameTpa is_auto_update 1limit ncnoneayiite pexum 13 c napametpom 1imit_money=0.
» B napametpe check_limit MOXHO yka3aTb CriefytoLive 3HauYeHUs:

0 He BbINOMHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHVA Npon3BOAATCA TOMbKO NPU [OCTATOYHOCTY CPEfCTB

* [yctasa cTpoka, 3afaHHasa B nose tvna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.9. Metog ChangeBFMoney - 13meHeHue numutoB b®

Tun coobLenuns: 426
Tvn oTBETHOrO coobLeHns: 107

lMpoueaypa No3BoOMAET MEHATb AeHbIM No cBovM B®. Mpu 3aTom, Npu yBennyeHun cueta 6P, HegocTalolme AeHbrv CHUMAOTCS CO cyeTa
camoii P®, a npu yMeHbLUEHNW, AiEHBI BO3BpALLAloTCA Ha cyeT Po.

Ta6n. 161. Bxogsuwue napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne

yMon4aHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl kKOMaHb!
code c2 Kog B®
limit_money cl7 NIMMNT fieHexXHbIX CpeacTs

Ta6n. 162. Pe3ynbTat BbINO/IHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
Mpumeyanus:

» Pexum paboTtbl komaHabl (none mode):
12 YcTaHOBUTb IMMWT paBHblii 1imit_money
13 V3meHuTb numuT 1imit_money

« MMpoueaypa AOCTYNHA TOMbKO TOMY JIOTMHY L/03a 0T P®, KOTOpoMy ALMUHMCTPATOP TOProB NPOCTaBw/l HEOGXoAMMbIe Npasa.

5.10. Metopg OptChangeExpiration - lMopyyeHus Ha akcnupayuio onuUoOHOB

Tun coobuueHns: 471
Tun OTBETHOro co06LLeHus: 190
Mogaya nopyyeHnii Ha JOCPOYHYIO 3KCNMPaLMIO OMUUOHOB, HA OTMEHY aBTOMAaTUYEeCKOl 3KCNypaLuy OnuyoHOB.

Ta6n. 163. Bxoasauwme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonyaHuio
broker_code c4 Kog, 6pokepckoin dovpmbl
mode i4 Pexunm paboTbl kKOMaHb!
order_id i8 Homep nopyyeHusi Ha akcnupauuio
code c3 Koga knneHTa
isin c25 Kop, nHcTpymeHTa
amount i8 0 SKCnupMpyemoe KoNm4ecTso
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Ta6n. 164. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHns
order_id i8 Homep nopyyeHusi Ha akcnupauuio
Kogpl BO3Bparta KoMmaH/pbl:
0 ycnex BbINO/IHEHWA onepauun

[Opyroe 3HaueHue oLmnbka

MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
11  Ypanutb
12 [o6aBntb/O6HOBUTL

» [lns nopyyeHuii Ha 3KCNUpauUmMIo KNYeBbIMU MONAMY ABNAOTCS isin n code. [ns ogHOM koMGUHaumn "isin + code" Henb3si noaaTb
60nee 0f4HOro NOPYYeHNs1 Ha AKCNUPaLMIo.

* [Npn fobaBneHun HOBOrO NOPYYEHUS Ha 3Kcnpauumto B none order_id Heobxogmmo 3agasathb "0". CregyeT NOMHUTb, YTO €C/I B CU-
CTEME Y)Xe CyLLEeCTBYET NOpyyeHne ¢ TakuMm xe "isin + code", T0 BMeCTo [06aB/EHNSA HOBOIO BbINO/THUTCS M3MEHEHMWE CYLLECTBYHO-
LLIero nopy4veHus.

» Onepauum "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3agaHbl).
o Mo code + isin (order_id=0).

o Mo order_id n code + isin. B aTom cnyyae nocne HaxoxaeHusi nopy4yeHusi no order_id, B HEM NpoBepsieTcsi cOOTBeTCTBUE code n isin
NPUCNaHHBIM 3HAYEHUAM.

» B TOprosoii cuctemMe eCcTb BO3MOXHOCTb 0TKa3aTbCsi OT aBTOMATUYECKO 3KCnMpaumm onuuoHoB. [1s 3Toro B NOC/IeAHWIA AeHb obpallie-
HYS ONMLMOHOB HEOGXOAMMO NOAATHL NMOPYUYEHME HA SKCMMPaLMIO, B KOTOPOM yKasaTb B Mosie amount oTpuuaTtesisHoe (CO 3HaKOM MUHYC)

KONMMYeCTBO KOHTPAaKTOB.

5.11. Metop FuturesExecutionRequest - MopyyeHuAa Ha NCNOsIHEHNEe OAHO-
AHEBHbIX (PbIOYEPCOB C aBTONPOJIOHrayuen

Twun coobueHuns: 470

Tvn OTBETHOrO CO06LLEeHNs: 189

Mopava nopyqum?l Ha ncnosiHeHne ogHOAHEBHbIX q:)bIOLIepCOB Cc aBTOI'IpOI'IOHFaLJ,VIeVI. MoxHo ﬂ,OGaB}'IFITb, N3MEHATb N yAanATb NOpyyYeHna.

Ta6n. 165. Bxogsauwme napameTrpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexnm paboTbl kOMaHb!
order_id i8 0 Homep nopyuyeHunsi Ha UCNonHeHve
code c3 MocnepgHve 3 cMMBO/A KNMEHTCKOrO Koaa
isin c25 Kog, cbbtouepca
amount i8 KonnuyectBo KOHTPAKTOB K MCMOTHEHWIO
Ta6n. 166. Pe3ynbTat BbINO/IHEHUA
ma napameTtpa Tun 3HaueHue no |OnucaHue
yMo4yaHuio
code i4 Kop Bo3sBparta
message c255 TekcT coobLeHus
order_id i8 Homep nopyuyeHunsi Ha UCNonHeHve

Koppl BO3BpaTa KoMaHfbl:
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0 ycrnex BbIMOIHEHMS onepaLmm

Lpyroe 3HaueHve owmnbka

MpumeyaHus:

* Pexum paboTbl komaHabl (Mone mode):

11 Ypanutb

12 [o6asBntb/O6HOBUTL

» [lns nopy4yeHuii Ha UCMOSTHEHNE KTHOYEBLIMY NONSAMU ABASATCA isin n code. Ans ogHOW KOMGUHauuy "isin + code" Henb3s nogarb

6onee 0A4HOro Nopy4vyeHna Ha ncnosiHeHue.

 [Npwn pobasneHUn HOBOrO NOPYYEHUS Ha UCNONHeHWe B none order_id Heob6xogumo 3agasatb "0". CnefyeT NOMHUTb, YTO €C/IM B CU-
CTEMe yXXe CyLeCcTBYeT NopyyeHue ¢ Taknumm xe "isin + code", To BMecTo fo6as/ieHNs HOBOIO BbINOMIHUTCA U3MEHEHWE CYLLECTBYIO-

LLiero nopyyeHusi.

* Onepauum "Delete" nnn "Update" nopyyeHuii MOXHO NMPOV3BOAUTD:

o Mo order_id (code v isin He 3afaHbl).

o Mo code + isin (order_id=0).

o [Mo order_id n code + isin. B aToM criydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi COOTBeTCTBME code 1 isin

NpucnaHHbIM 3Ha4YeHNAM.

 [opyyeHune Ha NCNOSTHEHME HE MOXET ObITb YaaneHo (U3MEHEHO), ECNIN OHO J06aBAEHO OT I0rMHA 60/1ee BbICOKOrO YPOBHSI.

5.12. Metopg FutChangeClientProhibit - sameHeHue KNINEeHTCKUX OrpaHNYeHui

Ana pblouepcos

Tun coobueruns: 469

Tvn OoTBETHOrO co06LLeHus: 115

Ta6n. 167. Bxogswue napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOM4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexmm paboTbl kKOMaHab!
code c3 Kopg, knneHTckoro cyeta nnm '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof MHCTpyMeHTa nnm ‘%' - no Bcem
state i4 OrpaHuyexune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnueHTckuii npuoputeT
Ta6n. 168. Pe3ynbrat BbINO/IHEHUA
Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUIo
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
Kogbl BO3BpaTa KoMaHAab!:
0 ycnex BbINOSIHEHNSA onepaLun

Lpyroe 3HaueHve owmnéka

MpumeyaHus:

* MNone mode onpepensieT pexum padboTbl KOMaHAabl:

11  ypanuTb

12 ycraHoBuUTbL (update/insert)

* [Mone state MOXET NpvHMMaTL C/eaylowmne 3HaYeHns:
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0 PaspeLueHbl Bce onepauun. Micnonb3yetcs A1 TOYEYHOro paspeLLeHuns B Ciyvae Hannuusa 6onee LWMPOKOro 3anpeTa;
1 3anpet Ha OTKPbITME NO3NLWUIA;
2 3anpeT Ha BbiCTaB/1eHNE NOObLIX 3a9BOK;
3 3anpet Ha OTKPbITUE NO3NLWIA Ha NPOoAaXY;

0x08 3anpeT 6pokepa Ha nogadvy nopyyeHuii Ha Skcnupawuio;

0x10 3anpet aBHoro Tpeiigepa P® Ha nogadvy nopyyeHuii Ha dkcnupauuio. Ho emy camomy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTU 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc noTtoka AukemgHoctn (RFS);

0x80 3anpeT Ha 3aK/toyYeHns cAenky Npn HeoCTaTouHOM KonmyecTse KOTMPoBOK (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa IMKBUAHOCTY C OrpaHnyYeHNEM BPEMEHW XW3HN KOTMPOBOK (RFS).

ButoBasi Macka state_mask onpegensier Te 6UTbl NoNsi state, 3Ha4EHUA KOTOPbIX HEOGXOANMO U3MEHNTbL B pPe3y/ibTaTe BbINOSIHEHUS
KOMaHgbl. Hanpumep, B CyLECTBYIOLLEM B CUCTEME 3anpeTe Ha[o M3MEHWUTL TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTbI, B 3TOM C/lyyae AaHHbI NapameTp JO/MKEH yCTaHaBAMBATbCA = 3, U onepauyust 6yAeT BbINOSHEHA TOMbKO Haf NepBbiMU 2-Msi
6utamu nons state.

Mpu 3agaHMM KOHKPETHOIO MHCTPYMEHTA B Nosie 1sin cnepyeT ykasbiBaTb KOA, cooTBeTCTBYHoWero BA B none base_contract_code.
Mone client_priority MoXeT NpUHUMaTh cneaytolme 3HaqyeHus:

10 HW3KMiA

11 cpepHwii

12 BbICOKWiA

Ecnun B komaHze B none client_priority ykasaHo 3HaveHue "10", "11" unm "12", To BbICTaBNSETCA 3anpeT C yKa3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. ECnm nonb3oBarensCkuii NPUOPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/EH aBToOMaTnye-
CKV, B COOTBETCTBUW C NapameTpamu 3anpeta.

5.13. Metopg OptChangeClientProhibit - ameHeHUe KNMEeHTCKNX orpaHnvyeHun

ANsi ONUMOHOB

Tun coobuyeHus: 468

Tun oTBETHOrO COO6LEHNs: 117

Ta6n. 169. Bxoasauwme napameTrpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c3 Kop, knneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kog, 6a30Boro aktvea unm ‘%' - no Bcem
isin c25 Kog, nHCTpymeHTa nim ‘%' - no Bcem
state i4 OrpaHuyeHve
state_mask i4 Macka gns napameTpa state
client_priority i4 KnveHTckuii npuopnteT
Ta6n. 170. Pe3ynbraT BbINOMHEHUS
MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/THaHUIO
code i4 Kog Bo3sBparta
message c255 TekcT coobLieHus
Kogbl BO3BpaTa KoMaHfb!:
0 ycnex BbINO/IHEHNSA onepaLun

Lpyroe 3HaueHve owmn6bka

224



02.11.2025 PLAZA Il wnto3 Bepcus 8.9

MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
11 ypanuTb
12 ycraHoBuTb (update/insert)

* [None state MOXeT NpUHUMAaTL CneaytoLine 3HavyeHus:

0 PaspeLueHbl Bce onepauunn. Micnonb3yetcs 11 TOYEYHOro paspeLLeHuns B Ciyvae Hannumsa 6osee LWMPOKOro 3anpeTa,;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3anpert Ha BbICTaB/IeHne NobbIX 3a9BOK;

3 3anpeT Ha OTKpbITUE NO3MLUMI Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogady nopyyeHuii Ha Akcnupayuio;

0x10 3anpeT naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHust (RFS);

0x40 3anpeT Ha 3anpoc notoka nukeugHoctu (RFS);

0x80 3anpeT Ha 3aK/toueHUst CAEMKN MPU HEAOCTATOYHOM KosmyecTBe KoTupoBok (RFS);

0x100 3anpeT Ha 3anpoc NoToKa IMKBUAHOCTU C OrpaHNYeHemM BpeMEHU XM3HN KOTUPOBOK (RFS).

» BuTtoBas Macka state_mask onpenensier Te 6uTbl NonsA state, 3Ha4YEHUS KOTOPbIX HEO6XOAMMO U3MEHUTbL B PE3Y/IbTaTe BbIMO/THEHUSA
KoMaHAbl. Hanpumep, B cyLecTByHOLMM B CUCTEME 3anpeTe HaAo M3MEHUTb TOMLKO 3anpeT no 3asskam (0-3), He Tporas ocTaslbHble
6UTbI, B 3TOM C/ly4ae [AaHHblii napameTp AO/MKEH yCTaHaBnMBaTbCcs = 3, U onepauust 6yAeT BbIMO/IHEHA TOMIbKO Haf NepBbIMU 2-Msi
6utamun nonsa state.

+ OrpaHuyeHusi No blodepcam 1 onuyoHaM AeiCTBYOT HE3aBUCHMO.
* MNone client_priority MOXET NpUHMMATb C/eAYHOLME 3HAYEHUS:
10 HW3KWiA
11 cpepHwii
12 BbICOKMiA

Ecnun B komaHze B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", To BbICTABNSETCA 3anpeT C yKa3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. ECnm nonb3oBarensCckuii NPUOpPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/IEH aBToMaTnye-
CKV, B COOTBETCTBUW C NMapameTpamu 3anpeta.

5.14. Metopg ExchangeBFMoney - NepeBog, AeHEXHbIX CpeacTB Mexay ABYMSA
B® ogHoro PK

Tun coobueHns: 427
Tun oTBETHOro coobLLeHus: 130
Mpoueaypa No3BONSIET BLINOMHATL NEPEBOALI CPEACTB MEXAY ABYMS pasnnyHbiMu B®, npuHagnexalummm ogHomy PK.

Ta6n. 171. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio
broker_code c4 Kof 6pokepckoin hupmbl
mode i4 Pexunm paboTbl KoOMaHfb!
code_from c2 Kop B® ansa cnvucaHna cpeacts
code_to c2 Kop, B® Ha3HauyeHus
amount_money cl7 Pa3mep feHexHbIX cpeacTB AN nepesoga

Ta6n. 172. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMOYaHUIo

code i4 Kog Bo3Bpata

message c255 TekcT coobLLeHus
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Koabl BO3BpaTa KoMaHAb!:

0 ycnex BbINOMIHEHNSA onepaLun
[Jpyroe 3HauyeHve owmbka
MpumevaHus:

* Pexum paboTbl komaHabl (Mone mode):

1 TlepeBog TOMBKO B TOPrax

3 TlepeBof B TOprax u KNnpuHre

5.15. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpanka

Tun coobLueHus: 422

Tvn OTBETHOrO cO06LeHns: 132

Mpouesypa No3BoNseT NPon3BeCTV NepecyeT LieHTPasIbHOTO CTpaiika, No TeM 06A3aTeNlbcTBaM MapKeT-Melikepa, A58 KOTOpbIX BblGpaH
BapuaHT nepecyeta LIC «CmelueHne no 3anpocy». MNpegHasHaveHa a8 MapkeT-Melikepos.

Ta6n. 173. Bxogawme napameTpbl

Nmsa napameTpa Tun 3HaueHue no |OnucaHue

yMonuaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
option_series_id i4 MaeHTudmKaTop ONLMOHHON cepun

Ta6n. 174. Pe3ynbraT BbINOMHEHUS

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO

code i4 Kop Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:
0 ycrnex BbIMOIHEHMS onepaLum

[Opyroe 3HaueHne oLnbKa

5.16. Metop, TransferClientPosition - MepeHoc no3uuuii mexay P

Twun coobuweHns: 430

Tvn OTBETHOro CO06LLeHNs: 173

MpoLeaypa nNo3BosseT NepeHoCTb NO3ULMK MEXIY cueTamu CBOUX B®.

Ta6n. 175. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonyaHuio
broker_code c4 Koga 6pokepckoit hupmbl
code_from c7 Koga foHopa
code_to c7 Kopg, peunnueHTa
isin c25 Kop, nHCTpymeHTa
amount i8 Pa3smep nepeHocumoii nosnumm

Ta6n. 176. Pe3ynbraT BbINONHEHUS

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogpl Bo3Bparta KomaHzbl:

0 ycrnex BbIMOIHEHMS onepaLum
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[pyroe 3HaueHue oLmbka
MpumeyaHue:
Mpoueaypa AOCTYMNHA TONBLKO TOMY JIOTVHY LWo3a oT P®, koTopoMy AAMUHUCTPATOP TOPros Npegoctasnsi HeobXxoauMble npasa.

3anpelyeH NepeHoc No3uLUM KAMEHTa MO UHCTPYMEHTY C OrpaHMyYeHUsMU Mo KBaMduKaLmy MHBECTOPA K K/IMEHTY, Y KOTOPOro HET
npu3Haka KBa/IMULMPOBaHHOMO MHBECTOPA.

5.17. MeTtop OptChangeRiskParametersNextSession - YnpaBneHne puck-na-
pameTpamMu OonUUOHOB

Tvn coobueHuns: 434
Tun oTBETHOro coo6LLeHus: 140
Mpoueaypa no3BosSET USMEHWUTL PUCK-MapameTpbl ONLUVOHOB.

Ta6n. 177. Bxogsawme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
client_code c3 Kof knueHTa
num_clr_2delivery i4 0 KonmMyecTBo KAMPUHIOB, 3a KOTOPOE BK/IKYAKOTCA CUEeHapuu

KCNMpauynm ana pacyeta pMCcKoB Nno 6nvKHe HeKBapTaﬂbHOl‘fl
cepun onumoHOB ANA AaHHOro pasaena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHusa 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii koadhdmumeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnonb30BaHWA 3HavYeHus exp_weight, 3agaHHoOM Ha

ypOBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBmAayanbHbii koadpduumeHT Beca cueHapuss SOMC

Ta6n. 178. Pe3ynbraT BbINOMHEHUS

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobuieHus

Kogbl BO3BpaTa KOMaHzpl:

0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HayeHue owmbKa
MpumeyaHue:

Mpoueaypa A0oCTyMNHA TONbKO TOMY fIOTVHY L/Io3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus Heo6xo4uMbIe Npasa.

5.18. MeTtog ChangeBFParametersNextSession - UsmeHeHue napaveTposB b®P
Y4YyacTHUKOM K/IMPUHra

Tun coobueHuns: 442
Tun OTBETHOrO CO06LLEeHNs: 162

Mpouepypa ncnosnb3yetca AN U3MeHeHus napaMeTpoB b® YyacTHUKOM KaupuHra. Mpoueaypa AOCTyMnHa UCKIUUTENBHO 418 N10rMHa
ypoBHs P®. MpuMeHeHVe 3adaHHbIX NapaMeTpoB MPOVNCXOAUT B BEHEPHWIA KIIVIPUHT.

Ta6n. 179. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Koa B®.
margin_type i4 -1 Pexum mapxuposaHus no pasgenam b®. 3 - nonyHerTo, 4 -
HeTTO.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO

calendar_spread_margin_type i1 -1 Tun mMapxmpoBaHus KaneHAapHbIX cnpefos Ana noptdens
B®. 3 - nonyHeTTO, 4 - HeTTO.

num_clr_2delivery i4 -1 KonmyecTBo KAMPUHIOB A0 3KCnupauum Ans Hadana pacyera
cueHapueB akcnupauuy no bo.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b® B nrorosom MO.

go_ratio cl7 KoadhdomumeHT utorosoro MO gnis 6.

check_limit_on_withdrawal i4 -1 MpoBepka goctatoyHocTn obecnevenHuns no B® npun BBoae/BbI-
BOfle cpeacTs. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBEeTCTBME TOProBOro NMnmuTa B® cymme cpefcts Ha pas-
fenax B®. 1- nogaepxuBatb COOTBETCTBUE, O - HE3ABUCUMBIIA
(BUPTYaIbHBIA) IMMUAT.

check_limit_for_orders i4 -1 lMpoBepka focTaTo4HOCTM 06ecneveHusi o B® npu noctaHoB-
Ke 3asBOK . 1 - NpoBepsTh, O - HeT.

no_fut_discount i4 -1 3anpeTt Ucnonb3oBaHUs CKMAKM MO dobrovepcam Ansi nopTtdpens
B®. 1-3anper, O - HeT.

ics_margin_type i1 -1 Tun MapXMpoBaHNSA MEXKOHTPaKTHbLIX CNpeos. 3 - MO/yHEeTTo,
4 - HeTTO.

Ta6n. 180. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

YMOTYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLleHus

Kogpbl Bo3Bpara KoMmaHfbl:

0 ycnex BbINO/IHEHWA onepaLun

[lpyroe 3HaueHune owwmbka
MpumeyaHus:

« MycTas CTPOKa, 3afaHHas B nose Tuna cl17, AaeT BO3MOXHOCTb NpY NOCbIIKE KOMAaH/Abl HE U3MEHSITb 3HaYeHue napameTpa, KoTopoe
No/sb30BaTe b PAHEE YXXe OTNPaBU/I B TOPTOBYH0 CUCTEMY.

« 3HaueHve -1, 3aAaHHOe B MOMSIX TUNA i4 1 il, JaeT BO3MOXHOCTbL MPU MOCLIIKE KOMaHbl HE U3MEHSITb 3HAUYEHKe NapaMeTpa, KoTopoe
No/b30BaTe b PAHEE YXe OTNPaBU/I B TOPTOBYH0 CUCTEMY.

5.19. Metop ChangeClientParameters - sameHeHne napamMeTpPoOB Ha K/INEHT-
CKUX pasgenax

Tun coobuueHus: 443
Tvn OTBETHOrO CO06LLEeHNs: 178

Mpoueaypa ncnonb3yeTca A1 USMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KnvpuHra. MNpouedypa [oCcTynHa normHam
ypoBHA P® 1 B®.

Ta6n. 181. Bxogsuwue napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog 6pokepckoit oupmbl
code c3 Kog, knneHTa
coeff_go cl7 KoathdmumeHT knvneHtckoro N0
no_fut_discount i4 -1 dnar 3anpeTa UCnosb30BaHWA CKUAKM Mo dbloyepcam
Ta6n. 182. Pe3ynbTat BbINO/IHEHUA
Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

» lMone coeff_go moxeT npvHMMaTh 3Ha4deHne oT 0 go 10,00000.

* [yctasa cTpoka, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHue napameTrpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHve -1, 3ajlaHHOe B Mnose Tmna i4, AaeT BOSMOXHOCTb NPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHWe napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xe oTnpaBu1 B TOProByrd CUCTEMY.

5.20. MeTtopg ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha KNIMEeHTCKNX pasgeniax B KNNPUHT

Tun coobuieHuns: 441

Tun OTBETHOrO CO06LLEeHNs: 163

Mpoueaypa ncnosnb3yeTca AN U3MEHEHNA NapameTpoB Ha KNIMEHTCKUX pasfenax Y4YacTHUKOM KnvpuHra. MNpoueaypa AoCTynHa formHam
ypoBHA P® n b&.

Ta6n. 183. Bxogsuue napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO4YaHUIO

broker_code c4 Kop, 6pokepckoit dovpmbl

code c3 Kop, knneHTa

calendar_spread_margin_type i1 -1 Tun mMapXvpoBaHus KaneHAapHbIX CNpefoB Ans kaveHTa. 3 -
NOJTYHETTO, 4 - HETTO

ics_margin_type i1 -1 Tun MapXmMpoBaHUSA MEXKOHTPaKTHbLIX CNpefoB. 3 - MO/yHEeTTo,
4 - HeTTO.

Ta6n. 184. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINOMHEHNS onepaLn
[pyroe 3HaueHue owmbka
MpumeyaHus:

« 3HaueHue -1, 3agaHHoe B Mosie Tuna il, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSATL 3HaYeHMe napameTpa, KOTOpPoe MoJib-
30Barte/lb paHee yxe OTNPaBW/ B TOPTOBYIO CUCTEMY.

5.21. Metop ChangeBFClientDefaultParametersNextSession - I3meHeHue Ha
KNMEHTCKUX pasgenax napameTpoB MO YMOSTHAHUIO B KNTUPUHT

Tun coobueHuns: 402

Tun oTBETHOroO coobLeHns: 602

Mpoueaypa ncnonb3yeTcs AN U3MEHEHUS NapamMeTpoB Mo YMOYaHWIo A5 BCEX KMEHTCKNX pasaenos ofHolt B®. Mpoueaypa gocTynHa
NorvHam ypoBHsa P® 1 B®. MprmeHeHne 3aaHHbIX NapameTpoB NMPOUCXOAUT B BEHEPHUI KNIVPUHT.

Ta6n. 185. Bxogsuwue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4aHuio

broker_code c4 Kop, 6pokepckoit dovpmbl

code_bf c2 Kog Bo®.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO/THaHUIO
num_clr_2delivery_client_default i4 -1 KonuyecTBo K/IMPUHIOB [0 3KCnNMpauuu 418 Havana pacuyeta
CLEeHapueB aKcnmpawuum no KAneHTam.
exp_weight_client_default cl7 Bec cueHapueB akcnvpauummn ans knveHta B utorosom 0.
no_fut_discount_client_default i4 -1 3anpert 1Ucnonb30BaHWA CKUAKM Mo dblovepcam A1 noprde-

neii No KNAMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 186. Pe3ynbTat BbINOSIHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIo

code i4 Kop Bo3sBpata

message c255 TekcT coobLLeHus

Kogpbl BO3BpaTa KoMaHgbl:

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

* [lyctasa cTpoKa, 3afaHHas B nosne tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBaresib paHee yxXe oTnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXHOCTb NPU NOCbI/IKE KOMaH4bl HE NSMEHATb 3Ha4YeHWe napamMmeTpa, KOTopoe Nosb-
30Barte/ib paHee yxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.22. Metog ChangeBFClientBaseContractParametersNextSession - /IameHe-
HUe napamMmeTpoB KnneHToB b® no BA

Tun coobueHns: 1057
Tvn OTBETHOrO Coo6LLeHns: 1143

Mpoueaypa ucnonb3yeTcst 471t U3MeHeHUs koadhdouuveHTa MO no 6a30BOMY KOHTPaKTY [s BCEX KNMEHTOB AaHHoi B®. Mpoueaypa fo-
CTyMHa N0rvHaM ypoBHsl PO 1 B®. MpuMeHeHVe 3aaHHbIX NapaMeTpoB NPOUCXOANUT B BEUEPHUI KITUPUHT.

Ta6n. 187. Bxoaawme napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMO/YaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
bf_code c2 Koa B®, 3agaBaeMblii KNMMEHTOM
base_contract_code c25 Kof 6a30BOro KOHTpakTa
coeff_im cl7 KoadhchuumeHT MO no 6a30BOMY KOHTPaKTY A/151 BCEX KITMEHTOB
[aHHol B

Ta6n. 188. Pe3ynbraT BbINONMHEHUS

Nmsa napameTtpa Tun 3HaueHue no |OnucaHue
yMO4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HayeHne ombka
MpumeyaHus:

* MNone coeff_im MOXeT NpuHMMaTb 3Ha4eHune ot 0 go 10,00000.

5.23. Metog ChangeBFLimit - U3ameHeHuMe TOproBbiX NMMUTOB B

Tun coobuyeHus: 428

Tun OTBETHOrO CO06LLeHNs: 161
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MpoLeaypa no3BossieT MeHsITb TOProBble JIMMUTbLI N0 B®.

Ta6n. 189. Bxogswme napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c2 Koa B®
limit_money cl7 JIMMUT fleHeXHbIX cpescTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTL cpeacTs no 6@

Ta6n. 190. Pe3ynbTat BbINOSIHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* Pexunm paboTbl komaHab! (Mone mode):
12 YcTaHOBWTb JIMMUTBI paBHble 3HavyeHuo 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb c/iefylowme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.24. MeTtop, CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLyexuns: 10000

Coo6LLeHne-xapTonT NHOPMUPYET CEPBUC MOHMTOPUHIA NOAKMIOYEHUS NO/Ib30BaTeseli 0 TOM, YTO AaHHbIV JTIOTVH aKTUBEH.

Ta6n. 191. Bxoagsawue napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO/T4aHUIO
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLE BEPCUN HE UCMOSb-
3yetcs)

Monb3oBarens, I/ICI'IOﬂbSy}OUJ,VIVI CepBUC CHATUA 3aABOK NPU OTK/TIKOYEHUN OT Topr030|7| cucTembl 06513aH NocbinaTk Ha BXO,CI,HOI7I renT TOpFOBOVI
CNUCTEMBI COO6U.LeHMH-TpaH3aKuMM nnn XapT6MTbI He pexe O4HOro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTWU, TO €CTb OTCYTCTBUS OT
nonb3oBarenei coo6u_\ean7| no6oro Trna B TeueHne 20 CEeKyH[, 3adBKUM 3TOro nosib3osaresna 6yﬂ,yT CHATHI.

MpumeyaHue:
TpeboBaHMe NocbiNaTb XapToUTbI pacnpoCTPaHSAETCS TO/IbKO Ha Nob3oBaTesieit, ncnosb3yrowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA He OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dnaroB Npu BbI30BE PyHKLMW OTNPaBKK
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi3oB pyHkumn cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTébuTa npvBeAET K MNOSYYEHUIO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HenssecTHbIli TUN co06LLeHMs".

5.25. Metop SetSmaPreTradeCheck - YcTtaHOBKa npegBaputesibHO NpOBepPKn
Ans 3asBok SMA-normHa

Tun coobueHuns: 406
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Tun OTBETHOrO CO06LLEeHNs: 166
KomaHga ycTaHaBnmMBaeT pexviM npefsaputesnibHol NPoBepkn A1 3aaBok SMA-normHa.

Ta6n. 192. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
yMon4yaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

sma_asp c20 SMA-norvH

check_number i1 Homep nposepku (1 - 7)

base_contract_code c25 Kog 6a30BOro aktnea

instrument_type i1 0 Tun gepusarusa:

* 0 - dbioyepc
e 1-0nuuoH

* 2 - KaneHgapHsblii Cnpeg.

client_code_check c3 Kog, knueHTa, yyacTByoLLMiA B TpoBepKe (3ano/HAeTCs TONbKO
0151 NpOBepoK 6 1 7)

value c29 MpoBepoyHoe 3HaueHne

Ta6n. 193. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kog Bo3Bpara

message c255 TekcT coobLleHus

Koppbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepauumn
[pyroe 3HaueHue owmbka
Mpumeyanus:

* [Mpoueaypa AOCTyNHa TO/IbKO TOMY JIOTUHY LLK03a, KOTOPOMY ALMUHUCTPATOP TOProB NpefocTaBu/l HEO6xoAMMbIe Npasa.
* NMone client_code_check cnepyet 3anonHATL TOMLKO 4718 NPOBEPOK 6 1 7. NS Apyrmx NpOBEPOK OHO AO/MHKHO OCTaBaTbCs MYCTbIM.
» PacwwudpoBka HomepoB nNposepku ans nons check_number:

Ta6n. 194. Homepa npoBepku

Homep npo-|MpoBepka Mons

BEpKun

1 OTK/IOHEHWEe LeHbl B MOPYyYeHWU OT Teky- |B value 3apaeTcs OTKIOHEeHUe LieHbl MOpyYeHnst OT TekyLuel LeHbl B Npo-
el ueHsbl. LieHTax. B none sma_asp ykasbiBaeTcsi Sma-orviH, 4151 KoToporo go6asns-

ercsa nposepka. MNons instrument_type n/unn base_contract_code 3agatot-
cA B cnyyae, ecnv TpebyeTcst yCTaHOBUTb NPOBEPKY Ha OTK/IOHEHWE LieHbI
B MOPYYeHWUN OT TeKyLLeli LieHbl Ha onpeaeneHHbIii MHCTPYMEHT UK Ha Bce
WNHCTPYMEHTbI BbIGPaHHOro 6a30BOro akTmea.

2 MakcumanbHblli 06beM MOpy4YeHVs B KOH- | B value 3aaeTcst MakcyMasibHblli 06beM NOpyyeHus B KOHTpakTax. B no-
TpakTax. e sma_asp ykasblBaeTcsi Sma-/I0rviH, 151 KOTOporo fobasnseTcs nposep-
Ka. Monsa instrument_type n/nnu base_contract_code 3agatotcsa B cnyyae,
ecnn TpebyeTca yCTaHOBUTL NPOBEPKY Ha MakcUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN MHCTPYMEHT WU Ha BCe UHCTPYMEHTbI
BblGpaHHOro 6a30B0ro akT1Ba.

3 3anpeTuTb aapPecHbINn PeXxmm. B value 3apaetcsa O unu 1. 0 - paspeLunTb aApEeCHbI pexum; 1 - 3anpeTtutb
afpeCHbI PEXNM.

4 MakcumasibHbIi 06beM Mopy4veHus B py-|B value 3agaeTcsl MakCvMasibHbIE 06beM MopyyeHus B py6nsx. B none

6nsX. sma_asp ykasbiBaeTcsi Sma-forvH, /15 KOToporo f06aB/isieTcsi poBepka.

Monsinstrument_type n/wnu base_contract_code 3agatotcs B cyyae, ecnm
TpebyeTcs yCTaHOBUTb NPOBEPKY HA MakCUMaslbHbIA 06bEM NOpYyYEHNsi B
py6nsx Ha onpeaeneHHbIn MHCTPYMEHT MK Ha BCE MHCTPYMEHTbI BbiGpaH-
HOro 6a30BOro aKTuBa.

232




02.11.2025 PLAZA Il wnto3 Bepcus 8.9

Monsa

B value 3ajaetca mMakcumasibHas CymMMa MopyyeHuid 3a TOproBblii AeHb
(6pyTTO). B Nnone sma_asp ykasbiBaeTcs sma-sorviH, Ans KoToporo foba-
BnsieTcs nposepka. MNons instrument_type n/wnu base_contract_code 3aga-
0TCA B c/lyyae, ecnu TpebyeTcs yCTaHOBWTL MPOBEPKY HA MakCMMaslbHYH0
CYMMY NOpYyYeHWiA 3a TOProBblli AeHb (BPYTTO) HA ONpeAeNieHHbI UHCTPY-
MEHT UM Ha BCE€ MHCTPYMEHTLI Bbl6paHHOFO 6a30BOro akTmBa.

B value 3ajaetcA MakcyManibHOE KOMMYECTBO KOHTPaKTOB B MO3MLMK
long Ansa yyacTHuKa TOproB ¢ KNMeHTCKUM kogom client_code_check. lMo-
nsa instrument_type n/wnn base_contract_code 3agatoTcs B cryyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY Ha MakCHMaslbHOE KO/IMYEeCTBO KOH-
TPaKkToB B MO3uuumn long ANs yyacTHVKa TOProB C K/AMEHTCKAM KOAOM
client_code_check Ha onpefeneHHbIli UHCTPYMEHT WIN Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

Homep npo-|MpoBepka

BepKun

5 MakcrmanbHas cymMa nopyyeHuii 3a Top-
roBblil AieHb (6pyTTO).

6 MakcumasibHass nosvumss B KOHTpakTax
(long).

7 MakcumasibHas nosvumss B KOHTpakTax
(short).

B value 3apaetcs MakcMMasibHOE KOMMYECTBO KOHTPaKTOB B MNO3uLuv
short ana yyacTHvWKa TOProB C K/MeHTCKMM kogom client_code_check.
Monsa instrument_type w/mnu base_contract_code 3apatTcs B cnydae,
ecnu TpebyeTcs yCTaHOBUTL NPOBEPKY Ha MakCUMasibHOe KOIMYeCTBO KOH-
TpakToB B no3uvuuu short Ans y4yacTHMKA TOProB C K/MEHTCKUM KOZOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIOpaHHOTO 6a30BOr0 aKTUBa.

5.26. Metop DelSmaPreTradeCheck -
Ana 3aaBok SMA-norvHa

Tun coobLeHns: 407

Tvn OTBETHOrO CO06LLeHNs: 167

YaaneHue npeaBapuTesibHOW NPOBEPKU

KomaHaa 0TMEHSIET PEXMM NpeABapUTeNIbHON NPOBEPKY AN1s 3asBOK SMA-N0OrMHa.

Ta6n. 195. Bxogawme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUo

broker_code c4

Kop, 6pokepckoli dovpmbl

check_id i8

Id npegBapuTensHoOli NpoBepKU

Ta6n. 196. Pe3ynbraT BbINOMHEHUS

Nmsa napametpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4

Kop Bo3Bpata

message c255

TekcT coobLeHus

Koppl BO3BpaTa koMaHzbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HayeHue oLumbka
MpumeyaHwe:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUJTH03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBuil HE06XoAMMbIe NpaBa.

5.27. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa normHa

Tun coobueHuns: 408
Tun oTBETHOroO coobLyeHns: 168
KomaHga Bk/to4aeT 3anpeT TOProBbIxX onepauuii ns noruHa.

Ta6n. 197. Bxogsawme napaMmeTpbl

Nms napameTpa Tun 3HaueHve no |OnucaHuve
yMonuyaHuio
login c20 JIorvH yyacTHuKa TOproB, A/151 KOTOPOro yCTaHaBNVMBaeTCs 3a-
MPET Ha TOProBble OMepauun.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
disable i1 HacTpoiikn 3anpeTa TOproBbIX onepauuii Ans norvHa:
» 0 - Toprosble onepawyu paspeLueHbl 415 JIorMHa
» 1 - TOprosble onepaumu 3anpeLLeHbl 418 orMHa.
cancel_orders il 0 HacTpolikn CHATWA 3asBOK Npu 3anpeTe TOProBbIX onepauuu
[ANnA norvHa:
¢ 0-9agpo TC He CHUMAET 3asBKN
e 1-appo TC cHMMAET 3aABKMN.
Ta6n. 198. Pe3ynbTat BbINO/IHEHUA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoyaHuto
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHus
num_orders i4 KonuuecTtBo yaasieHHbIX 3asBOK
Kol BO3BpaTa KoMaHfbl:
0 ycnex BbIMO/THEHNA KOMaHAbI

Apyroe 3HaveHue owmbka
MpumeyaHue:
Mpoueaypa AOCTYyNHA TONbKO TOMY fIOTVHY LLK03a, KOTOPOMY AAMUHUCTPATOP TOProB NpefocTasu/l HEO6xoAMMbIe Npasa.

BobicTaBneHue dnara "cHumartb 3assku” (cancel_orders = 1) BO3MOXHO TObKO Npu ycrioBuK, korga nosne disable =1.

5.28. MeTop, SetBrokerFeeParamNextSession - YctaHOBKa napamMmeTpoB Ans
pacueTta 6poKepCcKoil Komuccumn

Tun coobueHuns: 453
Tun OTBETHOro CO06LLEeHNs: 183

KomaHaa npegHasHaueHa Ans 4o6aBneHns, U3MEHeHNs U yaaneHus napamMeTpoB, KOTopble UCMoMb3yTCs Npu pacyeTe 6pOKepcKoii ko-
MMCCUM N0 CAenKaMm KMEeHTOB. MapamMeTpbl MOXHO 3afaTh Kak A1 OTAENbHOTO KIVEHTA, Tak v Ans Bcell 6pokepckoii dvpmbl. Mapave-
Tpbl, 334aHHble An1si B®, UCNONbL3YOTCS NpY pacyeTe A1 BCeX ee KNMEHTOB. KomMaHa [OCTYNHA TOMbKO NI0TMHY YPOBHS P® 1 B®, koTopo-
My AAMUHUCTPATOP TOProB NpeAocTaBu Heo6XxoAuMble NpaBa. 3a4aHHble KOMaHOoN NapaMeTpbl NPUMEHSIIOTCS B CNIEAYHIOLLYI0 TOProByo
ceccuio.

Ta6n. 199. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl KOMaHb!
client_code c3 Koga knneHTa
lower_fee c27 MVHUManbHO BO3MOXHasi cymmMa OGpPOKepcKol KoMuccumn 3a
O[VH KOHTpaKT
upper_fee c27 MakcrManibHO BO3MOXHasA cymmMa 6GpOKepcKoi komuccun 3a
OfIMH KOHTPaKT
multiplier c27 MynsTunAnkaTop K cymme 61pXeBoro 1 KJIMpUHroBoro cbopa
additive c27 MocTosiHHas pobaBka 3a OANH KOHTPaKT
Ta6n. 200. Pe3ynbraT BbINONMHEHUS
ms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio
code i4 Kop Bo3spata
message c255 TekcT coobLLeHus
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Koabl BO3BpaTa KoMaHAb!:
0 ycnex BbINOSIHEHNA onepaLun
[pyroe 3HayeHne owmbka
MpumeyaHus:
* Pexum paboTbl komaHabl (Mone mode):
1 Jo6aButb \ 3meHnTb
2 Ypautb

* Mpw 3agaHun napamMeTpoB AN KIMeHTa crieayeT B KOMaHe ykasbiBaTb ero kog, (none client_code). Mpwv 3agaHnm napameTpoB AN Beel
B® none client_code cnegyet octaBnaTb MNyCTbIM.

* MNapameTp lower_fee moxHo 3agaBatb B AgnanasoHe 0.00 - 100.00.
» MapameTp upper_fee moxHo 3agasatb B AnanasoHe 0.00 - 10000.00.
» MapameTp multiplier moxHo 3agaBatb B gnanasoHe 0.00 - 100.00.
» MapameTp additive MmoxHO 3agaBatb B AnanasoHe 0.00 - 1000.00.

» lMpu pobaBneHun (M3meHeHun) napameTpoB (mode=1 B KOMaHzAe) ANs kNveHTa B Tabnuue broker_fee_params pgobasnseTrcs HoBas
3anuckb ¢ sess_id=-1. MNpyMeHeHne NnapameTpoB NPOUCXOANT B CNIeAYHOLLYIO TOPrOBYI CECCUID.

» [Mpu yganenun napametpos (mode=2 B KOMaHAe):

o Ecnny KNiMeHTa ecTb TOMbKO f06GaBNeHHble CETroAHs NapamMeTpsbl (3anuch B Tabnuue broker_fee_params c sess_id=-1), To oHu npocTo
yoansoTcs U3 Tabnubl.

o Ecnun y KNneHTa ecTb TOMbKO TekyLme (NpMMeHsieMble ceilvac) napameTpbl, TO OHM B Tabnuue broker_fee params nomevarotcsa gns
yAaneHns, gns 3toro B Tabnuuy AobaBnsercs HoBast 3anvcb C TEKyLLMMW napameTpaMu, Y KOTopol sess_id=-2. Camo yganeHve
NPOVCXOAMT NPU CMEHE TOProBOii Ceccum.

o Ecnuy knmeHTa ecTb 1 TekyLyye n fobaBneHHble CErofgHs napameTpbl, TO BHOBb A06aBeHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuubl broker_fee_params ypansiorcs, a Tekyliue napaMeTpbl NoMevaloTcs Ans yaaseHns (HoBas 3anuck ¢ sess_id=-2) u 6yayt
yAaneHbl NPU CMeHe TOProBoli ceccuu.

5.29. MeTtop DelOrdersByBFLimit - 3anpoc k HKL, Ha npoBepKy A0CTaTO4YHO-
CTU ob6ecneyeHunsi no 6P

Tun coobuenuns: 419
Tvn OTBETHOrO Co06LLeHNs: 172

KomaHpa npegHasHavyeHa 415 CHATUS 3asiBOK YYAaCTHUKOM KAMPUHIA B LENsX yCTpaHeHUsi HeobecneuyeHHOCTN no3unuymin. B pesynsrarte
[aHHOro 3anpoca B c/lyyae oTpuuarenbHoro CBo6ogHoro numuTa no b (FreeMoney < 0) CHMMaOTCS BCE aKTUBHbIE 3as1BKM K/IMEHTOB
LaHHOW Bo.

Ta6n. 201. Bxogsawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIo

broker_code c4 Kop, 6pokepckoli dovipmbl

Ta6n. 202. Pe3ynbraT BbINONHEHUSA

Nmsa napameTpa Tun 3HaueHune no |OnucaHue
ymMonuaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLieHus
num_orders i4 KonmyecTBO CHATbIX 3asBOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/THEHNA KOMaH/bl
Apyroe 3HaveHue oLumbka
MpumeyaHue:

KomMaHaa [ocTynHa To/bKO SIorMHam yposHA PO 1 B®.
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KomMaHaa npefHasHavyeHa TO/IbKO A1 YHACTHUKOB KIVPUHIA, He ABNAIOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.

Tun coobuueHus: 421

Tun OTBETHOro Co06LLEeHNs: 169

5.30. Metog ChangePassword - IameHeHue naposis nonb3oBaTesia B TOPro-
BOIi cucteme

KomaHnga npesHa3sHaueHa A58 M3MEHEHWS Napons NoMb3oBaTeNs B TOProBoii cucteme. [1s NocbIKM KOMaHAbl HEOO6XOAMMO UCMOb30BaTb
cneumanbHblii NpoTokon p2mgpwd, koTopsblii npegocTaensetcs B API CGate.

Ta6n. 203. Bxogsuwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
old_pwd c65 TekyLumin naposnb Nonb3oBarens
new_pwd c65 HoBbIii naponb nonb3osarens
Ta6n. 204. Pe3ynbraT BbINONMHEHUS
Nma napameTtpa Tun 3Ha4yeHue no | OnucaHune
yMon4YaHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHab!:

0

[pyroe 3HaueHue

MpumeyaHue:

owmbka

ycnex BbINO/IHEHUA KOMaHAbI

Ipv BO3HMKHOBEHUMU oLn6KM naposb nNosb3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatgopmbl PLAZA I

PLAZA I C++ ODBC KommeHTapwmii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
u4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiirt.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 baiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR,1 CTpoka CMMBOJ/IOB pa3Mepom 1 6aiT.
cN CHARI[N+1] VARCHAR,N CTpoKa CMMBO/10B, OKaHYMBaKLLASACA HY/1IEBbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [lecATUYHOE Ynco B fBONYHOI KOANPOBKE C OMKCMPOBAHHO TOY-
KoM, rae
e N — obuiee komyecTBo LuMdp B YNCE;
¢ M — konunyecTBo Uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yucno ¢ nnasaroLein TOUKON ABOMHON TOYHOCTU pa3mepom 8 6aliT.
bN VARBINARY,N BnoK gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe GaiiTa 3a4arT A/IMHy 6ydepa.
MpumeyaHue:

[lna KoanpOBKM CUMBOJIbHBIX CTPOK MUcnonb3yeTtcs Winl251.
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CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros No Bcem cekuysaM CpoYHOro pbiHka MockoBCkol 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.

80 HeToprosas onepauus He nogaepxmsaeTcs.

81 OwwbKa BXOLHOWM NPOBEPKN aKTyanlbHOCTU AaHHbIX, onepauys He MOXET ObITb BbINOMHEHA.

82 3anBka Book-or-Cancel He MOXeT ObITb BbiCTaB/ieHa/nepecTas/ieHa, T.K. OHa NPUBOAUT K HEMea/IEHHOMY UCMOJIHe-
HUIO.

85 MprocTaHoBKa TOPros BO BCEX pexumax v no sceM Pbrovepcam, KaneHgapHeim cnpefam v OfHOAHEBHbIM (Obio-
YepCHbIM KOHTpaKTam C aBTOMPOsIoHTaLveli AaHHoro BA.

90 lMprocTaHoBKa TOProB BO BCeX pexunmax 1 no scem OnumoHam gaHHoro BA.

95 MproctaHoBKa TOPros B AHOHMMHOM PEeXnMe 1 Mo BCEM UHCTPYMEHTam gaHHoro bBA.

100 MproctaHoBKa TOProB B AHOHMMHOM pexumMe 1 no BceM ®btodepcam, KaneHgapHoim cripegam n OAHOOHEBHbIM
(PbHOYEPCHBbIM KOHTPaKTaM JaHHOro BA.

105 lMpuoctaHoBka TOPros B AHOHVMHOM pexume 1 no scem OnuuoHam gaHHoro bA.

110 lMproctaHoBKa TOPros B AAPECHOM peXMMe 1 Mo BCEM UHCTPYMEHTaM AaHHoro BA.

115 MpuoctaHoBKa TOpros B AAPECHOM pexume 1 rno scem ®btovepcam, KaneHgapHbiM cnpegam 1 OgHOAHEBHBIM (Oblo-
YepCHbIM KOHTpakTam gaHHoro bBA.

120 [MprocTaHoBKa TOPros B AQPecHOM pexumMe 1 no scem OnuuoHam AaHHoro BA.

125 MpuocTaHoBka Topros No ®oHA0BON cekuym CPOYHOro pbiHka MOCKOBCKOIN Brpxu.

130 MpuocTaHoBKa TOproB No ToBapHOi cekuuy CpoYHOro pbiHka MocKoBCKo Brpxu.

135 MpuocTaHoBKa TOproB no [eHexHoi cekuym CpoyHoro pbiHka MockoBckol Bupxu.

140 3anpeLleHo yBesimyeHve no3mumnmn no Bcem NHCTPYMeHTaM JaHHoro BA.

200 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpos pacyérta 0.

204 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

205 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

206 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

207 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

208 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

310 3anpet AgMuHucTparopa KnnpuHrosoro LieHTpa Ha nocTaHoBKY /1H06bIX 3as1BOK.

311 3anpeTt AgmunHucTpaTtopa KnvpuHrosoro LieHTpa Ha oTKpbITUE MO3ULKWIA.

312 3anpet AgMuHncTpatopa KnnpuHrosoro LieHTpa Ha OTKpbITe no3uumii Ha Mpogady.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /10ObIX 3asiBOK MO K/TMEHTCKOMY CYETY.
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315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULUM MO KTMEHTCKOMY CHETY.

316 3anpeT Tpeiigepa Ha OTKpbITVE NO3uULMK Ha Mpoaaxy No KIMEHTCKOMY CYUETY.

317 MpeBbIWeH NIMMUT 3as9BOK Ha MOKYMKY/Mpoaadxy.

318 3anpet AgmuHucTpaTtopa KnnpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asiBOK MO KIIMEHTCKOMY CUETY: 4151 K/u-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro Ans MNMoctaskn NO UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBbILleH JONYCTUMbIA Npeaen Ynucna akTUBHbIX 3asBOK C K/IMEHTCKOTO PerncTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexsaTka cpeAcTB Mo iMmMuTam K/veHTa.

333 HexBaTka cpeAcTB No 6pokepckoin onpme.

335 MpeBbILLEH MMMUT K/IMEHTA HA NOKYNKy Bymar.

336 MpeBbIWeH NUMUT 6poKepa Ha NOKYMKy Gymar.

337 MpeBbILleH IMMUT KNNeHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH MMMAUT GPoKepa Ha NPoAaxXy Gymar.

339 MOET nepecyér MO.

380 M OEéT npom. KNNPUWHI, HENb3A coBepLlaTb TOProBble onepauuu.

381 VOET NpoM. KNVPUVHI, HeNb3A yAaNATb 3asBKU.

382 WOET NpoMm. KNMPUYHI, HENb3A NepecTas/isaTb 3asBKU.

383 M aeT npoM. KIMPUHT, Hesb3s coBepLUaTh HETOProBble onepauun.

680 HexBartka cpeAcTs Mo iMMUTam KaneHTa.

681 HexBaTka cpefcTB N0 pacyéTHo dpme.

682 HexBaTtka cpefcTts A1 yBEMYEHUSA No3uLmum

3000 VI3MeHeHne 1 CHATNE KOTUPOBKM 3anpeLLeHo 13-3a NpeBbIlLeHnsa YacToTbl USMEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

3002 B KOTMpOBKe LieHa NPOAAXU A0/MKHA ObITb 60/bLUE LieHbl MOKYMKW.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBaresia HET Npas Ha BbINOSIHEHME onepaLui.

4002 HeBO3MOXHO UBMEHUTb AEHEXHBIA IMMUT MO KMEHTY. HeT TekyLux ceccuii.

4004 HeBO3MOXHO N3MEHUTb [EHEXHbIA TMMUT MO KINMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexBaTtka cpefcTs Npy U3MeHeHUN KIIMEHTCKOro IMMUTA.

4006 OLwn6Kka BO BXOAHbIX NapameTpax: ykasaHHbli "Pexum paboTbl” He nogaepxuBaeTcs.

4007 OwwmbKa BO BXOAHbIX NapameTpax: napaMeTp "AeHexHbli (MMUT" He Ynco.

4008 Owwmbka Bo BXOAHbIX MapameTpax: napameTp "KoadhdmumeHT knmeHTckoro MO He uncno.

4009 OwnbKa BO BXOAHbIX NapameTpax: HegonycTMmoe 3HadeHne napametpa "KoadhmymeHT kameHTckoro Mo,

4010 OLwwmbKa BO BXOAHbIX NapameTpax: HegonycTumoe 3HaueHue napameTpa "dnar npoBepky Ha Heyxog B MUHYC".

4011 OwumbKa BO BXOAHbIX NapamMeTpax: HeloMyCcTUMOe 3HayeHne napameTpa "lMpusHak aBTOMaTUYeCcKo KOPPEKLMUN K-
MWTa Ha BENIMYMHY A0X0Aa NP 3aKayke nocne KnmpuHra”.

4012 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4013 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT N0 KAMEHTY. OlwmnbKa Npy BbIMOSIHEHNW Onepaumu.

4014 HeBO3MOXHO M3MEHWTL NapameTpbl N0 KNEHTY. HeT TeKyLUMX CeCcCuii.

4015 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kMeHTy. Koga HeT B Tabnmue KNMeHTOB.

4016 HeB03MOXHO M3MEHUTbL NapaMeTpbl No kKAMeHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 OwnbKa BO BXOAHbIX NapameTpax: HeJoMnycTMMoe 3HaYeHne napameTpa “AeHexHbId immuT",

4018 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpoB pacyéTta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB Y Bpokepckoit dupMbl, UTO6bLI YCTaHOBUTL TpeGyeMoe komuecTBo Pac-
YETHOW Pupme.

4022 He xBaTtaeT cBOOOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoli dupMmbl, 4TOObI yCcTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4023 HeBO3MOXHO M3MEHUTL AEHEXHbIA IMMUT No B®. HeT Tekywmux ceccuid.

4024 HeBO3MOXHO N3MEHWTb AEHEXHbIA NUMUT no B®. JaHHas B He 3aperncTpypoBaHa B TOprax.
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4025 He xBaTaeT cBOOG0OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoli ®rpMbl, YTO6bI yCTaHOBUTL Tpebyemoe KomyecTso Bpo-
Kepckoii dupme.

4026 He xBataeT canbo fieHeXHbIX cpeacTs y O60co61eHHOro pasgena, 4tobbl ycTaHOBUTL Tpebyemoe konmyecTso Pac-
YETHOW Pupme.

4027 He xBaTaeT casib0 3a/10roBbIx cpeacts y O60co6/1eHHOrO pasgena, YTobbl ycTaHoBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOOGOAHbIX AEHEXHbIX CPeACTB Yy PacuéTHoi ®unpMbl, 4TOGbI YCTAHOBUTL TpebyeMoe Konn4ecTso bpo-
Kepckoii dupwme.

4030 HeBO3MOXHO M3MEHWTL NapameTpbl N0 bpokepy. HeT TekyLux ceccui.

4031 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga HeT B Tabnuue KNNEeHTOB.

4032 HeB03MOXHO M3MeHUTL NapamMeTpbl No Bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTVBOB.

4033 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. HeT npaB Ha paboTy ¢ 3TMM 6a30BbIM aKTMBOM.

4034 KnupuHroBblili nepeBog, 3as10roBbix cpefcTs ¢ O60Cc06/1eHHOI0 pasaena 3anpeLéx.

4035 MepeBof 3a/10roBbIX CPEACTB HACTUYHOIO 06ecneyeHuns 3anpeLéH.

4040 HeBO3MOXHO U3MEHUTL 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 U3MEHUTL IMMUT No B® B pexxrme ynpasnenus puckom. Koga 6® HeT B Tabnue KNneHTos.

4043 HeBO3MOXHO M3MEHUTL NMMUT N0 BP B pexxvme ynpasnieHns puckom. OLmbKa npy BbINOMHEHUN onepaumn.

4044 HeBO3MOXHO U3MEHUTL IMMUT No B® B pexvmMe ynpasneHusi puckom. OLumbka npuv BbINOMHEHWN onepauun.

4045 HeBO3MOXHO yganutb MMMuT no 6@ B pexmme ynpasneHms puckoM. OwmnbKa Npu BbIMOSIHEHUW ONepaLlyn.

4046 HepocTaTouyHO NpaB Ha yaasieHue 3anpeta [NnaBHOro Tpeiigepa Ha TOprn B peXxmme yrnpassieHUst pUCKOM.

4050 MopyyeHne Ha akcnupauuo He 06paboTaHo. 3anpeT MMaBHOro Tpeligepa Ha nogady NopyYyeHuidi Ha Skcnupaumio.

4051 MopyyeHne Ha akcnupaumio He obpaboTaHo. 3anpeT 6pokepa Ha nogady NnopyyeHuii Ha AKcnupaumio.

4052 MopyyeHre Ha akcnupaumio He 06paboTaHo. B cylecTByOWEM NOPYYEHUM C NPUC/IAaHHBIM HOMEPOM Apyrue: "Kog
KNneHTa" nmnn "MHCTPYMeHT".

4053 MopyyeHre Ha akcnupauuto He ob6paboTaHo. iaeT NPpoM. KMPUHT. YAanaTb NOPYyYEHUS HENMb3S.

4054 Mopy4yeHre Ha akcnupaumio He obpaboTaHo. AeT NPoM. K/TMPUHT. VI3MEHATb NOpyYeHns HeNb3s.

4055 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne no HoMepy ANa yaaneHna/M3MeHeHus.

4060 Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLun.

4061 MopyyeHne Ha akcnupauuio He o6paboTaHo. Bpems BBOAa NOpyYeHW OKOHUNIOCh.

4062 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne ansa yaaneHus.

4064 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLuyn.

4065 MopyyeHne Ha akcnupaumio He 06paboTaHo. He HaliieH ONUMOHHbIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupauuio He ob6paboTaHo. OTKa3 OT aBTO3KCNMPAaLMK BO3MOXEH TOMbKO B AieHb NCTEYEHUS Onuy-
OHa.

4067 MopyyeHne Ha aKcnupauuio He obpaboTaHo. 3anpeLleHo Nnogasarb NOPyYeHUst Ha UCNOIHEHVEe/0TKa3 OT UCMOTHEHNSA
no pacyéTHbIM EBPOMNENCKMM OMLVIOHaM.

4069 Mopy4yeHre Ha akcnmpaumto He obpaboTaHo. OwmbKka NPy BbINO/THEHWMM ONepauun.

4070 MopyuyeHre Ha aKkcnpauuo He 06paboTaHo. Ha KIMEHTCKOM CYETE HET TaKOro KonmyecTsa no3uuuii.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue K/IMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4093 He HalifieH yKa3aHHbI qbloYepCHbIi MIHCTPYMEHT.

4094 YKasaHHbIi hbloYepCHBbI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHbIN hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHns gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit upmebl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 719 0AHOro 6a30BOr0 aKTMBa.
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4100 [insa 3asBKu No CBsA3Ke AO0MKHO BbINOMHATLCA TPEGOBAHNE K UHCTPYMEHTaM: aTa UCMOTHEHUS NPSIMOTO MHCTPYMeHTa
MeHbLUE AaTbl UCMOTHEHUS 0BPATHOrO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN MeXAy UHCTPYMEHTaMM C pa3HbIMU NIOTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asBska no AHoHMMHOMY PEIMO gomkHa 6bITk TOMBKO € yKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBKa c ykazaHueM Tvna "PEMNO" no aaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl TOIbKO A1 [leHeXHOro pbiHKa.

4107 OTOi Npoueayport Henb3s CTaBUTb 3as1BKM MO MHCTPYMEHTY-CBSI3Ke.

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.

4111 MpeBbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIli (hboYePCHbIN MHCTPYMEHT - CBA3Ka, No HeMy OrpaHUYeHunst He CTaBsATCS.

4115 HeB03MOXHO NepeBecTyn AeHexHble cpeacTBa ¢ B® Ha BP. HeT TekyLmx ceccuid.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha Bd. BP-a0HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepeBecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-nonyyaresnb He 3aperncTpupoBaHa B Toprax.

4118 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPEACTB YacTUYHOro obecneyeHns y Bpokepckoii rpmbl.

4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B HaM4nM 3a10r0BbIX CPEACTB YacTUUYHOIO obecneyeHunsi y bpokepckoit dupmbl.

4124 He HalifieH kop, ykasaHHo Bpokepckoii dPupmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacyéTHbix dPupmM.

4126 MepeBog 3anpewwéH. Owmnbka Norvki nepeBosoB.

4127 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPeAcTB Ha PacuétHom Koge.

4128 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4129 He xBaTaeT canbio AeHexHbIX cpeacTs y O60cobneHHoro paszena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACcTB y PacuéTHoi ®rpmbl.

4131 He HaligeH Ko ykazaHHON Bpokepckoin drpMmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0orvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwnit Ans OTMEHbI.

4134 He xBaTaeT B HaNM4MKN AeHeXHbIX CpeAcTB Yy Bpokepckoii ®upMbl.

4135 He xBaTaeT B HANMUNM AEHEXHbIX CPeAcTB Y PacuétHoii dupmbl.

4136 MepeBos 3a/10roBbIX CPEACTB MNOMHOI0 0b6ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaM4MK 3a/10T0BbIX CPEACTB MOSIHOro obecneyeHns y bBpokepckoii ®rpmbl.

4138 Ha PacyéTtHom Koae HefoCcTaTouHO AeHEeXHbIX CPeAcTB, AOCTYNHbLIX A1 BbiBOAA.

4139 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB YaCTMYHOro obecneveHns Ha PacuétHom Koge.

4140 HeT no3uumii ana nepeHoca no BbIGPaHHOMY UHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca NO3nLUiA C KTMEHTCKOTO cUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3s nepeHocuTb no3numn mexay bB®, npuHagnexawum pasHbim PO.

4144 Henb3a nepeHoOCUTb NO3ULIMK Ha HYNEBOI pasaen Bo.

4145 3anpeT AgMUHUCTpPaTopa TOProB Ha NEPEHOC NO3ULMIA NO yKa3aHHOW Bd.

4146 3anpeT Ha NepeHoc NO3ULUK MO yKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKkasaHHbIA ONUMOHHbIA UHCTPYMEHT.

4148 He xBaTaeT B HaMunM 3a/10r0BbIX CPEACTB MOSIHOTO ob6ecneyeHunst Ha PacuétHom Koge.

4149 He xBaTaeT B HaNnumm feHexHbIX cpeacts Ha PacuéTHom Koge.

4150 YkazaHHbIli (Obo4EPCHbIA MHCTPYMEHT He SIBNSETCA MHCTPYMEHTOM 6anaHCMpPOBKM prcKa.

241



02.11.2025

PLAZA Il wnto3 Bepcus 8.9

Kop Bo3Bparta OnucaHvne

4151 He HailifieH cooTBeTCTBYOWMI Kog ®PupMbl HA BantoTHOM pblHKe.

4152 He HalifeH cooTBeTcTBYHOLWMIA PacueTHblil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifieH cCOOTBETCTBYHOLNIA MHCTPYMEHT Ha BasltoTHOM pbIHKe.

4154 Heobxogumble napamMeTpbl 418 Nogayn TpaH3akumMm Ha BasloTHOM pbiHKE He 3aperncTpupoBaHbl B CUCTEME.

4155 Heo6xoauMblii NorvH AMUHKUCTpaTopa 415 NOAAYM TpaH3akumy 6anaHCcUpoBKY pUcka He 3aperucTpyupoBaH B CU-
cTeme.

4160 MepeBoA cpeacTs mexay pasHbiMu PK BO3MOXEH TONLKO NyTEM rnofayun nopyyeHuns Ha nepesog, cpeacts B HKLL.

4161 BbiBOZ, 3anpeLyeH. PacueTHbIii Kog BXOAUT B €4WHbIV Ny/.

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHOM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa A5t B® ¢ BUPTYanbHbIM NMMUTOM. N5t NnepeBoja AeHEeXHbIX CPefCcTB NogaiTe nopyyeHne
B HKU,

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHaLWs 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4169 Onepauus foCcTynHa /IorMHam yposHsa P® nniv bo.

4170 MonbITKa [OoCTyna K CHETY Yyxoii Bd.

4171 MonbITka fOCTyna K CHETY YYXOro K/MeHTa.

4172 Y yyacTHUKa KNNPUHra HeT Npas Ha BbINOIHEHVE KOMaH/bI.

4173 Y yyacTH/Ka TOPros HET npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBka C JaToii OKOHYaHWs cpoka AelicTBus no KaneHgapHoMy cripegy CHSATa CUCTEMOA.

4175 Y yyacTHMKa KNnpyHra ycTaHoB/IeHa ONums Y4nTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4180 Own6Ka BO BXOAHbIX NapameTpax: nosie KOMMeHTapuii CoAePXUT HeAOoMNYCTUMbIE CUMBO/IbI.

4200 MopyyeHve He noaTeepxaeHo. He nogkntoyeH MASTER nornH yyactHuka Topros.

4201 MopyyeHne He noaTBePXKAEHO. MNPEeBbILLEHO OTK/IOHEHME LieHbl B MOPYYEHUN OT TeKyLUEel LieHbl.

4202 Mopy4yeHve He NoaTBEPXKAEHO. MMpeBbILEH MAaKCMaUlbHbIV 06bEM NOPYYEHNUST B KOHTPAaKTax.

4203 MopyyeHne He NOATBEPXAEHO. 3anpeLleH apecHblil pexvM.

4204 MopyyeHre He noaTBepPXAeHO. MNpeBbILIEH MaKCUMalbHbI 06beM NopyYeHUst B pyonsix.

4205 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakcumasibHasn paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIi
[eHb.

4206 MopyyeHne He noaTBepXAeHO. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3numns B KOHTpakTax Ha Mokynky.

4207 [MopyueHve He noaTBepxaeHo. MpeBbilleHa MakcumasibHaa paspelleHHas No3nuUmus B KOHTPaKTax Ha npogaxy.

4208 lMopyyeHne He noaTBepXaeHo. [nA ykazaHHOro SMA norvHa npesbIWeHO KONNMYeCcTBO O4HOBPEMEHHO YCTaHOB/EH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUM MO Pa3INYHLIM KIMPUHTOBLIM pasgenam.

4220 [ns nonb3oBaTens yCTaHOB/EH 3anpeT Ha COBEPLUEHNe TOProBbIX onepauuii.

4221 Onepaupus 3anpeLeHa npu coBnageHnn y4acTHUKa K/IMpUHra U y4acTHUKa TOProB B O4HOM JimLe.

4222 Y yyacTHUKa KIMPUHra HeT NpaB Ha BbIMO/IHEHME onepauuii ¢ 3asiBkamu.

4223 Y yyacTHVKa TOpProB HeT npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKkTMBHbIX MacTep /I0fVHOB HET NpPaB Ha COBEpPLLEHNEe 3TOI onepauuu.

4225 B OTHOLIEHMM YYacTHMKA KNIMPUHIa NPOBOAMTCS INKBUAALMOHHDBIA HETTUHT, 3anpeLLeHo BbiNOSIHEHNE N06bIX onepa-
L.

4226 [ns B® 3anpelleHbl TOProBble onepaLmn B yTPEHHIOK CECCUI0, KPOME onepauuii CHATUS 3asiBOK.

4227 [omkeH 6bITb NPU3HaK KBSTIMULMPOBAHHOIO MHBECTOPA /151 COBEPLUEHUS CLAESKU.

4230 Ha 6pokepckoli divpme [oCTaToqHO 0becneyeHuns, 3asaBkn CHATbI He ByayT.

4258 AfJpecHble alicbepr-3asiBku 3anpeLleHsbl.

4259 MepemelleHne aiicbepr-3asiBOK napamu 3anpeLyeHo.

4260 Pa3mep BMauMoii yacTu alicbepr-3asiBKM MeHbLUE MUHUMAa/IbHO A0MYCTUMOTO 3HAUYEHWS.

4261 Pa3mep BMauMoii YacTu alicbepr-3asBku 60/bLIe pa3mepa aiicbepr-3asiBKu.

4262 Pa3smep cnyyaliHoli Hag6aBky 60/1blUe MaKCUMasIbHO AOMYCTUMOrO 3HAYEHUS.

4264 Pasmep cnyvaiiHoli Haf6aBKN MEHbLLE HYNS.
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4266 Ha PK ycTtaHoBneH pexviMm 6/10KMpoBkY AAMUHUCTPATOPa TOProBOi CUCTEMBI.

4268 MepemelleHne aiicbepr-3asiBOK BO3MOXHO TOJIbKO MO LiEHE.

4269 B afpecHoii 3asiBKe Henb3A ykasblBaTb AaTy CTEYEHNS 3asBKU.

4280 OwnbKa BO BXOAHbIX NapameTpax: He 3aAaH napametp "Kog knveHta".

4281 OwmnbKa BO BXOAHbIX NapameTpax: HegonycTumoe 3HadeHne napametpa "Tun 3anpeta’.

4282 Ouwmbka BO BXOAHbIX NapameTpax: A1 napametpa "Pexum paboTbl” = 12 He MOXET 3aAaBarbcs "Macka 3anpeTos”
=0.

4283 Owwmbka Bo BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napametpa “MpuoputeT.

4284 HeB03MOXHO yCTaHOBUTL 3anpeT. 3anpeT ¢ Takumu napaMmeTpamu yxe CyLlecTByeT.

4285 [ns B® ycTtaHOB/IEH 3anpeT nogayn 3asiBOK B AOMOMHUTENbHYIO CECCUIO BLIXOLHOIO AHS.

4300 [NepecTaHoBKa 3asBOK 3arnpeLleHa B ayKLMOHe OTKPbITUSA.

4301 VIHCTPYMEHT HEAoNyCTUM B ayKUMOHE OTKPbLITUSA.

4302 FOK 1 |IOC 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbITUSA.

4303 AfpecHble 3asBKM 3anpeLleHbl B ayKLUUOHe OTKPbLITUS.

4304 HaiifieHa kpocc-3asiBka B ayKLMOHE OTKPbITUS.

4305 BOC 3anBku 3anpeLLeHbl B ayKLMOHe OTKPbITUSA.

5052 [Mopy4yeHre Ha UCMONHEHNE BEYHOTO (oblovepca He 06paboTaHo. B cylecTByOWEM NOPYYEHNN C MPUCIAHHBIM HO-
MEepOM Apyrue: "Kog KnneHTa" n/mnm "MHCTpyMeHT".

5053 MopyyeHne Ha NCNoMHEHNE BEYHOTO hbloyepca He 06paboTaHo. aeT npom. KNUPWHT. YaansaTb NOpyYeHUst Henb3s.

5054 Mopy4yeHve Ha UCNONHEHWE BEYHOTO (hblodepca He 0bpaboTaHo. MiaeT NpoMm. KIMPUHL. VI3MEHATb NOPYYEHUs HeNb3s.

5055 MopyyeHne Ha UcnonHeHne BeYHOro dbloyepca He obpaboTaHo. He HalijeHo nopyyeHue nNo Homepy ANna ypane-
HUA/M3MEHEHUS.

5061 Mopy4yeHre Ha UCnonHeHne Be4Horo hbtovepca He 06paboTaHo. Bpems BBOAA MOPYHEHMI OKOHUM/IOCh.

5062 Mopy4yeHre Ha cnonNHeHne Be4Horo blovepca He 06paboTaHo. HeT Takoro KNMEHTCKOro cyeta.

5063 MopyyeHre Ha UCMOTHEHUE BEYHOIO (hbiouepca He 06paboTaHo. He HaliieHo nopyyeHne Ans yaaneHus.

5064 MopyyeHne Ha NcnonHeHne Be4Horo thbtovepca He 06paboTaHo. HeT Npas Ha BbIMO/IHEHME onepaLyu.

5065 [Mopy4yeHre Ha CNoMHEeHNe BeYHOro hblouepca He 06paboTaHo. He HaligeH NHCTPYMEHT.

5069 [MopyyeHne Ha NCnonHeHNe BEYHOro hbtovepca He obpaboTaHa. Owmbka Npy BbINO/THEHWUN Onepauun.

5071 Mopy4eHne Ha 1cnosHeHre BeYHOro (hbloyepca He 06paboTaHo. HegonycTMoe 3HaYeHve Kon-Bo doblo4epcoB A1
NCNOSHEHNS.

5072 MopyyeHne Ha NcnonHeHne Be4Horo thbtoyepca He o6paboTaHo. ELLE He NpyLLIo Bpemsa nogaun nopyveHuit.

5073 [Mopy4yeHre Ha UCNONMHEHNE BEYHOro (hblovepca He 06paboTaHo. HegonyCTUMBINA MHCTPYMEHT.

10000 CucTemMHas owwnbka npn 06pabdoTke CooBLLEHUS.

10001 HensBecCTHbIN TN coobLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpeBblweH pasmep MQ-azpeca.

10006 OwmbKa npu NapcuHre coobLLEeHUS.
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