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NUcTopua nameHeHuim

Jata

N3meHeHnAa

12.08.2015

[lo6aBneHbl HoBble koAbl oLwmnbok (200 - 208).

23.01.2015

B "OnucaHne Toprosoro w3a" gobasneH pasgen "O6paboTka HewTaTHbIX CuTyauuii'.

22.01.2015

[o6asneH pasgen "ABTOMATUYECKOE CHATME 3asiBOK NPV OTK/IIOYEHNM NONb30BaTesNA OT TOProB”.

16.12.2014

OTpefakT1poBaH CMUCOK KOLOB OLUMGOK.

29.09.2014

[Job6asneHa paclumdpoBka Tabnuupl prohibition notoka FUTINFO.

18.08.2014

[o6aBneHbl koabl owmnbok ASTS.

24.07.2014

B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHcnvpyoTcs
06s13aTeNIbCTBa MapKeT-MelikepoB C feTanm3almeil 40 CEMU3HAYHOTO K/IMEHTCKOrO Koaa.

dopmatbl  coobueHuii-TpaH3akuyuii - FutTransferClientPosition n  OptTransferClientPosition
Tenepb MAEHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL ynanexa tTabnuua fut_ts_cons.

17.07.2014

M3 Tabnuupl ORDERS notoka FORTS_ORDBOOK_REPL yaaneHo none client_code

25.04.2014

B notok FORTS_MM_REPL go6aeneHa HoBasl Tabnuua mm_agreement: Tabnvuya ¢ Homepamu
1 TUNammn [JOrOBOPOB Ha OKa3aHWe MapKeT-MenKepcKux ycnyr.

15.04.2014

[lo6aBneHbl HOBblE KOMaHAb!:
* TMepeHoc hbloYepCHOI no3numn mMexay b

MepeHoc onuMoHHOM No3uumn Mexay 6@

14.01.2014

[Jlo6aBneHbl HOBbIE NONS:

« fulfil_min - npoyeHT MMHMMaIbHOrO MCNOJTHEHUSA 06513aTeNIbCTB 3a TOProBY0 CECCUI0
fulfil_partial - npoueHT YaCTUYHOrO NCNONMHEHNSA 06A3aTENLCTB 3@ TOProBY CECCUIO
fulfil_total - npoLeHT NOMHOro NCNOMHeHNs 0653aTeNbLCTB 3a TOProBY CECCUIO
is_fulfil_min - npu3Hak MMHUMaNbLHOrO NCNOMHEHUST 0653aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3Hak 4acTUYHOrO NCNONHEHMS 06A3aTENBCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npuaHak NoHOro ncnosHeHWs 06a3aTenbLCTB B TEKYLUA MOMEHT

B Tabnuubl fut_ MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[Jo6aeneHo HoBoe none:
* rate_id - igeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbI noTok orderbook:

* FORTS_ORDBOOK_REPL

[lobasneHo none:

* ext_reserve - [lononHUTENbHbIN pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[Jo6aBneHo HOBOe nosne:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[Jo6aBneHo HoBoe nore:
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» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[Jo6aBneHo HOBOe none:

* rate_id - igeHTudmkaTop Kypca

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

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-naviH

[o6aBneHa HoBas Tabnmua:

* rates - CnpaBOYHUK KypcoB BaslloT

B notok FORTS_FUTINFO_REPL

27.11.2012

M3meHeHne onucaHusa Tabnuupl user_deal.

01.11.2012

[lo6aBneHo onvcaHue AByx cobbITUIA ANa Tabnuubl Sys_events.

30.10.2012

OG6HOB/EHVE AOKYMEHTALMM:

* B pasgene "Metog FutChangeMoney - VI3MeHeHMe NumuTa Ha MOKYrnKy crnotoB no Bo"
[onosiHeHo onucaHve napametpa limit_spot_buy.

» B pasgenax "Metog FutMoveOrder - MNMepemelueHne aByx 3aaBok" n "Metog OptMoveOrder -
MepemeLleHne AByX 3a8BOK" AONO/THEHO ONUCaHWe 0TUKN paboTbl KomaHabl MoveOrder.

22.10.2012

O6HOBNEHWE JOKYMEHTALMN:

* BHeceHbl n3meHeHus B pasgensl: "lNonb3oBartenn. NpuBa3ka Monb3oBartesia K y4acTHUKY
Topros", "CocTaB, ycTaHoBKa U HacTtpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgaunm
no BK/OYEHWIO paHTaiimoB PTC B MpWIoXeHWe Monb3oBaTens npu pacnpocTpaHeHum
nonb3oBaresnibekoro MO CTOPOHHUM KOMMaHWsAM", "BoccTaHOBNEHME 1 NO3AHWUIA BXOA'".

* YnaneH pasgen "MNHTtepdelic TexHMueckoro LeHTpa ".

10.02.12

O6GHOBNEHNA AOKYMEHTALMN:

* B pasgen "Ocob6eHHOCTUN MCNoNb30BaHUs LWo3a" A06aBIeH NyHKT "KomaHab!".

» [o6asneH pasgen "MprocTaHoBKa TOProB A1 paclUMpeHns NuMnUTa KonebaHuii LeH caenok”.
* lcnpaBneHa owmnbka B onvcaHny hopmy bl pacyeTa LeHbl thblouepca.

» OGHOBNEHO OMUcaHne NHCTaUI1ATOpAa W/iko3a.

09.02.2012

[o6aBneHo HOBOe none:

* login_from - /lorvH nonb3oBaTens, NOCTaBMBLUIETO 3asBKY

B Tab/mubl:

« fut_rejected_orders - OTBEpPrHyTbi€ B KIIMPUHT 3as1BKN

* opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3aABKU

NOTOKOB:

e FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHast U CECCUOHHas nHdopmaums

* FORTS_OPTINFO_REPL - OnumoHbI: crnipaBoyHas 1 ceccuoHHast uHdopmMauus

24.01.2012

B Tabnuuy orders noTokoB:

* FORTS_FUTORDERBOOK_REPL - ®blouepchl: Cpes cTakaHa
« FORTS_OPTORDERBOOK_REPL - OnuuoHsl: Cpes cTakaHa
f06aBnieHbl cneayoLme nons:

* init_moment - Bpemsi NosB/eHns 3a8Bk1

* init_amount - HayanbHOe KOMYeCTBO B 3asBke

23.01.2012

[lo6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:
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* FORTS_CLMONEY_REPL - [leHbrv B KNUPUHTF

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

17.01.2012

B tabnuuy fut vcb notoka FORTS_FUTINFO_REPL po6asneHo none exch_pay_spot_repo,
coaepxallee 6upxesoii coop no Peno

12.01.2012

[o06aBneH NOToK pennmKauum:

* FORTS_ORDLOG_REPL - notok, B KOTOpPOM MNepeaawTcs BCe AeicTBUS C 3asiBKamy B
aHOHUMHOM Buge

02.11.2011

[Jo6aBneHbl HOBblE NONSA:

» [Mone comment - KommeHTapwuii Tpeligepa

* Mone ext_id - BHeLWwHW1 HOMep

B Tabnmubl:

« fut_rejected_orders - OTBeprHyTble B KNVPWHT 3asBK/

» opt_rejected_orders - OTBEPrHyTbl€ B K/IMPVHT 3a51BKN

25.11.2011

[o6asneH pa3gen "cnonb3oBaHne TECTOBLIX NPUMEPOB".

7.11.2011

PeBu3us pokymeHTa. [opaboTaHbl pasgensl "BeefeHne" n "OnucaHue TOProBoro Lunwo3a“.
[o6asneH pasgen "Kpatkuii 063op cuctembl SPECTRA".

20.10.2011

[Jo6aBneHsl cneaytoLye nossi:

« TMone theor_price_limit - TeopeTnyeckas LeHa ONUMOHA, PACcCUMTaHHAsA UCXOAs U3 KOTUPOBKM
(hbtouepca, orpaHUyeHHoR IMMUTOM

* Mone vm_real, cogepxallee TekyLuyto BM no onumMoHam, paccumMTaHHy UCX0AS U3 PbIHOYHOM
KOTMPOBKM onuunoHa theor_price. Mpu 3TM, 3HaYeHVWe B CTApOM Mosie VM paccyuTbIBaeTCs
MCXOAS U3 OrpaHnyeHHol KOTMPOBKK onuuoHa theor_price_limit.

[ob6aBneHa Tabnvua cobbITWA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchl: 3a8BKU U CAEMKM

* FORTS_OPTTRADE_REPL - OnumnoHbl: 3aABKM U CAENKM

* FORTS_POS_REPL - VIHdhopmaumsa 0 no3numax

* FORTS_PART_REPL - ViH(hopmaums o cpeacTBax U AiMMmTax

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U CeCCMOHHas nHpopmaums

* FORTS_OPTINFO_REPL - Onum1oHbI: cnipaBoyHas 1 ceccuoHHas uHdopmMauus

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHgpopmMauns

4.10.2011

[Jo6aBneHbl NOTOKW peninkauum:

* FORTS_CLR_REPL - notok, TpaHC/VpyoLWuiAi KNMPUHTOBYO MHhopMauumio, B TOM uucne
nHdopmauua o céopax 1 BM Ha MOMEHT KAMpUHra, 3adMKCUpPOBaHHbIE 3HAYEHUS KypcoB
BaJUTlOT, UCMOJIb3yEMbIE [1/11 PACUETOB, a Takke pacyeTHble LieHbl KIMpuHra

* FORTS_MM_REPL - noTok, cogepxawmin nicpopmaymio 06 obsizateniscteax MM B pexmme
OH-NaiH

M3mMeHeHbl HOMEpa KOMaHz, TOProBbIX onepauuii Ans NogaepXku BO3MOXHOCTU MOHUTOPUHIA
BPEMEH NoJIHON 06paboTKM, BK/KOYAs KaHau 40 No/b30BaTens.

14.09.2011

VicnpasneHbl OLUNOKM B 3HAYEHMSAX NO YMO/4aHN0 HEKOTOPbIX KOMaHA: Ecnn napameTtp senserca
CTPOKOBbIM - €ro 3Ha4eHne no ymos4aHuo 6epeTc;| B KaBbl4kKU

15.04.2011

[lo6asneHbl cnegyowye nons:

 none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam Po
nbo

* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaums no KAMeHTCKUm
pasfenam

» none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asskam
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* none waprice notoka FORTS_POS_REPL - cpefHeB3BelLeHHas LeHa
Vi3MeHeHust B cMcTeMe KOMaHpbl:

* BaxHo: nsmenuncsa copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B
Kaxayto n3 komaHg, AobasneH napameTp dont_check_money. ViameHnnuch ngeHTudmKaTopsl
KoMaHg. KomaHgp! cTaporo chopmara noAgepkuBatoTca co cTapbiMu ngeHTudgmrkaropamm.

» [No6aBneHa komaHaa FutExchangeBFMoney, npegHasHauyeHHas /151 BbINOMHEHWS NepeBoLoB
Mexay b® pasgenammn

28.03.2011

B T1abnuuyy multileag_deal notoka FORTS_FUTTRADE_REPL po6asBneHo none
buyback_amount, cogepxaltiee cymmy o6patHOro Bbikyna A/ caenok Peno

24.03.2011

Jo6asneH notok RTS_INDEXLOG_REPL, TpaHCAupyOLLWii UICTOPUIO M3MEHeHUst uHaekcos PTC

01.02.2011

[ns komaHgbl FutChangeClientVcbh nsmeHeHn tvn napametpa code_vcb ¢ c4 Ha c25. HoBblli
dhopmaT KomaHabl UMeeT kog cooblueHns 33. Kof OTBETHOTO COOGLUEHWS A1 KOMaHAbl He
n3MeHuscs.

B foKyMeHTaumo fo6aB/eH CNpaBoYHMK KOLOB BO3BpaTa KOMaHa,.

27.01.2011

WcnpaBneHa owwubka B AokymeHTaumn - napametp check_limit komaHg OptAddOrder u
OptMoveOrder 6b171 onMcaH HeKOpPPeKTHO. MpaBusbHbIe 3Ha4eHKsA napameTpa: 0 - He BbINOHATbL
npoBepky, 1 - BbINO/HATH NPOBEPKY.

24.12.2010

VcnpaBneH psig OWMOGOK B MMEHOBaHUM MOMel KOMaHf, a Takke 3Ha4YeHUsi Mo YMOJSYaHuIo
HEKOTOPbIX KOMaHS;:

* 3HaueHue no ymonuaHuo napameTpa ext_id Ans komaHgsl FutDelUserOrders ycTaHOB/EHO B
0.

* 3HauyeHus No ymonuyaHuio napameTpos comment, hedge, broker_to, ext_id, trust, date_exp ans
KomaHgbl FutAddMultiLegOrder yctaHoBneHbI B 0 Uy NycTyto CTPOKY B 3aBMCUMMOCTM OT Tvna
coo6LLeHus.

* 3HayeHWe nNO ymonuaHuio napameTpos pricel un price2 gna komangbl OptMoveOrder
ycTaHoBneHbl B 0.

» 3HaueHve Mo ymonyaHuio napametpa no_fut_discount gns komaHasl FutChangeClientMoney
ycTaHosneHo B 0.

e 3HauyeHve Mo ymonyaHuio napamerpa limit_spot ana komaHgbl FutChangeBrokerVch
yCTaHOBNEHO B -1.

« B omBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch
n OptChangeExpiration none Message uCnpaBieHO Ha message A8 OOCTMKEHMS
efnHoobpasnsa ¢ ocTalbHbIMU KOMaHAaMM.

26.11.2010

Mi3ameHeH chopmaT arpervpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price
NPUHUMAET Pas3NINYHBIA CMbIC/T B 3aBUCMMOCTM OT 3HaueHus npusHaka 0x1000 MHCTpymeHTa
(none signs Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL): B c/iy4ae ycTaHOBKM
npu3Haka nose price COAEPXNUT CTaBKy, MHAYe - CBOM-LieHY.

15.10.2010

Hosble npu3HakM WHCTpymMeHTa (none signs Tabnuubl fut_sess_contents noToka
FORTS_FUTINFO_REPL):

¢ 0x800 - npu3Hak MHCTpyMeHTa RTS Money

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

HoBoe 3HayeHve npru3Haka cocTaBHbIX MHCTPYMeHTOB multileg_type (Tabnuubl fut_sess_contents
notoka FORTS_FUTINFO_REPL. [ina ceonos RTS Money npvH1UMaeT 3HauyeHune 2.

HoBoe nosie B cTakaHax arpervpoBaHHbIX KOTUPOBOK - price2. Vcnonb3yetcs Asi CBOMOB - B
[aHHOE MoJsie 3annCbIBAEeTCS CBOM-LieHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL un FORTS_OPTCOMMON_REPL po6aBneHbl
3HaYeHWs LEeH OTKPbITUS 1 3aKpbITUS (Nons open_price u close_price).

B notok RTS_INDEX_REPL po6aBneHbl 3Ha4YeHus Kanutasimsauum u o6béma Ansi MHOEKCOB
(nons cap n volume).
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07.07.2010 B Tabnuuy c nHdopmauueii o ceccumn session notoka FORTS_FUTINFO_REPL po6asneHa
nHhopmMaLms 06 HTepBasie NepeHoca no3uuuii (nons pos_transfer_begin n pos_transfer_end)
[Lo6aBneHbl Tabmupl:
 fut_sess_settl B notok FORTS_FUTINFO_REPL c pacuyeTHbIMM LeHamMu 3a npoLueainii
KVPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL cO 3HauyeHMsiMM BONATULHOCTU U
TEOPETNYECKO LieHbl ONLUMOHA HA MOMEHT KMPUHra
15.06.2010 VMcnpasneHa owwubka B onucaHum KomaHgpl FutAddMultiegOrder: Tun napametpa isin_id
n3MeHeH c25->i4
B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4
3aMeHeHbl Ha nonsa oblig_qty v fulfil_qty Tuna i8.
31.05.2010 B tabnuupl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL pgo6aeneHo
none step_price_curr.
B notokm FORTS_FUTCOMMON_REPL u FORTS_OPTCOMMON_REPL B Ta6nuuy
common pfo6aeneHbl MOAA A1 COBOKYMHOTO cnpoca W npegnoxenus: orders_sell_qgty,
orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [lobaBneHa nHopmauusi 0 napaMeTpax MHCTPYMEHTOB:
» Tabnuubl base_contracts_params, futures_params, virtual_futures_params, options_params
[oo6aBneHa MHopMaLmMsi 0 CTOMMOCTU Luara LeHbl MHCTPYMEHTa B BEYEPHUI KIMPUHT — none
step_price_clr Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B npom.
KIMPWHT — none step_price_interclr Toli xe Tabnuupl.
19.04.2010 I3MEeHEeHb!I TUMbl MHOTUX NONEl, B YHaCTHOCTY:
* 06bEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8
* HanpaBsfneHue 3asBoK i4 -> il
* MPU3HaKN NHCTPYMEHTOB (Signs) il -> i4
Tabnuua money clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B noTok
FORTS_CLMONEY_REPL.
MepenmeHoBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
» Tabnuua repo_deal -> multileg_deal
» komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:
» Tabnmua multileg_dict — cnpaBoYHMK CBA30K
» nons price_dir, multileg_type, legs_qty Tabnuupbl fut_sess_contents
* NONA C NAEHTUUKATOPOM U LieHO caenkun B Tabnuupl orders_log hbio4epCcHyYH0 1 ONLUUOHHYO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL
» notokn FORTS_FUTORDERBOOK_REPL un FORTS_OPTORDERBOOK_REPL ¢
nHhopmaumeli o TekyLem COCTOSHUM CTakaHOB
» Tabnuua broker_params notoka FORTS_INFO_REPL
* Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
» Tabnmupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHs!:
* none state Tabnuupbl opt_sess_contents
16.03.2010 M3meHeH onucaHne komaHabl FutAddRepo: ¢ BMecTo napameTpa swap_price, Tenepb
ncnonb3yeTcs napameTp repo_rate
24.02.2010 [ob6aBneHo:
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Aata N3meHeHus
 onucaHue Tabnuy repo_orders_log, repo_deals

* OnycaHue CTaTycoB 3asiBOK U CAenok Peno
* OnVICaHue HOBbIX CTATyCOB 3a8BOK U CAENOK
* onucaHune komaHabl FutAddRepo

» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010 e [obaBneHo  onucaHue KOMaHz;: FutChangeBrokerVcb, FutChangeClientProhibit,
FutChangeMoney, OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL

* VicnpaBneH pag OLINBOK B OMMcaHnm KOMaH[

15.01.2010 e I3MeHeHbI TUMNbl NAEHTU(NKATOPOB 3a8BOK U caenok (i4 -> i8)
* 3MeHeHbI TUMbl CTaTycoB 3asBOK W CAeNokK (i2 -> i4)

* VicnpasneH psg oWUGOK B ONUCAHUM KOMaHJ,

25.11.2009 VicnpaBsneH psg owmnboK B ONMcaHuy KOMaHA,

03.11.2009 [lobaBneHa nogaepxka 3afaHvsa Kogos 6pokepoB Mpy OTNpaBke CO0bLLEeHNI
30.10.2009 [lo6aBneHbl KOMaHApb! yNpaBneHns IMMmTaMmn KNMeHToB

10.08.2009 [o6aBneHbl CNpaBoOYHUKM MHCTPYMEHTOB MO OMLMOHaM

15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB pensikaumm

17.06.2009 [lo6aBneHo onvcaHue KOMaHA ynpasfeHus 3asaBkamu A5 hblo4epcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB penavkaumm ‘common’

20.03.2009 MepBas Bepcus foKyMeHTa

BBegeHue

HasHaueHue JOKyMeHTa

Llenblo fokymeHTa SBNSETCS OCBELLEHVWE BCEro KOMMekca MHopmaummn, HeobxoaMmoli nonb3osatensM npu
NPOEKTMPOBaHUN 1 pa3paboTKe NPOrpamMmmMHOro obecneyeHmns gas goctyna Ha pbiHok SPECTRA ¢ ncnosb3oBaHuem
wo3a SPECTRA Plaza-2. B fokymeHTe paccmaTpuBaloTcs crefytoLime BOnpochbl:

e O6wWwii 0630p cucteMbl SPECTRA — TOproBble WHCTPYMEHTbI, YYaCTHUKM TOProB, TOPTOBble Omnepauuu,
ynpaBneHne puckamv 1 IMMUTAPOBaHWe onepauuii u T.n.

« CocrTas, ycTaHoBKa 1 HacTpoiika MO w3 SPECTRA Plaza-2. Mpueoantcs onucaHve geinctaunii nonb3osarens
no ycTaHOBKe 1 HacTpoiike MO, Tpe6GoBaHUiA kK annapaTHoi 1 NPorpaMMHO MHAPACTPYKTYpaMm, a Takke JatoTcs
06LLye pekoMeHAaLMK MO UCMONb30BaHMIO MPOrpaMMHOro obecneyeHus.

« CocTas TpaHcMpyemoii nHdopmauuu. MpYBOANTCS onUcaHye NOTOKOB PennKaLmm n TpaHCAnpyeMbIx Tabnuy,

* TMepeyeHb ynpaBAsAoLLMX KOMaHS,
* CnpaBoYyHble JaHHble.
prr nonb3oBarteneun
[JaHHblli [OKYMEHT npefHasHauyeH A/1f 6U3HEC-aHANIMTUKOB, CUCTEMHbLIX apXWTEKTOPOB M MPOrpaMmucTOB,

Yy4acTBYHOLLMX B NPOEKTMPOBaHUN 1 pa3paboTke NporpamMmmHOro obecneyeHust 4ns goctyna Ha poiHok SPECTRA ¢
ncnonb3oBaHvem wno3a SPECTRA Plaza-2.

CokpalieHusn

B pamkax HacToALLEero AOKYMeEHTa UCNO/b3YyTCA CeaytoLlme CokpalleHus:

TepMuH OnpepeneHue
BA Ba3oBbliii akTvB
[50) Bpokepckas cupma (TOproBblii YUneH)
BM BapuauvoHHas mapxa
ro lapaHTniiHOe obecnevyeHne
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TepMuH OnpepaeneHve
KL, KnnpuHroBelii LieHTp
MM MapkeT-Maiikep
HKA HakonneHHBbIN KyNoHHbIA foxop,
no MporpammHoe O6ecneyeHne
P® PacueTHasi corpma (KNMpUHIOBbIl YeH)
TC ToproBsasi cucrema
LB LleHHas 6ymara

Kpatkun 0630p cucremol SPECTRA

Cy6beKTbl (y4YaCTHUKUN) TOPros

Cy6bekTbl (Y4aCTHUKW) TOProB 3T0:
* PacyeTHble covpmbl (PP)
* Bpokepckue pupmbl (BP)

¢ KnueHtbl P® n 6@

PacueTHble (hupmbl

PacueTHble MpMbl — 3TO OpraHu3auumn, HeNnocpeCTBEHHO HecyLlye OTBETCTBEHHOCTb U MOKPbLIBAKOLLME PUCKM
CBOWX KNIMEHTOB 1 Cy66poKepoB.

PacyeTHble hMPMbl UMEIOT BO3MOXHOCTHU:

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

» CoBepLiatb CAe/K/ OT CBOET0 UMEHM 1 3a CHET 06CYXMBAEMbIX K/TMEHTOB.
* Bectu pacuetbl ¢ HKLL Hanpsimyto.

* O6CnyxnBaTb KNIMEHTOB, B TOM Yncrie U 6pokepckue rpmbl.

* KoHTponuposaTb paboTy K/IMEHTOB 1 BpOKepCcKMX (OUPM B XO4E TOProB.
PacueTHble thmpMbl HECYT 065A3aTeNbLCTBA:

¢ YneHcTBo B CeKuuy CPOYHOTO pbiHKA.

* JluueH3ans 6rpxeBoro NocpesHrka, CoOBEPLLAIOLLEr0 TOBapHbIe (bOUYEPCHbIE M OMUVOHHbIE CAENKM B GUPXEBOI
Topros/e, BblgaHHasa Lib P®.

* B3Hoc B CTpaxoBoii hoHS,.
¢ [apaHTUiiHOoe obecneveHne CO6CTBEHHbIX CAEMOK U CAEMOK CBOMX K/TMEHTOB.
EpOKepCKI/Ie (bl/lprI
B oT/mnume oT pacuyeTHbIX MpM, Bpokepckre hMpMbl HE PaCcCUMTBLIBAKOTCS MO OnepauusiM Hanpsimyto ¢ GUpXei,
a paccunTbIBAKTCA CO CBOEN pacuyeTHOW MpPMOiA, Ansi GPOKEPOB HET TPeGOBaHWIA MO Ha/IMYMIO JIMLEH3UA 1 Mo
BHeceHwuo cpeacTB B CTPaxoBoii hoHA.
Bpokepckre rpMbl IMEIOT BO3MOXHOCTU:
« CoBepLuaTtb CAe/KN 3a CBOI CYET.
« CoBepLuaTb cAe/Kn 3a CHET 06CNYXMBAEMbIX KIIMEHTOB.
* BbICTaBnATb 3asBKM B TOProBOi CMCTEME C K/IMEHTCKOrO TepMuHana.
* KoHTponupoBaTb paboTy CBOUX K/IMEHTOB B XOA€ TOProB.
Bpokepckne mpmbl HECYT 06513aTeNbCTBA:

. rapaHTMVIHOG obecrneyeHne CoBCTBEHHbIX COEeNnoK U cAesnnioK CBOUX K/TMEHTOB.




Lnto3 SPECTRA Plaza-2

KnueHTtbl

To6oe topuagnyeckoe 1 rsnyeckoe ML MOXET NPUHUMATL yYacTue B TOprax Ha pbiHKe blo4epcoB 1 OMLMOHOB
SPECTRA B kayecTBe kueHTa. [ns 3TOro HeO6GXOAMMO 3ak/4uUTb [O0rOBOP Ha TOProBoe 06CNyXuBaHue c
6pokepckoii orpmoli N HEMOCPEACTBEHHO C PacUETHON hupMoid. BaxkHbiM aTpnbyToM kKnmeHTa cnyxut HH nnn
Homep nacnopTa.

KOAVIpOBKa B cucrteme

Y4yacTHVK/ TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBO/BHOM CTPOKM BUAa:XXYYZZZ, rpe

¢ XX — Kof, pacyeTHoO hrpMmbl

¢ YY — kop, 6pokepckoli oupMbl

e ZZZ — KOpf, KNueHta

Kog, 6pokepckoii ovpmbl 00 NpeaHa3HaueH A1 OTPAKEHUS COCTOSIHUS Camoii pacyeTHoW oMpMbl.

Mpumep 1.

Q100 — kof, ANA NpeAcTaBneHNs pacyeTHol mpmMbl Q1

Q1DU - cy66pokep DU pacueTHoii chupmbl Q1

Kog KnueHTta 000 npegHasHadeH A1s1 OTpaKeHUsi COCTOSAHMUA 6pOKepCKoli hmpMmbl.

Mpumep 2.

Q1DUO000 - Kog 418 npeAcTaBneHnss COCTOSTHUSE AEHEXHbIX CpeacTB cybbpokepa DU pacueTHoit chupmbl Q1
PackpbiTe nHdpopmalmum 06 y4acTHMKax B cucreme

Cnuncok pacyeTHbIX U 6pokepcknx cmpm goctyneH B Tabnuue diler notoka FORTS_FUTINFO_REPL. Cnucok

K/IMEHTOB A0CTyneH B Tabnuue investr notoka FORTS_FUTINFO_REPL. PackpbiTue nHtopmMaummn o KNneHTax v

6pokepax orpaHMyeHoO nNpasamm Nosb30BaTens, 3anpalumnsaoLLero NHhopmaLmio.

Kpome Toro, B pas/inuHbix NOTOKax M Tabnuuax ecTb CCbIIKW HA CEMWCUMBOSbHbIE KOAbl YHACTHUKOB WU Ha
YETbIPEXCUMBOJ/IbHbIE KOLbl GPOKEPOB.

Monb3oBatenu. NMpuBaA3Ka NosIb30BaTeNA K y4aCTHUKY TOProB
Monb3oBartenb UK NOrNH B CUCTEME MOXET ObITb npueAsaH K pasHbIM YPOBHAM nepapxmn y4acTHUKOB:

 JIOrvH pacyeTHOl chmpMbl. IMeeT BO3MOXHOCTb NPOCMATPUBATL MHChOPMaLMIO U (MPY HANMYUM TPaH3aKLMOHHbIX
npaB) coBepLUaTb TOProBble onepaumu oT MMeHK T060oro 6pokepa UK KNNeHTa AaHHOM pacyeTHol hupMmsl, a
TakXe Bbl3blBaTb Onepauumn A1a yCTaHOBKN Pas/INyHbIX IMMUTOB, Kak A5 KIMEHTOB, Tak 1 418 Cy66poKepoB.

e JlornH Gpokepckoii hvpmbl. VIMeeT BO3MOXHOCTb MpOocMaTpvBaTb WHOPMAaUMI0O U COBEpLUaTb TOProBble
onepauun OT MMEHU BCEX K/IMEHTOB OGpokepa BHYTPU pacyeTHOW (hMpMbl, a Takke ycTaHaBMBaTb NMMUTbI
KMeHTam 3Toro 6pokepa.

e JIOTVH KnneHTa. ViMeeT BO3MOXHOCTb COBEpLUATL TOProBble onepauyun oT UMEHU KOHKPETHOTO K/IMEHTa BHYTpU
6poKepcKoi hupMbl 1 NpoCcMaTpmBaTb MHHOPMALMIO MO 3TOMY K/IMEHTY.

B cxeme KAXKAOIO coobLueHmnsi-komaHabl (CM. pasgen OnuncaHve komaHa) ectb none 'broker_code'. MNpunoxeHue,
MCNONb3ytoLLee /IOTMH YPOBHA pacyeTHON hupmbl, 0653aHO Npy OTnpaske /1to60oro CoobLEHNS 3anoHATL 3TO
nosie YeTbIPEXCUMBOJ/IbHBIM kogoM 6pokepa SPECTRA. MNpunoxeHusi, UCNOMb3ytoLLMe 0TVHbI YPOBHS Gpokepa
WN KNINEHTA, 3ano/iHATbL 3TO nosie He 06513aHbl.

NHCTPpYMEHTDI

MHcTpymeHTbl B cucteme SPECTRA wumeloT wuepapxumyeckyro CTpykTypy. [anee npueefeHO onucaHue
MHCTPYMEHTOB, HauMHasi C KOPHEBOIO YPOBHS Uepapxuu.

Ba3oBble aKTUBbI

BazoBbIii akTMB MpeAcTaBnsieT co60oii CYLHOCTb, K KOTOPOli NpUBSA3bIBAeTCA KOHKPETHbIV KOHTPaKT — aKumio,
KOTOpYl0 Heobxogumo 6yaeT nepeaatb WM MOAy4YWTb A7 UHCTPYMEHTOB (DOHAOBOI cekuuu, ToBap — A/isi
VHCTPYMEHTOB TOBapPHOI CEKLN UM MHAEKC/KYPC BaUTOTLI/MHAMKATOP f/151 pacueTHbIX (hblodepcoB. Ba3oBblii akTUB
COAEPXUT aTpnbyThl, 06LLME AS1 BCEX UHCTPYMEHTOB, MPUBS3aHHbIX K HEMY, & IMEHHO:

» HavmeHoBaHVie TOProBoii CeKLMN.
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« PasHoo6pasHble CTaBKM KOMUCCUI 1 MPU3HAKK MCMOb30BaHUSA CKaslbNMPOBaHUs NpU pacyete komuccuii. Ecnu
[Ns1 aKTMBa YCTaHOB/IEH MPU3HAK CKasIbMMPOBaHWS, TO KOMUCCKUS GEpeTcst TOMbKO MO cAenkaMm B OTKpbITVe
no3nuui.

e Twn noctaeku Mo KOHTpPakTam (Nogpo6Hee — cM. pasgern, MocTaBka akTUBOB W 3KCIMpaLUs ONLOHOB):
* MocTaBKka CO6CTBEHHO aKTUBA,
* MocTaBKa aKkTMBa NyTem CO3AaHusi NO3ULUM Ha CMOT-PbIHKE;

. paCLIeTHbIVI T™™Mn — no nToram O6paLLleHVIFI nepevyncnarTCa TOTbKO AEHEeXHble CpeacTBa B pasmMepe pasHulbl
MexXxay CTOMMOCTbH OTKPbITUA No3nunn 1 pacquHoﬁ LleHOVI akTuea.

* Basnota Ang pacyeTta CTOMMOCTM LWara LeHbl. B HaCTOFlLL[I/IVI MOMEHT MOXET NPUHNMaTb 3Ha4YEeHUA:

* RUR — cToMmOCTb Lwara LeHbl yka3blBaeTca B py6]'IFIX N, Kak npaBuio, He MEHAETCA B TeYEeHNe BCEro Cpoka
,CI,EVICTBVIFI KOHTpaKTa.

* USD — cTtoMmMocCTb Liara LieHbl ykasbiBaeTcs B pybnsix, ¢ nepecyetom no kypcy LIB Ha MOMEHT OTKpbITMSA
TOProBoii ceccum. Mpu 3TOM CTOMMOCTb LIara LieHbl MEHSIETCS B HaYasle Kaxx 4o TOProBoi ceccuu.

* USR — cToumocCTb Lara LieHbl ykasblBaeTcs B py6/isix, C nepecyeToM no Kypcy fonnapa, paccyuTbiBaemMoro
no metoavke MockoBckol Bupxu: http://moex.com/n6126

CTouMOCTb Lara LieHbl N3MeHsieTcsa ABa pasa B AeHb — MPU KNUpUHre n npu npomMexxyTouyHOM K/InpuHre.

e ®opma TOproB — C 3a/10r0M Wn 6e3. Mpn TOpProe/e ¢ 3a/10ro0M YacTb AeN03uTa Mof NO3ULUK MOXHO BHOCUTb
nyTeM nepegaun HKLL B 3as10r akumii v ApYrvx LeHHbIX Gymar 13 yTBEPXAEHHOMO ChMcKa.

BazoBblii aktme HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

WNHdhopmauus o 6a30Bbix akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.

PblovepcChbl
®boYepCHbIE KOHTPaKTbl — OCHOBHOW TUM TOProBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

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

[laTbl nocTaBKky obIOYEPCOB B TOPrOBOW CUCTEME Ha3HAYaKOTCH C TPEXMECSAYHBIM MHTEPBA/IOM — CEPeAVHbI MapTa,
WIOHS, CEHTAGPS, Aekabps. 115 kaxaoro 6a3oBoOro akTmsa MOXeT ObITb CO34aH0 HECKO/IbKO TOpryeMbix (ibloyepcos
C pasHbIMK AaTamy UCMOSTHEHNS.

®bloyepchbl C pas3HbIMU AaTamy UCNOSIHEHUA Ha OAWH U TOT e aKTUB MOTYT BXOAUTb B T.H. MEXMECSUHbIA Uau
KaneHaapHblii cnpag. B aTom crydae, npu pacyeTe PUCKOB YUMUTLIBAETCS KOPPEsLMs LieH Ha Takue (hbloyepchbl
Mex/y co6oii 1 rapaHTUiiHoe o6ecneyeHne Noj No3uLMio, COCTOSILLYIO U3 HECKO/bKUX (PboYepCoB, BXOASALLMX B
CNp3 MOXET GbITb 3aTPe60BaHO MeHbLLE, YeM CyMMa 06ecneyeHuii Nog Kaxkayto 0TAe/bHY0 NO3NLMIO.

cDI:}O‘—IepCbI 06bI4HO KOTUPYKOTCA B MYyHKTax LEHbI. OpHako ans qﬁ)b}O‘—IepCOB Ha NMPOUEHTHblE CTaBKn U oﬁnmrau,mm
LieHa yKkasblBaeTcs B BUAe CTaBKu B NpoLeHTax rogosbiX. A8 (*)bI'O‘-IepCOB, TOpryembiX B NyHKTax LUeHbl, ueHa B
py6l'IFIX 3a KOHTPAKT BbIYNCAETCA KakK:

step_price

PriceRub = PricePoints * -
min_step

, Toe
¢ PricePoints — LeHa B NyHKTax;

e step_price — CTOMMOCTb MUHMMAJIbHOTO Liara LieHbl;
e min_step — MWHMUMasbHbINA LWar LeHbl B MyHKTaX.

[N NpoLeHTHbIX hblouepcoB:

1 000 000
PriceRub =
PricePoints  \d
36500
,rae

¢ PricePoints — LeHa B nyHkKTax;

10
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e d — KONNYECTBO fHel A0 UCTeYeHNs KOHTpakTa.

[nsa dbroyepcos ¢ BasToTON cToMMocTy Wwara USR, 3anonHATCA eLe TpU AONOMHUTENbHbIX NoNs:
¢ CTOMMOCTb Liara LeHbl B ICXOAHOI BastoTe (T.e. B gonnapax CLUA)

* CTOMMOCTb Lara LeHbl B py6nsx, 3athykcmpoBaHHas A1 MPOMEXYTOUHOTO KMPUHra

* CTOMMOCTb LWara LieHbl B py6nsx, 3aurkcnposaHHas s KInpuHra

Kaxblii TOProBbIil MIHCTPYMEHT NpU NOSIBNIEHUN B CUCTEME HeOCTYMNEeH [/ TOProB B BEHEPHIOH TOProBYH CECCUIO,
1 HauYMHaEeT GbITb AOCTYMHbLIM [/15 TOPTOB B BEYEPHIOK TOPTOB/IH0 TO/IbKO CO BTOPOI TOProBoii ceccumn (nogpobHee
0 TOProBbIX CECCUSAX CM. pasgen PacnvcaHue TOpros 1 kampuHra). O AOCTYNHOCTU UHCTPYMEHTA [ TOProB/n B
BEUEPHIOH U/IM OCHOBHYHO TOProBble CECCUMU MOXHO Y3HaTb 13 Nons signs (NpusHakm) Tabnuuel fut_sess_contents.

MHcpopmMaLms o chblouepcax cogepxuTtcs B Tpex Tabnuuax ToproBoro nHtepgeica:

¢ Motok FORTS_FUTINFO_REPL, Tta6nuua fut_sess_contents — ocHoBHas Tabnuua. CofepXuT Crnmcok
KOHTPaKTOB, Ha3HAYEHHbIX B TOPrv B AaHHO TOProBoli ceccuu.

¢ Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepXuT ype3aHHyl MHGOopMaLuuio 060 BCex
obloYepCHBbIX KOHTpakKTax B TOProBOW cUCTeMe, B TOM YMC/le HeTopryembiX. TpaHCNAauMsa 3aToi uHdhopmaumn
Heobxoguma ans paboTbl MOAYNA pacyeTa BONaTUIbHOCTY U BapUaLIMOHHOW MapXu Ha CTOPOHe KeHTa.

¢ MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepXxuT nHcpopmaumio o cbrodepcax B chopmare,
HeobX04MMOM A1 3arpy3ku ee B KIMEHTCKUIA Moy b pacyeta puckos (ClientGO).

OnunoHbI

B HacToAILWmMiI MOMeHT cucTeMa SPECTRA noaaepxvmBaeT aMepUukaHCcKme OnuyoHbl Ha dobiodepcekl. ONUMOHbI MOTyT
ObITb MapPXMPyeMOro Tvna, ¢ yniaToi BapuaLoHHON MapXXu Mexay y4acTHUKaM1 TOProB Ha OCHOBAHWWN pacyeTHOM
LieHbl, onpefensemMoii ABaxAbl B TOProBYH CECCUI0, U NPEMUAIbHOTO TUNA, C ynaaToli npemvumn NOAMUCUMKY OnLmoHa
B MOMEHT COBEPLLEHUS CAENKN.

Mpun VICﬂOI'IHeHVII/I/aKCI'IVIpaLI,VIVI onunoHa, NosnumMsa No onunoHy npespalaeTcsd B N0O3nLKU0 No (pbloqepcy, K KOTOpOMY
npuneAsaH ,D,aHHI:IVI OnunoH.

OnuWOoHbI Takke Kak u cbbroqepcu UMET pasHble gaTbl UCMOMHEHUA. B oTanume ot cbbroqepcos, CyLlecTByroT
"KOPOTKME" OMUMOHbI, C UCMOSIHEHNEM B CepeaunHe Gnvxanwero KaneHgapHoro mecaua. Nosvumm Ha KopoTkue
ONUMOHbI NPKY NCNOJTHEHUK NepexoaAT B NO3NLnn Ha TpeXMeCHLIHbIVI d)b}OLIepC.

[lns1 ONUMOHOB B TOPrM Ha3HAYaeTCSA HEKOTOPOE NOAMHOXECTBO CTPAKOB, KOTOPOE NIEXMNT B OKPECTHOCTY TEKYLLEN
pacuyeTHOl LeHbl (hblouepca, K KOTOpOMY NpYBSi3aH OMLMOH, MO3TOMY, CIMCOK OMUMOHOB, HA3HAYEHHbIX B TOpPru, B
0o6LLUeM criydae Kaxapblli feHb MOXET ObiTb PasHbIM.

WNHdhopmaumsa 06 onumoHax coaepxuTcsa B AByX Tabnuuax TOproBoro uHTepdelica:

¢ Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — OCHOBHas Tabnuua. CogepXuT Cnmcok
KOHTPaKTOB, Ha3HAYEHHbIX B TOPrv B JaHHO TOProBoli ceccuu.

¢ Motok FORTS_INFO_REPL, Tabnuua options_params — cogepXxut nHcopmarmio o6 onumoHax B opmare,
Heo6X04MMOM N5 3arpy3ku ee B KIMEHTCKUIA Moy b pacyeta puckos (ClientGO).

CocTtaBHbIe UHCTPYMEHTbI (CBSA3KWN)

ToproBasi cuctema SPECTRA nogaepXxuBaeT COCTaBHble MHCTPYMEHTbl — WHCTPYMEHTbI, KOTOPblE COCTOAT U3
HECKO/IbKMX B3aMMOCBSI3aHHbIX 4acTeli (aTOMapHbIX WMHCTPYMEHTOB), YTO MO3BO/ISIET pPeasim30BbIBaTb LUMPOKO
MCMONb3yemyto CTpaTernio TOProsv Ha pbiHKe, Korga npu BbINOMHEHUN CAENKM MO CBA3KE Y K/IMEHTa NoABNSATCA
no3unLmn No AByM Unv 6o1ee MHCTpyMeHTaM. B HAacTOALMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
KaneHgapHble cnpajpl Ha obloyYepchbl.

CnncoK NMetoLLIMXCS B CUCTEME COCTaBHbIX UHCTPYMEHTOB MOXHO NONy4nTb U3 Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL, nposepsas none multileg_type. 3anucu, co 3HauyeHWeM 3TOr0 Nons He pasBHbIM O,
OMUCLIBAIOT COCTaBHbIE UHCTPYMEHTbI.

[na nonyyeHuss cocTaBHbIX 4YacTeil WHCTpPyMeHTa cnegyeT nonb3oBatbcs Tabnuueli multileg_dict notoka
FORTS_FUTINFO_REPL, B KOTOPOI1 /151 K&XXA0ro COCTaBHOIO MHCTPYMEHTA CyLLECTBYET ABe unu 6onee 3anvcei,
OonuncbIBaKLLE OTAeNbHbIE YacTU Takoro MHcTpymeHTa (Puc. 1). 3anucu Tabnuubl multileg_dict ccbinatotes
obpartHo B fut_sess_contents, T.K. COCTaBHble YaCTWN NHCTPYMEHTOB ABAAITCA 0ObIYHBIMW MHCTPYMEHTaMU TOProBOWA
cucteMbl. JNs KakAo COCTaBHOM YacTu Takke ykasblBaeTcs KO3ULUMEHT, Ha KOTOPbIA YMHOXAETCa 06BbEM
NCXOLHOW 3asBKM 415 MOSyYeHns 06bEMa 3asBKM MO COCTABHOM YacTW. 3HaK 3TOro KoadydumuMeHTa ykasbiBaeT
Ha HanpaBs/ieHne 3asBKv MO COCTaBAALWEN — NONOXMTENbHOE 3HAYeHMe O3HavaeT, uYTo cocTasnsaLwan byaert
Hanpas/ieHa B Ty )Xe CTOPOHY, YTO 1 3asiBKa Mo COCTABHOMY MHCTPYMEHTY, OTpuLiaTe/ibHOe — B NPOTUBOMO/IOXHYHO
CTOPOHY.
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PucyHok 1. CoctaBHble UHCTPYMEHTbI

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 |f—
510 GAZR24 GAZR-24.09.10 0 - dh
515 GAZR28 GAZR-28.09.10 0 |tl—
— 1200 GAZPTOT3 GAZR-23.09.10R5 1
- 1201 GAZPTIT3 | GAZR-23.09.10R4 1

isin_id | isin_id_leg | qty_ratio

1200 500 1 1
—"‘{ 1200 515 -
1201 510 1 d
—"“{ 1201 515 -1

Vl,CI,EHTVId)VIKaLI,VIFI UHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbIpe naeHTudmkaTopa:
1. Mone isin_id — yHWKaNbHbIA YNCNOBOIN MAEHTUIMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBOJIbHbIN MAEHTUIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KOpPOTKMiA CUMBO/BHLIV KOA MHCTPYMEHTa A/151 UHDOPMALMOHHBIX CUCTEM.

4. Tlone name — AJ/IMHHOE "4Ye/i0BEKOYMTAEMOE" HaUMEHOBAaHE NHCTPYMEHTA.

Mpumep 3. Pblovepc Ha nHAekc PTC ¢ ucnonHeHmem B gekadpe 2010 ropa:
isin_id=

isin = RTS-12.10

short_isin = RIZ0

name = ®bloYepCHbIi KOHTPaKT Ha uHaekc PTC ¢ ucnonHennem 15 aekabpsi 2010 .

3HaueHue isin_id — nepBuYHbIA YHUKaNbHBIA MAEHTUMKATOP UHCTPYMEHTa B cucTeme. Bo Bcex CTpyKTypax
[aHHbIX, COIEPXALLNX CChIIKY HA MHCTPYMEHT, UCMO/b3YeTCs UMEHHO 3TO 3HAYEHMe.

Mone isin — OCHOBHOIi CUMBOJIbHbIN KOf, KOHTpakTa. VIMEHHO 3TOT KO, yKa3blBaeTCA B KOMaHAe Ha MOoCTaHOBKY
3aaBKW. MapaHTMpyeTca YHUKaIbHOCTb U HEM3MEHHOCTbL BO BPEMEHU 3HaYeHUA isin.

Mone short_isin — anbTepHaTVBHbIV CUMBOMbHBIA KO, KOHTpakTa. Bbino BBeAeHO ANs ynpoleHws paboTbl C
naHHbIMM SPECTRA MUpoBbIM UHG)OpMareHTcTBaM. B otinume or isin, short_isin y 0g4HOro MHCTpyMeHTa MOXeT
MEHATLCA C TEYeHNEeM BPEMEHM.

ToproBble onepauum

3asaBKU — 06LME BO3MOXHOCTHU

3anBKka — 3TO MpuUKa3 yyaCTHWKa TOProB B TOProBYH CUCTEMY Ha COBepLUEHMEe CAENKM MOKYNKW Wan Npoaaku
MHCTPYMEHTA N0 onpeaenéHHol LeHe. 3asBka MOXET ObITb aipeCHOl Un 6e3apecHOi.

Be3agpecHble 3asBKM — 3T0 06bIUHbIV BUJ, 3asBOK, KOTOpble BCTAIOT B o4Yepefb M BUAHbLI BCEM MOSb30BaTe/sM,
OHM 06si3aTe/lbHO Y4acTBYIOT B ayKLUMOHE W CBOAATCA CO BCTpeYHbIMM 3asiBKamMu. Ecnn y 3asBkM ecTb
KOHTPNPEA/IOKEHNE C LEHOM Mydlleil Uy paBHOl LeHe 3asBKU, TO Takue 3asiBKM CBOAATCA B CAEMKY C LieHoi
paBHoli LieHe 3asiBKM B KOHTPPeAn0XeHUn. YacTb 3asBKuM, KOTopas He CBefach B CAe/KY OCTaeTcsl B BuAe 3as1BKY,
C MEHbLUMM KOMIMYECTBOM MHCTPYMEHTA.

3asBKM ObIBAlOT KOTMPOBOYHbIE, BCTpeuHble 1 3asBku Fill-or-Kill. KoTupoBoyHas 3asBka ocTaeTcs B ouyepenu
He3aBKCUMO OT TOro, CBeNlach /I OHa YaCTWUYHO, NN He cBenack coBceM. BCTpeuHas 3asBka, ecnv oHa He cBenachb
B CAENKY, yAaNseTca U3 cMcTeMbl Nocsie NpoBefeHns aykumoHa. Mpu 4acTUYHOM CBefeHUM BCTPEYHOW 3asiBKy,
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HecBefleHHasi ee yacTb Takke yaansetcs. 3assku Fill-or-Kill — 3To BCTpeuHble 3asiBKM, KOTOpble Npeanonaralot
TO/IbKO MOJIHOE UCTIO/IHEeHVE (CBefeHMe B CAENKY).

C TOUKM 3pEHNSA BPEMEHW XM3HW 3asBKV NOAPA3AENSAIOTCA Ha 06blYHbIE N MHOTOAHEBHbIE. Y 06bIYHbIX 3a51BOK AaTa
MCTEYEHNS 3as1BKM He 3a4aHa, Takve 3asBku (HENCMOMHEHHbIE) "XUBYT" A0 KOHLA TekyLei Toprosoli ceccun. Ans
MHOTOAHEBHbIX 3a5BOK yKasblBaeTCs fara uctedeHus (AvanasoH gat — A0 roga). Takme 3asBku aBTOMaTUyecku
NepeBbLICTaBNATCS B C/IEAYHOLLYI0 TOPTrOBYO CECCUIO, NOyYas NPy 3TOM HOBbI HOMEP U CCbl/IKYy Ha HOMep camoi
nepBoVi BbICTABNEHHOI 3as1BKW. MNpu NepeBbICTABNEHNN AENAlOTCs NPOBEPKM Ha HaIMuMe NHCTPYMEHTA, K/IMEHTa,
[0CTaTOYHOCTU CPeacTB. 3asaBKM C UCTEKLEl AaToli aBTOMATUYECKM CHUMAIOTCA Moc/e 3aBepLueHus BeuepHei
ceccuu (ecnv oHa ecTb B 3TOT f€Hb).

[na Hyxp paspaboTunkoBs B 3asBKax NpeAyCMOTPeEHbI ABa AOMNOHUTENbHBIX aTpubyTa:
¢ nosie comment — cTpoka B 20 CUMBOJIOB;

* none ext_id — ueTblpex6aiiToBoe uucno, Kyga NpeanonaraeTca BCTaBAATb WUAEHTU(UKATOP 3asBKM B
Mo/b30BaTe/NbCKOI CUCTEME.

MpumeuyaHue

YHUKaNbHOCTb 3HAYeHWUii OONOMHUTENbHbIX aTpubyToB 3asBkM ToproBoi cuctemoin SPECTRA He
aHa/msmnpyercs.

WHdopmauuss o 3asBkax cogepxutcad B Tabnumuax orders_log notokoB FORTS_FUTTRADE_REPL,
FORTS_OPTTRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3TO UCTOPUA U3MEHEHUSI 3a8BOK, Ha KaK[oe M3MEHeHUs KaxoW 3asBku fobasnsercs
oTfaenbHas 3anuceb. B Tabnuue orders_log notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL
cofepxuTca nHgopmaLysa Tobko No "cBouM'” 3asBkam. Mog CBOVMU 3asBKaMU 34eCb NOHUMAaETCS:

« [1nA norvHa KMeHTa — 3TO 3a8BKM TOJIbKO 3TOrO K/IMEHTA.
e [nsA norvHa B® nnn PO — 370 Bce 3asBKU K/IMEHTOB 310N B® unn PO.
[laHHble Mo CBOMM 3asBKaM pacKpbIBaOTCA NOMHOCTBIO, BKIHOYASA C/yXebHble 1 No/b3oBaTesibCkne nons.

Mpu >XenaHun nNofb30BaTeNlb  MOXET noAnucatbCs Ha  nonyyvyeHve Tabnuubl  orders_log noToka
FORTS_ORDLOG_REPL, B 3TOM C/ly4ae oH 6yAeT nosyyaTh BCO UCTOPUIO M3MEHEHWIA N0 BCEM 3asiBKaM B cUCTEME
B aHOHMMW3UPOBAHHOM BUAeE.

B0o3MOXHbI criegytoLLme onepauumn Hag, 3asBkamu:
» [lobaBneHvie 3asBKu.
* YpaneHve oAMHOYHON 3asBku (Mo Koay 3asBku B cucteme SPECTRA).

» Mepensuxka 3asBkM (onepauus MoveOrder). Mepeapikka 3asiBKM peasin3oBaHa Kak napa onepauuii —
yAasieHne cTapoii 3asBku 1 go6aBneHne HOBOI 3asiBKM (C HOBbIM HOMepoM). COOTBETCTBEHHO MO/1Ib30BATENO
B OTBETHOM CO06LUEeHMM Ha onepaumto MoveOrder Bcerga Bo3BpallaeTcs HOMep HOBOI 3asBku. Onepauuu
MoveOrder B Tabnuue orders_log Bceraa COOTBETCTBYET Kak MUHUMYM ABE 3an1cu — yaaneHve u go6asneHue.

OpHoin onepauveli MoveOrder MOXHO OAHOBPEMEHHO NepefBuHYTb ABe 3asaBku (MOME3HO AN MapKeT-
M3alikepoB), 4511 3Toro B metoaax MoveOrder npegycMoTpeH Habop napametpos (order_id1, order_id2) ans asyx
3aaBOK. pn 3TOM camn MeToAbl ABAATCA YHUBEPCAIbHbIMU — eC/v ABUraeTca ofHa 3asBka, 3anosHATCA
napameTpbl TONbKO A5 order_id1.

MaccoBoe yganeHve cBoux 3asBOK No 3agaHHbIM NoNb3oBaTesieM yc/ioBusaM. B kavectse yC]'IOBI/IVI MoryT 6bITb
3ajaHbl:

* HanpaBsneHue onepauuv — Nokynka, npogaxa.
» Twn 3asBKM — afpecHas, 6e3agpecHast.

» Kop knveHTa.

» Kop 6a30B0ro aktusa.

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

Koz MHCTpyMeHTa.

AppecHble 3asBKU

AfpecHas 3asBKa — 3TO0 3asBKa, afjpecoBaHHas KOHKPETHOMY Mo/ib30BaTeNto. Mo cpaBHEeHWo ¢ 6e3aApecHbIMM
3TN 3aABKM UMEKT HEKOTOPbIE OrpaHnYeHna B BO3MOXXHOCTU ynpaB/eHNa 3adBKkaMn U B Bbl60pe KOHTpareHTa:
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caoenku

« pn BbICTABMEHWN afPECHOI 3asBKM B KA4YECTBE KOHTpAreHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYo (hupMy.
HeBO3MOXHbI afpecHble 3asiBKv 1 CAEMKM MexAy ABYMsi NPOU3BO/IbHLIMY TOPrOBbLIMU CHETAMM.

« [lna onpefeneHns KoHTpareHTa B 3asiBKe YKas3blBAeTCS KOf KOMMaHUU-KoHTpareHTa (none broker_to). He Bce
6pokepckue OrUpMbl UMEIOT TaKoli Kof, COOTBETCTBEHHO, 3TUM (DMPMaM Heslb3si BbICTABUTb afipECHYH0 3as1BKY.

[N afipecHbIX 3as1BOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TO/bKO BpYUHYIO YAaNMTh 1 BbICTABUTL HOBYHO
3asIBKY.

e ALpecHble 3asBK/W CBOAATCA B CAE/KY MPU YC/IOBUW TOYHOrO COBMAafEHWs B HWUX LeHbl 3asBku. BO3MOXHO
4YaCTnyHoe ceefeHne aipecHbIX 3asdBOK.

Cpenku B TOProBoOii CUCTEME 3ak/IH4atoTCsA MOCc/e MOCTAHOBKM 3afBOK B C/lyyae, ecnv LeHa B 3asBKe OfHOro
HanpasneHWs No MHCTPYMEHTY yJ0B/IETBOPSET LieHe 3asBKM ApYroro Hanpas/ieHUs Mo TOMY e MHCTPYMeHTY. LieHoli
CLENKN cUMTaeTCs LieHa 3asiBKW, BbICTABMEHHON paHblue. Caenkn 6biBaloT agpecHble U 6e3aapecHble. MHorne
aTpnbyTbl CAENOK IKBUBAIEHTHLI aTprbyTam 3asaBoK. CAenky He M3MEHSIIOTCA W He yAaNaTCA U3 CUCTEMbI.

VHpopmauma o COBCTBEHHbIX cAaenkax cofepxurtcs B Tabnuuax user_deal u user_multileg_deal notokos
FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. NHdopmauus 060 Bcex caenkax B cucteme pasgaercs
BCeM nosnb3oBartensm B Tabnuue deal notoka FORTS_DEALS_REPL, ¢ yueTom cnegyoLmx npasua qunsTpaLun:
nosb3oBareslb NoMy4YaeT NPMBATHY MHDOPMAaLIMIO TOMbKO MO CBOW YacTu cAenku (nokynatens uav npoaasLa).
Ecnn nonb3osatenem sensetrca b® nnn PP u cpenka coseplueHa ee kKnMeHTamu, To Nnosb3osaresb nosyyaer
NPUBATHYIO MHDOPMALMIO N0 06ENM HACTAM CAENKN.

MOMMMO YNCTO TOProBbIX CAENOK B Ta6n|/|u,e deal cogepxxatca A0NO/IHUTENIbHbIE 3anncKn, KOTopble B OPNANYECKOM
CMbICNe caenikaMmmn He ABMAKTCA, HO OTpaXaloT HEKOTOPbIe onepaunn B CUCTeMe, MeHAKLLME NO3NLMK YYaCTHUKA.
K Takum onepawmsam OTHOCATCA:

« TMocTaBKa aKTUBOB NPY 3aBEPLLEHUN 0OPALLEHNSI MHCTPYMEHTA.
e 3KCnMpauusi OnLMOHOB.
 3aKpbITVie NO3ULMW, ECMN KIIMEHT HE BHEC TpeGyemoe o6ecrneyeHue.

LaHHble cenkn HasblBaKTCS TEXHWYECKMU. OT/IMYATL TOProBble CAENKN OT TEXHUUYECKUX MOXHO MO 3HAYEHUIO
nonei status_sell n status_buy Ttabnuy user_deal n user_multileg_deal B notokax FORTS_FUTTRADE_REPL
n FORTS_OPTTRADE_REPL wunu no npu3Haky nosystem B Tabnuue deal notoka FORTS_DEALS_REPL
(nogpobHee — cM. pasgen Tunbl caenok, hopMupyemble Npu UCNOHEHUN N UCTEYEHUM (DbIOYEPCOB U OMNLUOHOB).

OCo6GeHHOCTU TOProB/IN CBA3KaMM

ToproBasi cuctema SPECTRA nogaepxvBaeT COCTaBHble WHCTPYMEHTbl (CBA3KM) — WHCTPYMEHTbI, KOTOpble
COCTOAT U3 HECKO/IbKUX B3aUMOCBA3aHHbIX YacTeil (aToMapHbIX MHCTPYMEHTOB), YTO NO3BOMSET peann30oBbiBaTh
LLIMPOKO MCMOSMIb3yeMy0 CTpaTernio TOProB/IN Ha PbIHKE, KorAa Npu BbINOMHEHUN CAENKM MO CBSA3KE Y K/MEeHTa
NOSIBASIIOTCA NO3ULMUM NO ABYM UK 6onee MHCTpyMeHTam. B HacTosLWwmMiA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB
peann3oBaHbl KasieHJapHble Cnpafbl Ha broyvepcsl.

OCHOBHbIE 0COGEHHOCTY TOPrOB/IN CBSI3KaMU:
« opsfoK COPTUPOBKM LieH B CTakaHax MOXET GbITb pa3/MuHbIM (MPSIMOI UK 06paTHBIN).

e [py BbLICTaBIEHUN 3as8BKW MO CBA3KE Y K/AMEHTa BO3HUKalOT obs3atenscTBa Mo ABYyM  Unun 6onee
aroMapHbIM MHCTPYMEHTaM, c/ieaoBartesibHO, pacyeT obecnevueHus nopg Takyk nosnuuio 6yp,eT nponseBoanTbCA
COOTBETCTBYHOLNM 06pa30M.

¢ [1na CBA30K HEBO3MOXHbI onepauuv nepeasuxki 1 MaccoBOro yaasiIeHUs 3aABOK.

MocTaBKa aKTUBOB U 3KCNUpaLus onuMoOHOB

MocTtaBka no dpbrouepcam

B paspese NocTaBku (hblouepchl 6bIBalOT TPEX TUMOB:

« PacueTHble (obtodepchbl (oblodepcbl Ha WHAMKATOPbI)) — MO UTOram o6palleHUst NepeuncnsiioTcs TOMbKO
[EeHeXHble CpefcTBa B pasMepe pasHuLbl MeXAy CTOMMOCTbIO OTKPLITUSI MO3ULMU W Tekyllei pacuéTHoi
LeHoli akTvBa. MocTaBka OHOPMIISIETCA TEXHUYECKOW CAEMKOW 3aKpbiTsi No3uuuu, Kotopasi B Tabnuue deal
nomeuaeTcs cneLanbHbIM NPU3HAKOM B nonsx status_sell v status_buy (nogpo6Hee — cm. pasgen Tunbl CAenok,
thopmurpyemMble Npy UCMOSTHEHUM U UCTEYEHWUU (DBIOYEPCOB 1 OMLYOHOB).

» ToBapHble thblouepchl (bloyepchbl Ha peasibHble akTVBbI) — MO UTOraM 0bpaLLeHns NepeuncnaTcs Co6CTBEHHO
aKTMBbI N AeHeXHble cpeacTBa. MNocTaBka 0HOPMISETCA TEXHUHYECKOW CAENKON 3aKpbITUS NO3WLMK, KOTOpas B
Tabnmue deal nomevaeTcsa cneunasibHbIM NPU3HaAKoM B Nonsx status_sell n status_buy.

14



Lnto3 SPECTRA Plaza-2

* Pbloyepchbl Ha akLyn — npy NocTaske No3unLmMs No dbloyepcy NpespallaeTcs B NO3ULMIO Ha pbiHke T+ B cekTope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6UpXW. MocTaBka 0POPMISIETCS TEXHNYECKON CAEMKON 3aKpbITUA NO3ULUM Ha
CPOYHOM PbIHKE ¥ CAENKON OTKPbITUS NO3ULUM Ha pbiHKe T+. Caenka 3akpbiTUA NO3ULMKM Ha CPOYHOM PbIHKE
B Tabnuue deal nomeuyaeTcs cneumanbHbIM NpU3HakoM B nonsix status_sell n status_buy. Caenka oTkpbITUA
no3vumMm Ha pbiHKke T+ co3gaétca B cucteme ASTS ¢poHAoBoOro pbiHka. Bonee nogpo6HO cM. nogpasgen
"Peanunsauns noctaBku hblOYEPCHbLIX KOHTPAKTOB CPOYHOrO PbiHKa Ha (DOHAOBOM pbiHKE (pexum T+2)".

Peannsauusi NoCTaBKU (PbOUYEPCHBLIX KOHTPAKTOB CPOYHOrO pPbiHKA Ha (hOHA0BOM pbiHKe (pexum T
+2)

McnonHeHne Bcex NOCTaBOYHbIX (PbIOYEPCHbIX KOHTPaKTOB MPOM3BOAUTCA NYTEM aBTOMATUYECKOrO 3aK/uveHus
caenok T+2 B CekTtope pbiHKka OCHOBHOW pbiHOK 3A0 «®B MMBBE» (Toproso-knvpuHroas cuctema ASTS).

B KnupuHrosoii cucteme SPECTRA 3a kaxgoii 6pokepckoii chvpMmoii, KoTopas »XenaeT NpoBOAUTb MOCTaBKY,
No 3asAB/IEHNI0 YYaCTHUKA, 3aKpennseTca Kof MPMbl W TOProBO-K/VPUHIOBLIA CUET (panee — TKC),
3aperycTpupoBaHHble B TOProBO-KNVIPUHIOBOV cucTemMe (POHAOBOMO pbiHKa (fasiee — ASTS ®P), ¢ ykasaHuem
KOTOPOrO [O/MKHbI ObITb 3aK/0UYEHbI CAenkn T+2 B LeNsiX MCNONHEHNA 06513aTe/bCTB MO IbIOYEPCHBIM KOHTPaKTaM.
3a K/IMEHTCKUM pas3feniom perncrpa ydera nosvuuii MOXeT 6biTb 3akpennéH otaenbHblli TKC v Kog KAveHTa,
3aperncrpmposaHHoro B ASTS ®P.

Cgenkn T+2 3akntoyatotca B ASTS ®P Ha oTtgensHoM pexume ToproB (SPEQ) ¢ kogom pacuétoB Y2. Caenka
3aknoyaetca mexay HKL, v yuacTHukom Toproe thoHA0BOTO pbiHKa. HUKakoro AonofHUTENIbHOTO NOATBEPXAEHNS
OT yyacCTHMKa TOproB (DOHAOBOIO pbiHKa He TpebyeTcs.

B cnyvae, ecnn cgenka T+2 He MOXeT ObITb 3ak/lo4eHa MO MPUYMHE OTCYTCTBUS WM HEBEPHbIX PEKBU3UTOB
npuBs3kuM K mpme 1 TKC, YuacTHrkoMm o 15:00 MSK TekyLero fiHs Ao/mKeH 6bITb 3aKpen/iEH 3a COOTBETCTBYIOLLEI
6pokepckoii hupmoii gelicTeutenbHbiin TKC ®P. Mocne 15:00 no3uuum no bloYepcHbIM KOHTpakTam, No KOTopbIM
He MOXeT 6bITb ChopmypoBaHa caesnka B cucteme (DOHA0BOTO PbIHKA, MPUHYAUTENBHO 3aKPbIBAIOTCA KNMPYHIOBLIM
LIeHTPOM C B3uMaHueMm wTpada B pasmepe rapaHTUiiHOro obecneyeHus.

Mocne 3ak/ouYeHuss CAENOK MOCTaBKM MO aKkuusm B cucTeme (DOHAOBOTO PblHKA, B Cr/lyyae [0CTaTO4HOCTU
o6ecneyeHns Noj, COBOKYMHYH NO3ULMIO Ha pbiHKe T+2, chbloyepcHas no3muns B cucteme SPECTRA 3akpbiBaeTcs,
1 obecreyeHvie nog 3Ty No3nLMI0 0CBOGOXAAETCA. B criyyae HefoCTaTOMHOCTU O6ecneveHus nog COBOKYIMHYHO
no3numio Ha pbiHke T+2, dbtodepcHas no3uuus n obecneyeHve nog Heé octatTcs 3a6/10KMPOBaHHbLIMU B CUCTEME
SPECTRA [0 MOMEHTa UCNOSTHEHUS MapXUHa/IbHOTO TPpeboBaHNA Ha pbiHke T+2.

Mocne ncnonHeHnst ObIOYEPCOB Ha akUyMM TEXHUYECKMe CAENKN 3aKpbiTUsi NO3WUMiA No hblovepcam Ha akuum
TpaHcupytoTcs B Tabnuue caenok. 4ns aTux caenok B nonsx status_sell v status_buy 6yayT BbicTaBneHbI 3HaYEHNSA
«Cpenka ncnosiHeHusi doblovepca». TeXHWYeckne caesnku, 3akpbiBalolime (bloYepcHyo nosuuuio, ByayT Takke
oTobpaxaTbes B OTUETax cpoyHoro pbiHka f04.csv u fut_deal.csv B feHb 1X (DOPMUPOBAHUS..

Bonee noapobHy MHOPMaLMIO N0 MeXaHW3My peann3auun NocTaBku Bbl MOXETe HaliTu Ha caiite — http://
moex.com/s1262

dkcnupauma onuuoHoB

B HacTosilwmiAi MomeHT cuctema SPECTRA nogaepxuBaeT amepuKaHCKMe OnuuoHbl Ha dhblodepchbl. Mpu
3aKcnupaumm onuuoHa no3uuus No OMUMOHY NpeBpalaeTcs B NO3UUMI0 MO (hbloYepcy C LEHOW, paBHOW
CTpaviKy 3KCNMpMPyeMOoro onuuoHa. SKCnypaLms onuMoHOB OCYLLECTBIAETCS B KNIMPUHIOBYIO CECCUI0. TEXHUYECKN
aKcnupaumsa ochopmnseTcst cAenkoi 3akpbITUA NO3WLMU NO ONLMOHY M CAENMKON OTKPLITUSI NO3ULMK No dibloyepcy,
KoTopble B Tabnuue deal nomevaroTcs cnewmasnbHbiM NPU3HakoM B nonsix status_sell u status_buy (nogpo6Hee cm.
pasgen Tunbl cAenokK, hopmuser_npyemble Npu UCMNONTHEHUN U UCTEYEHUN (DbIOYEPCOB U OMNLMOHOB).

3KcnypaLms onuMoHOB BO3MOXHA B ABYX PEXUMAX:

« [locpouHasi, BbINOHSiEMas MO 3asiBKe yyacTHUKa. [oKynaTesib MOXET B /1060l MOMEHT NPeabsiBUTL NPogaBLy
TpeboBaHne 06 NCMOMHEHNM ONUMOHA, NOC/aB C CUCTeMY 3asaBKy 06 akcnupauun (nogpobHee cM. pasgen Metog
OptChangeExpiration — 3asBku Ha 3KCnMpauuio OMUMOHOB). 3asiBKM Ha 3KCMMpauuio cobupatoTcs B TeueHne
BCEi1 TOProBOW Ceccum, HO NCMOJIHAIOTCA ABa pas3a B AeHb — B MPOMEXYTOUHbIV KAVPUHT U B BEYEPHUIA KIVPUHT.

« ABTOMaTuyeckas, B [AeHb 3aBeplLueHus obpalleHus onuuoHa. B nocnegHwii geHb 06palleHust OMLMOHBI,
Haxogawumecs "B AeHbrax", 3KCnMpupyrTCsa aBToOMaTUYeCKu.

[na onuuoHoB "Ha AeHbrax" (Konsbl M NyTbl, CTPaiik KOTOPbIX CTPOr0 paBeH LieHe WCNOMHeHWs dblouepca)
aBTOMaTUYeCKOe NCMOSTHEHVE OCYLLLECTBASIETCA 4159 NO/I0BUHbI OTKPbITOV ONLMOHHONM NO3WLMM C A@HHBIM CTPaikoMm.
Ecnv BennyvHa oTKPbITON NO3MLMK ABNAETCA HEYETHBIM YC/IOM, TO NPU pacyéte BeMUMHbI CNOTHAEMON No3NLMN
0151 KOJI/T0B NPUMEHsIeTCA OKpyriieHve BBepx (0.5=1), Ana nyToB — okpyrneHve sHK3 (0.5=0).

B TOproBoii cucteme ectb BO3MOXHOCTb OTKa3aTbCA OT aBTOMaTUHeCKO aKCnvpaLmm — 418 3TOr0 B CyLLECTBYIOLLEM
nopyyeHun "3asiBka Ha ucrnonHeHne onuuoHa" (OptChangeExpiration, none amount) Heo6xoAMMO BBECTU
KONMYECTBO KOHTPAKTOB, 3KCNUpaLIMs KOTOPbIX HeXenartesibHa, Kak oTpuuaresibHoe (Co 3HakoM MUHYC).

Mpy pacuéte obecneveHus 3a [Ba KMPUHIOBBLIX ceaHca [0 3KCMMpaLvy He-KBapTasibHbIX OMNUMOHOB HauMHaeT
NPUMEHSATLCS APYroid anroputM. MNpU OLEHKe PUCKOB K CLEHApWUsIM U3MEHEHUS! BOMATUILHOCTU [06aBNATCS
CLeHapuu aKcnvpauuu. B KaxaoM cueHapuy aKCnupauuy MogenupyeTcst nopTesnb, KoTopblii o6pasyeTcs npu
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aBTOMaTu4yeCckoM MCMOMHEHMM ONUUOHOB "B AeHbrax" u HeMCnosIHEHUN OMLUMOHOB "BHE AeHer", N paccyuTbiBaeTca
npotunb pucka. Bpokep MOXET BK/IIOUUTL PacUéT CUEHapueB 3KCnupauun Asi CBOMX K/IMEHTOB 3apaHee ¢
nomMoLb0 HeToproeoro npukasa FutChangeClientMoney, none num_clr_2delivery (i4), B KOTOPOM yKa3biBaeTcsi
KOMMYECTBO K/IMPUHIOBLIX CECCWil, 3a KOTOpble BCTyNaloT B CWy MpaBuia aBTo3Kcnvpauun. 3HadeHue
num_clr_2delivery TpaHcnupyetcs B Tabnuue part notoka FORTS_PART_REPL.

Tunbl caenok, hopMmmupyemMble NpyU UCNOSTHEHUU U UCTEYEHUU (PbIOYEPCOB U
OMNUMOHOB

BuToBas macka npusHakoB Tabnmupl user_deal notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL
(nons status_buy u status_sell):

¢ 0x4 — BHecucTemMHas cesnka,
« 0x8 — caenka nepeHoca nosuuuii;
¢ 0x20 — caenka UCnonHeHUs onumoHa;

* 0x80 — nMpuW3HaK UCTeYeHNss BpeMeHn AelCTBUSI MHCTPYMeHTa (419 hblouepcoB — UCNONHEHVe, ANA ONLUMOHOB
— UCTEYeHUe);

* 0x20000 — cgernka Peno;
« 0x40000 — Habop caenok;

* 0x800000 — caenka ncTe4yeHuns onunoHa;

0x2000000 — caenka, chopMypoBaHHasi BHe TOProB.;

0x4000000 — agpecHas caenka,;

0x8000000 — caenka no cBsA3ke;

0x10000000 — caenka npu HernocTaske;
« 0x40000000 - caenka UcnonHeHns brodepca .

[na ypo6ctea paboTbl 63k-othucos nHhopmaums B Plaza-2 wio3ax 1 oT4éTax CUHXpOHM3MpoBaHa. [ina atoro
B oTuétax f04_XXYY.dbf, f04cIXXYYZZZ.dbf, 004_XXYY.dbf, 004cIXXYYZZZ.dbf ncnons3syerca none signs. 310
nosie NOCTPOEHO Ha OCHOBE 6UTOBOI Macku B Plaza-2.

Tunbl caenok, hopmmpyemMble Npy MCNOMTHEHUW U UCTEYEHUN (DbIOYEPCOB M OMLIMOHOB, NepeynCcrieHbl B cieaytoLei
Tabnuue:

Tun onepauyuun Cpaenka 3akpbIiTusa Cpaenka oTkpbITUSA JAarta n Bpewms, Korga
nosvumm nosnuum cAenKn NosBATCS
B OT4YeTe U Wise

McnonHeHne  chblouepcale B L03ax 6ypet|Het YTpPOM B A€Hb UCMOSTHEHNS
TPagULMOHHLIM CNOCO60M HeHynesoii id, a B
oTuéTax id 6ypet

pasHbIM O.

e LleHa coenkun
oKpyrnsercs c
TOYHOCTbIO 0o
MUHUMa/IbHOTO wara
LieHbI.

« TexHudyeckass  caenka
Iopuanyecku He
ABNSIETCA CAEMKOIA.

« B wno3ax #n oryéTtax
B 6uTOBOI macke:
npusHaku 0x4
(BHECKCTEMHAA caenka),
0x80 (ncteueHune
BpEMEHMN feiictua
WHCTPYMEHTA),
0x40000000 (coenka
MCMOMTHEHNA thbloyepca).

VicnonHeHne  pacuyeTHoro | B L03ax 6ypet|Het Beuepom B [eHb
hbrovepca HeHyneBolk id, a B MCNONHEeHUs dbloyepca
oTuyéTax id oypet
pasHbIM O.
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Tun onepauyuun

Cpaenka 3akpbIiTus
nosvumm

Cpaenka oTkpbITUSA
nosnuum

JAata n Bpems, Korga
cAenKn NosBATCSA
B OT4YeTe U Wise

LieHa caenkun
oKpyrnsieTcs c
TOYHOCTbIO [0 5 3Haka
nocse 3ansiToi.

TexHuyeckasn caenka
HoprANYecKn He
ABNAETCS CAENKON.

B wnwo3ax n otyéTtax

B 6uTOBOI macke:
Npu3HaKu 0x4
(BHECHCTEMHARA caenka),
0x80 (ncTeuenue
BpPEMEHMN fevictena
WHCTPYMEHTA),

0x40000000 (coenka

MCMosTHEHNA thblovepca).

VcnonHeHve onunoHa

B LUI03ax 6ypet
HEHyNEeBOWA id. B
oTuéTax id 6ypet
paeibiM 0  (coenka

B BEYEPHEM K/IMPUHrE),
HeHynesoli id (cgenka B
NPOMKNPUHTE).

LleHa caenkv paBHa 0.

TexHudyeckass  caenka
Iopuanyecku He
ABNSIETCS CAEMNKOIA.

B wnt3ax n oTyéTtax

*B LI03ax 6ypet
HeHyneso/ id, a B

oTuéTax id 6ypet
pasHbIM O.

e LleHa caenkun
oKpyrnsercs c

TOYHOCTbIO [0 5 3Haka
nocse 3ansiToii.

» HOpugnueckn sBnsetcs
cLienkoi.

e B wno3ax un oT4éTtax

B 6uToBOI Macke:
npusHaku 0x4
(BHECKCTEMHASA caenka),
0x20 (coenka

MCMOSTHEHUS ONLMOHA).

Cpenku NCNOJSIHEHUA
OMNLMOHOB reHepUpYTCS:

* B npomMKavpuHre
* B BeyepHeM KnupuHre

B 3aBMCUMOCTH oT
BPEMEHM Mogaun 3asBKu
Ha WCMOJSIHEHVE OMLMOHA
(reHepauus B 6nmxanem
KAMpuHre)

VicTeyeHme onumoHa

B 6utoBsoli Macke:
npusHaku 0x4
(BHECKCTEMHASA caenka),
0x20 (coenka
MCMO/THEHUNS ONLMOHA).
B LI03ax oypet
HeHynesoili id, a B
oTuéTax id oypet
pasHbIM O.

LleHa caenku pasHa 0.

TexHuyeckasn caenka
ropnandyeckm He
ABNAETCA caen KOMA.

B wn3ax n oT4yéTax

B 6uTOBOI macke:
npu3sHaku 0x4
(BHECKCTEMHASA caenka),
0x80 (ncteueHune
BpeMeHn aeiicTua
NHCTPYMEHTA),

0x800000 (coenka

UCTEYEHUs OMLMOHA).

Het

Beuepom B [eHb
UCMOMHEHNA (hbloyepca

ToproBble CAeNKK 0TPaxatoTcsl CrieAyioLyM 06pasoMm:

Onepauuy B Xofie TOProB

WHchopmauus no onepauyvsim

Coenka no (oblouepcy Ha akuuy Ha OCHOBaHMM

aipecHOi1 3asBKu

* B wno3ax 1 otTyéTax GyaeT YHUKasbHbI HEHYNEBO

id.

e LleHa cpenku

OKpYINISieTcsl ¢

TOYHOCTbLIO A0

MWHUM&J/1bHOIO Wara UeHbl.

* HOpuanueckn ABnsieTcsa cAeNKoii.
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Onepauuun B Xxoae TOpPros

NHdopmaymsa no onepaymsam

B wnio3ax n oTyéTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTemHas caenka), 0x4000000 (agpecHas
clenka).

Cpenka no bloyepcy Ha akuMm Ha OCHOBaHWM
6e3afpecHoli 3asBKM

B wnto3ax n oTyéTax OyaeT YHVKasIbHbIA HEHYNeBOW
id.

LieHa cAenku OKpyrnsieTcs C
MWHVUMasIBHOTO Liara LieHbl.

TOYHOCTbIO A0

HOpuanyeckn SBNseTca CAesKoi.

B wno3ax n oTyétax B GUTOBOI Macke: 3Ha4YeHue BO
BCeX NepeyncneHHbIX 6utax PaBHO Hy/HO.

Cpoenka no onuuMoHy Ha @bloyepcbl Ha akuum Ha
OCHOBaHUW afpeCcHOl 3asBKM

B wnto3ax n oTyéTtax 6yAeT YHVKasbHbIA HEHYNeBOW
id.

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

TOYHOCTbIO A0

FOpuanuecku aBnsieTcs caesKoii.

B wn3ax n oTyétax B OMTOBOW Macke: NMpU3Haku
0x4 (BHecucTeMHas cgesnka), 0x4000000 (agpecHas
caenka).

Coenka no onuumoHy Ha bloYepcbl Ha akuum Ha
OCHOBaHUV 6e3afpecHoli 3asBKu

B wto3ax v oTuyéTax 6yaeT YHUKabHbIA HEHYNEBOM
id.

LieHa cpaenku OKpyrisietca  C
MVHUMaJTBHOTO Wara LeHbI.

TOYHOCTBIO A0

HOpuanuecku SBNsieTcs caenKoii.

B wnto3ax u oTyétax B GUTOBOI Macke: 3Ha4YeHUe BO
BCeX NepeyncneHHbIx 6utax paBHO HyNO.

Cpaenka no nepeHocy no3vuuii

B wnto3ax n oT4éTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LleHa caernku OKpyrnifeTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansToi.

HOpuAanueckn He SBNSIETCS CAEMKOIA.

B wnio3ax n oT4éTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTeMHas caenka), Ox8 (caenka nepeHoca
nosuyuii), 0x4000000 (agpecHas cAenka).

TexHuyeckas cAenka Ha OCHOBaHUM 1 YacTu afgpecHol
3asaBku Peno

B wnto3ax n oTyéTax OyaeT YHVKasIbHbIA HEHYNeBOW
id.

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

HOpuanyeckn SBnseTca cAesKoi.

B wwto3ax n oT4€Tax B GUTOBOW Macke: MpU3HaKu
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHnyeckas caenka Ha OCHOBaHUM 2 4acTu agpecHom
3aaBku Peno

B wnto3ax n oTyéTtax 6yAeT YHVKabHbIA HEHYNeBOW
id.

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

FOpuanuecku aBnsieTcs caenKoii.

B wno3ax n otyétax B OMTOBOW Macke: NMpuU3Haku
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBsizka).

TexHuyeckasa caenka Ha ocHoBaHun 1

6e3afpecHoli 3asBku Peno

vyactm

B wto3ax n oTuyéTax 6yaeT YHUKabHbIA HEHYNEBOM
id.
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Onepauuun B Xxoae TOpPros

NHdopmaymsa no onepaymsam

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

Opuanyeckn He SIBNSIeTCA CAENKOM.

B wto3ax n oT4€Tax B GUTOBOW Macke: MPU3HaKu
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBs3Ka).

TexHnyeckas caenka Ha OCHOBaHUM 2 4acTu agpecHom
3aaBku Peno

B wnto3ax n oTyéTtax OyAeT YHVUKaIbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsieTcsi ¢ TOYHOCTbIO [0 5 3HaKa
nocse 3ansiToil.

FOpuaunuecku He ABNsiETCA CAEMKOIA.

B wno3ax n oTyétax B OMTOBOW Macke: NMpuUsHaku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHnueckasi caenka Ha OCHOBaHUM 1 yacTu afpecHoi
napHoli 3as1BKK

B wto3ax n oTuyéTax 6yaeT yHUKabHbIA HEHYNEBOM
id.

LleHa cpernkn oKpyrnifieTcst ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansToin.

HOpuanueckun SBNSETCS CAESKOIA.

B wnto3ax 1 oT4ETax B GUTOBOI Macke: npu3Haku 0x4
(BHecuctemHasa cpenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHu4eckas caenka Ha OCHOBaHWMM 2 4acTy afipecHoi
napHoli 3as1BKK

B wnto3ax n oT4éTax OyaeT YHVKasIbHbIA HEHYNeBoW
id.

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

HOpuanuecku SBNSETCS CAENKOIA.

B wnto3ax 1 oT4éTax B 6UTOBOI Macke: npu3Haku 0x4
(BHecuctemHas cgenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHunyeckasa cpaenka Ha OCHoBaHuM 1

6e3afpecHoli napHoii 3asBKM

4yactm

B wnto3ax n oTyéTtax 6yAeT YHVKasbHbIA HEHYNeBOW
id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wnto3ax n oTyéTax B 6UTOBOI Macke: npm3Haku 0x4
(BHecuctemHas cgenka), 0x40000 (Habop caenok),
0x8000000 (cBs3Ka).

TexHnyeckas caenka Ha OCHOBaHUM 2 4acTu agpecHom
napHoli 3asBKu

B wnto3ax n oTyétax 6yAeT YHVUKabHbIAN HEHYNeBOW
id.

LieHa caenku okpyrnsietcsi ¢ TOYHOCTbIO A0 5 3HaKa
nocse 3ansiToii.

FOpuanuecku aBnsieTcs caenKoii.

B wno3ax n oTuéTax B GUTOBON Macke: npusHakm 0x4
(BHecucTemHasa cgenka), 0x40000 (Habop caenok),
0x8000000 (cBsA3Ka).

PacnucaHue TOpProB 1 KJMpuHra

PacnuncaHue ToproB. Toprosble ceccuu

Topru B cucteme SPECTRA ocyLLecTBNSHOTCS B paMKax TOProBoii ceccun. ToproBasi cCeccusi B CUCTEME He CBsi3aHa
C KasleHJapHbIMK CyTKamu 1 BK/TIOHYaET B Ceos:
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* BeuepHIo TOProByto ceccuio — AN peanbHbIX Topros anurtea ¢ 19.00 go 23.50 o MOCKOBCKOMY BpEMEHM.
¢ J1HeBHyI0 TOProByto CECCU0 — /18 peasibHbIX Topros asmTes ¢ 10.00 go 18.45 cnefyoLwmx KaneHaapHbIX CyTOK.

B npefenax ofHOM TOProBoi ceccun 06paLLatoTCcs O4HW U Te Xe TOProBble MHCTPYMEHTbI U MPUMEHSIOTCS O4HU U Te
Xe napameTpsbl 419 pacyeta obecneyeHuns. CyLlecTByeT TeXHMYeckas BO3MOXHOCTb BBECTU YTPEHHIOW TOProBYIO
Ceccuio 10 Havana JHEBHbIX TOProB, KOTOpasi NokKa He UCMO/b3YeTCs. B NpoMexyTKax Mex iy TOprosbiM1 CECCUAMM
Npou3BOANTCA pAf BaXKHENLINX Ans cucteMmbl SPECTRA onepaumii, Takux Kak KNMpUHL, UCTEYEHNEe Cpoka AeincTBums
KOHTPaKTOB, reHepauys 1 paccblfika OTH4ETOB 1 T.M.

MpoMeXyTOUHbIA KITMPUHT

BHyTpW AHEBHOW TOProBOW ceccuu cyllecTByeT nepepbiB, KOTOPbI B peasbHOi cucTteme SPECTRA pgnutes
Cc 14.00 go 14.03 no MOCKOBCKOMY BPEMEHW, B TeYeHue KOTOPOro MPOXOAUT NPOMEXYToYHass KAMpPUHrosast
ceccust (MPOMEXYTOUHBIV KNMPUHT). MPOMeXyTouHas KIIMPUHIOBas CeCCUs HYXHa A5 Toro, 4Tobbl 3adiMKCcMpoBaTh
B CepefivHe [HSA HOBble pacyeTHble LeHbl MO WHCTPYMEHTaM W MEePEeYnc/UTb BapuauyMoHHY0 MapxXy Mexay
YUYaCTHUKaMW KIMPUHTa.

B NpOMEXYTOUHBbIV KTMPUHT N3MEHSIOTCS:

¢ PacyeTHble LEHbl WMHCTPYMEHTOB, MO KOTOPbIM OblVM TOProBble onepauun B NEpPUOA BEYEPHUX TOPros U
nepBoii NOMOBUHbI AHEBHbIX TOProB. CTapble U HOBble PacYETHbIE LiEHbI OTOOPAXKAOTCS B CNeLyasibHbIX MOsX
Tabnuy, fut_sess_contents n opt_sess_contents, notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
COOTBETCTBEHHO.

* CB06GOAHble CpeAcTBa KIMEHTOB NOCNE pacyeTa M NepeynciieHVss BapuauyoHHON mapxu. MepeuncneHHas
BapuaLunoHHas mapxa oTobpaxaeTrcs B cnevumanbHbiX Nonsx Tabnvupl part notoka FORTS_PART_REPL.

B NPOMEXYTOUHBI KMPUHT HEe U3MEHSIOTCS:
« Pa3smep MMUTOB N0 UHCTPYMEHTAM.

* CocTaB TOProBbIX MHCTPYMEHTOB. YaaneHne crapbiX MHCTPYMEHTOB U ,D,OﬁaBl'IeHl/le HOBbIX OCYLLEeCTB/AETCA B
OCHOBHYH K/IMPUHIOBYO CECCULO.

OCHOBHOI KNNPUHT

OCHOBHOI/ KNIMPWHT MPOBOAMTCS MO OKOHYaHUK TOProBO ceccum B nepuog, ¢ 18.45 1o 19.00 MOCKOBCKOrO BPEMEHU.
B npouecce knupuHra BbINonMHAETCA:

« PacueT v (uKcauysi pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCeil ToproBoii ceccui
« PacueT v nepeuvcrieHe BapuaLOHHOK MapXu Mexay y4acTHUKamm.

e YnaneHue TOProBbIX WHCTPYMEHTOB, C MWCTEKWMUM CPOKOM 0O6palleHusi, U [o6aBfieHMe HOBbIX TOProBbIX
VHCTPYMEHTOB.

e OGHOBNeHNE WHOPMaLUUM O K/IMEHTAaX, GPOKEPCKUX W pacueTHbIX rpmax nyTem yaaneHus cTapoi
MHEhOPMAaLIMM U 3aKaUYKM HOBbIX AAHHbIX U3 KIMPUHTa.

[Mocne 0CHOBHOIO KNMpUHIa Npon3BoANTCA reHepaLumns 1 paccblsika OTYETOB NO UToram TeKyIJJ,eVI TOpI'OBOVI ceccun.

OCco06eHHOCTU NOoBeAeHUs pa3HbIX CYLLHOCTEN B CUCTeMe NPpU Ha3HauYeHUN HOBOW
TOpProBoi ceccumn

CnpaBo4Has U cecCMOHHaA UHdopmauua

Mpy HasHauyeHUy HOBOW TOProBOl CECCUM AaHHble U3 CMPaBOYHbIX Tabnul, B KOTOPbIX CYLLECTBYyeT MpuBA3Ka K
HOMepY Ceccumn 3aKkaumBatoTCs BHOBb M3 K/IMPUHra C ykasaHMeM HOBOTO HOMepa TOProBoi ceccun. B cnpaBoyHble
Tabnuupl, B KOTOPbIX HET NPMBA3KA K HOMEPY Ceccuu, NpucbiiaeTcs Habop M3MEeHeHW, TO ecTb A06aBnsTCA
HOBble 3anuncu, MOsIBUBLUMECS AJ15 HOBOW TOProBOW ceccun, W YAAIATCA 3anucn Ans 06bekToB, KOTOPbIX
He [O/MKHO 6biTb B HOBOW TOProsoli ceccun.CrnpaBoyHble Tabnuubl — 37O Tabnuupl, NpUXoAsLiMe B NOTOKax
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. /Torom Bcex 3TUX M3MEHEHWI aBnsieTcs gobasnexHve B
Tabsmuy session 3anmMcu ¢ HOBbIM HOMEPOM CECCUN.

JAeHbru n nosvumu

Mpu cMeHe TOProBoi ceccun MHdopMaLma 0 CPeacTBax, IMMUTaX 1 NO3NLMSAX KTMEHTOB 0BGHOBNSIETCA B pexuve
NpYMEHEHN OBGHOB/IEHWIA, TO €CTb MEHSIIOTCS TOMbKO Te 3anucu, B KOTOPbIX BO BPEMS K/IMPUHIA peasibHO
npousownn usmeHenns (notokm FORTS_PART_REPL n FORTS_POS_REPL, notok FORTS_INFO_REPL,
Tabnuupl diler_params u client_params).

3anaBKu U caenku

OcHoBHass ToproBass uHcopmauuss (notokm FORTS_FUTTRADE_REPL u FORTS_OPTTRADE_REPL)
COXpaHsieTcs, T.e. [0 HOYM TeKyllero AHA B pennvkauvmy AOCTYMNHbI 3asBKU U cAenkW, caenaHHble o 19.00 B
TeKyLLY TOProBYH0 CECCUIO.
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Mpy CMeHe TOProBO CeccUM MPOUCXOAUT aBTOMATUUYECKOE MepeBbICTAB/IEHMEe MHOTOAHEBHbLIX 3asiBOK, Aara
UCTEUEHUSI KOTOPbIX ELLE HE HACTYNUNA, NyTeM yAaieHNs CTapoii 3asBKy 1 106aB/IEHUS HOBOWA (C HOBbIM HOMEPOM).
YuuTbiBasi, uTo B pensvky B Tabnuuy orders_log uHgopmaums 06 3ToM He NpesaeTcs, KMeHTckas cucTemMa Ao/mkHa
ObITb YCTPOEHA CreaytoLwum o6pasom. Mpu o6HapyXeHun HOBOTO HOMepa TOpProBoit ceccum B Tabnuue session,
K/IMEHTCKaa cucTemMa [o/kHa "3a6bIiTh" 060 BCeX 3asBKax, KOTOPbIE Y HEe COXPaHWIMUCh B NamsTy [0 3TOro, U
"CNylwartk” penvky Ha NnpeaMeT NosiBNIEHUS HOBbIX 3asIBOK, C yKa3aHUeM HOBOro HOMepa TOProBoii ceccum.

NHCTpyMeHTbI

Mpy cmMeHe TOProBoit ceccun NPOUCXOANT yAasieHWe TOProBbIX MHCTPYMEHTOB, C UCTEKLLMM CPOKOM O6palleHus,
1N po6aBneHve HOBbIX TOPrOBbIX WHCTPYMEHTOB. CyluecTByeT NpaBuiio — HOBbIMU WHCTPYMEHTaMW Hesb3s
TOproBaTtb B BeYEpHO Toproeyto ceccuio (¢ 19.00 go 23.50), npu 3TOM faHHble UHCTPYMEHTLI MPUCYTCTBYIOT B
cucTeme, vHchopMaums o HUM NpUXoauT B pennnke. B Tabnunuax fut_sess_contents u opt_sess_contents Takve
VNHCTPYMEHTbI MOMEYEHbI CreLyanbHbIM NPU3HAKOM.

MoToku pennukauum

Ha rpaHuue ToprosbIx ceccuii NOTokM pennnkaunm moryt 6bITb LUTATHBIM o6pa30M 3aKpbITbl N NEPEOTKPLITbI 3aHOBO
cepeepamm TOpFOBOVI CUCTEMbI, NPU 3TOM MO HEKOTOPbLIM MNOTOKaM MOXET NpuATH yBeAOM/IEHNE O CMEHE HOMepa
XN3HN CXEMBbI.

B HaCTOALMIA MOMEHT, 6e3 CMEHbI HOMEpPA XXU3HU MOTYT NEePEOTKPLIBATLCS CEAYHOLLME NOTOKM:

* [1OTOKM C 06LWUMM PbIHOYHBIMU AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
¢ [1OTOK C TekyLMMn 3Ha4YeHuAMn sonatuibHocTn FORTS_VOLAT_REPL.

¢ [1OTOK C TEKYLLMMU 3Ha4YEeHMSIMN BapnaunoHHoli mapxm FORTS_VM_REPL.

MOTOKM, KOTOPbIE HE NEPEOTKPLIBAKOTCS:

« [loTokm co cnpasoyHoli nHpopmaumeii FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.
 [loTokuM ¢ Toproeoii nHcpopmaumein FORTS FUTTRADE_REPL n FORTS_OPTTRADE_REPL.

« [MoToku co cpe3amu ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
 OTOKM arpermpoBaHHbIX CTakaHoB.

« MoTokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

¢ Motok 6upxesbix HAekcoB RTS_INDEX_REPL.

» MoTtokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

Ncnonb3oBaHne MexaHuU3sma CI/IHXpOCOﬁbITI/IVI Ana nonyvyeHns KOHCUCTEHTHOIo COCToAHUA AaHHbIX
B cucteme

Ecnn gns paspabarbiBaeMoli CUCTEMbI KPUTUYHO UMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOe
COCTOSIHME BCEX fAaHHbIX B TOProBOW CUCTEME Ha HEKOTOPble «BaXKHbIE» MOMEHTbI BPEMEHU, TO Takas cuctema
[0/MKHA MCMOMb30BaTb MEXaHU3M CUHXPOCOOLITWIA, AOCTYNHbIA HaunHas ¢ Bepcun 3.8.2 cuctembl SPECTRA. [ins
CUHXPOHM3aLMW AOCTYMHbI C/IEAYIOLLME COCTOSHWUS TOPrOBOI CUCTEMBI:

« [laHHble /181 HOBOI TOProBOWA ceccrmn 3akayveHbl U paccumTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHM)
« Hauano npomexyTouHoro kavpuHra (14:00, MOCKOBCKOro BpeMeHw)

« [leHexHble cpefcTBa nocse NpoMKAMpUHra nepepaccuntanbl (~14:01:30, MOCKOBCKOro BpEMEHN)

* Bce pacyeTHble npoueaypbl B MPOMKAVPUHIE 3aKOHYeHbl (~14:02, MOCKOBCKOro BpemeHu)

* Hauano ocHoBHoro kvpuHra (18:45, MocKOBCKOro BpeMeHM)

¢ [laHHble nocne 0OCHOBHOIO K/IMpUHra nepepaccyntaHbl (~18:49, MoCKOBCKOrO BpeMeHM)

* Pa3gBuxka TMMUTOB 3aKoHYeHa (B TeYeHNe TOpro.)

ﬂ!‘lﬂ yBeAOMNEHNA BHELWHUX CUCTEM O HacCTyn/ieHUn onpeaesieHHoro CoCtoAHuA TOprOBOI7I CUCTEMbI, B NMOTOKU
pennukauun gobasnseTca HoBas Tabnmua sys_events cnegytoLlero popmara:

Mone Tvn OnucaHvne

repllD i8 CnyxebHoe none  noAcUCTEMbI
pennukauum

replRev i8 CnyxebHoe mnone  NOACUCTEMBI
pennukauum
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none  NoACUCTEMBI
pennukaumn

event_id i8 YHUKanbHbI naeHTudukaTop
cob6bITHA

sess_id i4 MaeHTudmkaTop TOprosBoii ceccum

event_type i4 Tun cobbITnsa

message c64 TekcToBOe onucaHve

Tabnuua fo6aBnsieTcsa B ceaytoLlme NoToKV pensinkaLumm:
+ FORTS_FUTTRADE_REPL

+ FORTS_OPTTRADE_REPL

+ FORTS_INFO_REPL

« FORTS_PART_REPL

+ FORTS_POS_REPL

+ FORTS_FUTINFO_REPL

« FORTS_OPTINFO_REPL

+ FORTS_ORDLOG_REPL

+ FORTS_CLR_REPL

MpaBuna CUHXPOHM3ALMM AAHHLIX CeAyolre - Npu HACTyNeHun rno6asibHoro cobbITvsi B TOProBoii cucTeme,
nocne reHepauum BCEX [AaHHbIX MO 3TOMY COGLITUIO BCEMW MoAcMCTEMamy TOProBO CUCTEeMbl, B Tabnuubl
Sys_events BCTaB/SETCA 3an1ch C OAHUM 1 TeM Xe event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COBbLITUS:

« 1 (session_data_ready) - 3aKOH4YeHa 3arpyska [aHHbIX U3 K/IMPVHIOBOl CUCTEMbI B TOPrOBYIO Nepes, Hayasiom
HOBOVi TOProBO¥i ceccuu; coBbITHSA AAHHOTO TNa TPaHC/IMPYIOTCA BO BCEX NOTOKAX, fe ecTb Tabnuua sys_events,
kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoLeaypbl B NPOMK/IMPUHIE 3aKOHY€EHbI; COObITWSA AAaHHOTo TUna
TpaHCNMpyTCA BO BCEX NOTOKax, rae ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - rotoBbl AaHHble MOC/€ OCHOBHOIO K/IMPWHIA; TPaHCAMPYKTCA TO/IbKO B MOTOKE
FORTS_CLR_REPL

4 (intraday_clearing_started) - Ha4a10 NPOMKAVPUHTa; COBLITUS AHHOTO TUMNa TPaHCMPYHOTCA BO BCEX MOTOKAX,
rae ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Hauas10 OCHOBHOIO K/IMPUHIa; COBbITUA AHHOTO TUMa TPaHC/IMPYHOTCSA BO BCEX MOTOKAX, rae
ecTb Tabnuua sys_events, kpome notoka FORTS _CLR_REPL

* 6 (extension_of_limits_finished) - pa3gBmkka NMMUTOB 3aKOHYeHa; COGbITUS JaHHOrO TuMna TPaHCMPYOTCS BO
BCEX NoToKax, rae ectb Tabnmua sys_events, kpome notoka FORTS_CLR_REPL

« 8 (broker_recalc_finished) - neHexHble cpeacTBa nocne NPOMKMPUHTa NepecymTaHbl; CobbITUS AaHHOTo TUna
TpaHCNMpyTCA BO BCEX NOTOKax, rae ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHELLHSSE cMcTeMa, MOXET MOAnMcaThCs Ha MoslyyeHue Tabnuubl COObITMIA BO BCEX MHTEPECHLIX el NoTokax
pennukauuy 1 noayuuTh YBEAOM/IEHWE O TOM, KOrda AaHHble roToBbl. Bo BCex MOTOKax pensvkauuu 3anucu B
Sys_events, OTHOCALLMECA K OHOMY CO6bITVIO B TOProBOii cucTeme 6yayT UMETb OAMHAKOBLIW event_id. B nonsax
sess_id M message BblJaeTcsl pacluMpeHHasi MHGOPMALMsi — HOMep HOBOI UMK TekyLleil TOproBoii ceccun 1
TekcToBoe cooblueHre. ObpaliaeMm 0co60e BHAMaHME Ha TOHKOCTU:

* He rapaHTupyeTca MAEHTUYHOCTb 3HaYeHuli cnyxebHbix noneii repliD, replRev B pasHbix NOTOKax penavkaumm
47151 OAHOTO U TOTO Xe co6bITUS. OpPUEeHTMPOBATLCS CTOMT TOSILKO Ha event_id.

* YBefiom/ieHne B sys_events npuxogut MOC/E Bcex faHHbIX, B YACTHOCTM 3TO O3HAYaEeT, YTo B pexume
Mosly4YeHnst AaHHbIX on-line BHELLHSS cMcTema NoslyyuT cHauyaslia CaMu HOBbIE aHHble, Hanpyumep, UHCTPYMEHTSI,
Ha3HAYEHHbIE B HOBYIO CECCUIO WM MEPEHECEHHbIE B HOBYIO CECCUI0 MHOTOAHEBHbIE 3asIBKW, & YK€ MOTOM —
yBeLOMJIEHNE B SyS_events.

PacnucaHune nrpoBbIX U TECTOBLIX TOProB

Momnmo peanbHoOW ToproBol cuctembl SPECTRA, cylwlecTByeT urpoBasi cucTeMa U TecToBas cuctema ansi
BHELLUHMX pa3paboTymKOB.
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PacnvcaHve paboTbl UTPOBOIi CUCTEMBI:

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

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

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

¢ [MpomknupuHr: 14:00 — 14:03.

¢ [MocTaBka 1 Toukm X ans nocrtaeku: 16:00 — 16:30.
PacnvcaHve paboTbl TECTOBOIN CUCTEMBI /11 BHELLHUX Pa3paboTyMKOB:
* BeuepHsas Toprosas ceccusi: 15:30 — 23:50.

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

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

¢ [poMKanpuHr: 12:00 — 12:05.

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

¢ [MocTtaska: 13:30 — 14:00.

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

FapaHTuiiHoe o6ecneyeHne

PeanusoBaHHasa B SPECTRA Cuctema YnpasneHus Puckamu no3BosisieT B MakCUMasTIbHOl CTeNeHn CHU3NTb pUCK
HeuncnosiHeHys 0653aTeNbCTB U OCYLECTBATh HENPEPLIBHYHO OLIEHKY YPOBHS PbIHOYHOTO pUCKa NO3ULUIA KaXKaoro
yyacTHrKa. F4poM cucTeMbl SBASIETCA aNifopuTM pacuyérta rapaHTuiiHoro obecnevenus (initial margin, ganee o)
nof OTKPbITblE NO3ULMW YHACTHUKOB TOPrOB.

OpaHoli 13 knueBbIx ocobeHHocTel CrcteMbl Ynpaenernusi Puckammn SPECTRA aBnsieTcs NCNoMb30BaHWe OHNaliH
pacuéTta obecneyeHuss nog 3asBKv U NO3ULMM, MPOU3BOAMMOIO B pamMKax TOProBoW TpaH3akuuu. MNpu Takom
noAxofe NosiBfieHne B cucTeMe HeobecneyeHHbIX 3aBOK U CLAEMOK NPaKTUYEeCKN NCKYaeTCs, T.K. JOCTaTOYHOCTb
obecneyeHns npoeepseTcs A0 TOro, Kak 3asiBka NosBMSETCA B CUCTEME.

[pyroin BaxkHOl ocobeHHOCTbI0 Cuctembl Ynpaenenust Puckamn SPECTRA aBnseTcs TpexypoBHeBas cuctema
pacuyeta. BHyTpM CUCTEMbI YHaCTHUKM TOProB MOAPa3Ae/ATCA Ha TPU Kareropuu:

e PacueTHasa dwpma. PacueTHble UpPMbl  SIBASIOTCS  OpraHvM3auusmMi, HemnocpeACcTBEHHO  HECYLUMMM
OTBETCTBEHHOCTb W MOKPbIBAKOLME PUCKM CBOMX K/MEHTOB U CyGOpPOKEepoB. PacueTHble (upMbl HecyT
06s13aTenbCTBa:

* UneHcTBO B CeKLMM CPOYHOTO PbIHKA.

* JlnueH3nsa GupxeBoro NocpeaHvKa, CoBepLUAtOLLErO TOBAPHbIE (PbOYEPCHBIE 1 OMNLMOHHBIE CAENKN B BUPXEBOIA
TOopros/ie, BblgaHHas deaepanbHol Cyx60i No OUHAHCOBbLIM PbIHKAM.

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

» Bpokepckas upmMa. B oT/iMume oT pacueTHbIX hrpM, Gpokepckue prpMbl He PaCcCUUTLIBAIOTCS MO onepauysm
HanpsiMylo ¢ GUPXKER, a paccUnTLIBAIOTCA CO CBOE pacueTHoii oMpMoit, A/l GPOKEPOB HeT TpeGoBaHWii No
Ha/INUMIO NIULIEH3UIA U NO BHeceHUo cpefcTB B CTpaxoBoi poHA. Bpokepckue pMbl HecyT o6siaTenscTea
rapaHTUiHOro o6ecneyeHnsi CO6CTBEHHbIX CAEMOK U CAEMNOK CBOVX K/TUEHTOB.

« KnueHT. ltoboe topuanyeckoe 1 msnyeckoe ML MOXET NPUHUMATL yYyacTue B Toprax Ha pbiHKe (hbloyepcos
n onumoHoB SPECTRA B kayecTBe KiveHTa. [1s 3TOr0 Heo6XO4MMO 3aKk/louuTb [OroBOp Ha TOprosoe
o6cnyxumBaHve ¢ 6pokepckoin chmpMoli NNy HemocpeacTBEHHO C pacyeTHON chmpMoii. KnveHT coBepLuaeT Bce
[eicTBMA B TOprax OT UMeHu cBoeli B® nnun Po.

B COOTBETCTBUYM C pea/IN30BaHHbLIM NOAX0A0M rapaHTuiiHoe o6ecneyeHre 1 pUCKN PacCUnNTLIBAIOTCS Ha BCEX TPEX
YPOBHSIX OTAE/bHO: OTAE/bHO PUCKY MO pacyeTHoll dompme, pUcku No BceM GpokepckuM orpmam P® 1 pucku no
BCEM K/IMEHTAM. JTO SIBNAETCS YHUKA/bHbLIM C/ly4aeM B MUPOBOi NPaKTUKe, Y TapaHTUPYET, YTO TOProBble IUMUTSI,
BbICTAB/EHHbIE HA KIMEHTA, HUKorAa He GyAyT UM NPeBbILLEHbI.

ToproBble TIMMUTbI

ToproBble MMMUTLI P® n B® — 3T0 AieHexXHbIe CPpeACcTBa, pasmeLleHHble aTuMy P® 1 b® Ha CBOMX TOProBbIX CHETaX
B HKL,. [leHexHble cpeacTBa B® — 310 cymma fileHeXHbIX CPeACTB BCeX KMeHToB b®. leHexHble cpeacTea PO —
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3TO CyMMa AEHEXHbIX CPEACTB Bcex ee B, Bktouas AeHbIM camoil PO. PO MOXeT nepeBoanTh B TEYEHNE TOProB
[AeHbIv Mexay ceBouMu B® 1 HenocpeacTBeHHO cO60M. Mpy 3TOM CyMMapHOe KOM4ecTBo AeHer y P® He meHsieTcs.

ToproBble IMMUTbI UCTO/b3YHOTCS A1 PE3ePBMPOBAHUSA OTPULLIATE/bHO BapraLMOHHOK MapXu, CnncaHusi C6opos,
cnucaHus/3auncieHns npemMum, pesepeuposanus MO.

LleHexHble cpefCcTBa K/IMEHTOB He MOCTyNaloT 13 KanpuHra. OHW yCTaHaB/IMBAKOTCA B paMKax TOProBoli cucteme
camoii B® unu P®. Takne feHexHble CpefcTBa Ha3blBaKTCA TOProBbIM SIMMWUTOM K/IMEHTOB. Ecnn y knveHTa
€CTb JIMMUT JEHEXHbIX CPeACTB, TO MPU MOCTAHOBKE MM 3asiBKM MPOUCXOAMT MpoBepKa [AOCTaTO4HOCTU CPeAcTB
y 3TOr0 KNneHTa. Ecnv numuta AeHexHbIX CPefCTB HET, TO Takas NpoBepka He OoCyLlecTBnseTca. B aTom cnyyae
OCYLLECTBASETCA NPOBEPKA [OCTATOYHOCTM CPEACTB TONbKO y B 1 ee P®. B obLiem cnydae 3asBka MOXET ObITb
BbICTaB/IeHa TO/MbKO NPU YCNOBUW, YTO Y BCEX TPEX YPOBHEW (knneHTa, B® n PP®) gocTaTtouHO AeHEXHbIX CPeaCTB.

B TC cyLecTByIOT AeHexHble CpefcTBa TOMbKO ABYX BUAOB — AeHbrv 1 3anorn. 3asiorn — 310 LUb nnu sasnoTa,
KoTopble HKLL cornaceH npvHumarh B kadyecTBe obecrneyeHus. [eHbrn n 3anorm B o6ecneyeHmne npyHumaroTcs B
HepaBHbIX A0NaX. [onsi 3a10roB He MOXeT npeBbIaTs 50% oT 06LLel CyMMbI fEHEXHbIX CPEACTB.

[ina ynpaBneHus TOpProsbIMU MMUTaAMK KIMEHTOB ucnonb3yetca Metog FutChangeClientMoney — W3meHeHve
KIIMEHTCKUX numnToB. OH 0becneunBaeT cnegytoLime BO3MOXHOCTU:

* YcTaHOBKa/M3MeHeHvelyaaneHve ToproBbiX IMMUTOB (OTAENBHO ANS AEHET U 3a/10T0B).

* YcuneHnve/ocnabneHve TpeboBaHW K rapaHTUHOMY OGecnevyeHuio KIneHTa nyTeM BBOAA ChELMasIbHOro
KoadhhmumeHTa, Ha KOTOPbIA YMHOXaeTcs cymmapHoe O knneHTa Mpu NocTaHOBKe 3asiBkW. [poBepka Ha
[0CTaTOYHOCTb CPEACTB ByAeT OCYLLECTBAATLCA C YHETOM 3TOro KoadduLmeHTa.

* ABTOMaTUYECKUIi YUET Pe3y/bTaTOB TOProB K/IMEHTA B IMMUTAX B ClIeAyHOLEl TOProBoii ceccum.

[ns ynpaBneHust TOProBbiMW NuMuTamMy 6Gpokepckux cupm mcnonb3yetcss Metog FutChangeBFMoney —
N3meHeHne numnToB 6pokepcknx onpm OH NO3BOMSET TO/IbKO YCTAHOBUTH WU U3MEHWUTb TOPrOBbIE JIMMUTBI.

Pa3genbHbIV YYET cpeacTB U NO3ULUIA YYACTHUKOB K/TUPUHTA N UX K/TUEHTOB

PasfenbHblii y4eT cpeficTB U NO3uUmii (Takke - cerperaums cpefcTB) peasimsyeTcs Ha ypoBHe Bpokepckux dupm
(nanee — b®). Kaxaas B® MoxXeT 6bITb UCNONb30BaHA 151 OAHON 13 TPeX Leneii:

e [/151 yyeTa COGCTBEHHbIX CPEACTB U NO3ULMIA YUaCTHUKA;
e [/151 yyeTa CpefcTB U No3nNLUiA KNIMEHTOB YUYaCTHUKA,;
e[S yyeTa CpefCcTB U No3uuuiA, NepefaHHbIX B 4OBEPUTENBHOE YNPaBeHNE YUYacTHUKY.

YueT geHexHbIx cpeacTs (pybnu u Bantota) b® ogHoro Tuna BegeTcs no otaenbHomy PacuetHomy kogy (PK) B
yueTHbIX cuctemax HKL,. Takke y YyacTHMKa eCTb BO3MOXHOCTb CO34aBartb AonosiHuTenbHble PK. Hanpumep, npu
XENaHuM y4acTHUK MOXET co3fatb no ogHomy PK ans kaxagon 6&.

OrpaHuMyeHuA Ha TOpProBble onepauumn u OoTKpPbITUE NO3ULNI ANA KIIMEHTOB

Cuctema SPECTRA npepfocTas/fisieT BO3MOXHOCTb BBOAMUTL [AONOSMHUTENbHbIE OrpaHUYeHus Ha npoBefeHue
TOProBbIX Onepauuii KMMEHTOM, KOTopble B cucTeMe (DOPMYNMPYOTCS Kak 3anpeTbl. MOXHO N0 KOHKPETHOMY
KNNEeHTY (N0 BCEM K/IMEHTaM), MHCTPYMeHTy (M0 BCEM WHCTpyMeHTam) unu 6a3oBomy aktuBy (Mo Bcem BA)
3anpeTuTb OTKPbIBaTb NO3ULIMK U BbICTABNSATL 3as1BKW. [115 BbINOTHEHWS TakMX AeNCTBUIA B LLO3€ NPefyCMOTPEHbI
mMeToapl: Metog FutChangeClientProhibit — 13MeHeHMe KNMEHTCKMX orpaHuyeHuii ans dobtovepcoB u Metog
OptChangeClientProhibit — 13MeHeHWe KMMEHTCKUX OrpaHNYeHUiA 4151 ONLMOHOB.

Mpo6poc pUCKOB MeXAY CPOUYHbIM PLIHKOM U BaJTIOTHBIM PbIHKOM

B TKC SPECTRA 3aBefleHbl [ABa TEXHWYECKUX WHCTPyMeHTa (I0puAMYECKN He AB/AEILNUXCA TOProBbIMU
MHCTpyMeHTamu) no ynpasneHuto puckamu: EURRUB_RSK n USDRUB_RSK, co cneuunasibHbIM CTaTycoOM B nose
signs 0x20000.

B TKC BatoTHOrO pbiHKa COOTBETCTBYIOLLME MHCTPYMEHTbI 3aBefeHbl B 6opae RSKC.

B KnupuHrosoii cucteme SPECTRA 3a kaxaoi 6pokepckoii onpmoli (ganee — b®) 3akpennsiercst PacuéTHblii kog,
3aperucTprpoBaHHbIii B TOProBO-K/IMPUHIOBOI CMCTEME BasTHOTHOTO PbIHKA.

[NA U3MEHEHUs1 eAMHOTO NIMMUTA Ha BA/IOTHOM pbIHKE Y4acTHUKY (Bpokepckoii ®vpme) HeobxoauMmo nopatb
afipecHyto 3asBKy 6e3 NoATBEPXAEHUS C yKazaHMeM UHCTPYMEHTA Mo yNpas/ieHUo pyckaMy U BbIGOPOM CaMoro
cebsl B kauecTBe KOHTpareHTa. LieHa B 3asiBKe He ykasblBaeTcs (CUCTeMa YUMTLIBAET Takyto 3asiBKy Kak NofaHHYHo
no Tekylleli pacyeTHoli LieHe, YCTAHOB/IEHHO 151 UHCTPYMEHTA YNpaBieHusl puckamu).

Mocne nogaun 3asskM B TKC BasllOTHOIO pblHKa CO34aeTca ajpecHas 3asBka C KoHTpareHToMm HKL|, 3asBka
NpoxoAuT CTaHAapTHbIE Npoueaypbl pUCK-MeHemKMeHTa. ocsie NPoBepKy JOCTATOYHOCTU CPEACTB MPOUCXOAUT
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o6pasoBaHve cae/kv U NepepacyéT eauHoro nuMmnuTa. Caesnka yunTbiBaeTcs no TeKyLemy LeHTpasibHOMY Kypcy,
rapaHTuitHble NepeBofbl He HAUYUCNAIOTCS.

B TKC SPECTRA o6pa3yerca TexHudeckas caenka no MHCTPYMEHTY MepeHoca pucka, kotopas 6yaeT BuaHa B
LLM030BbIX MHTEpelicax B Tabnuue deals c npu3Hakom nosystem=1, n 6ygeT npucyTCTBOBATL B OTHETaX C type=16.

Mo3nums, obpasoBaBlIasics B pesy/nbrate MOZOGHOW caenku, siBnsieTcss GEeCCpPOyHON. 3akpbiTb €e MOXHO
COBEPLLEHNEM NPOTUBOMNOOXHO HANPAB/EHHO CAEMKM MO TOMY e UHCTPYMEHTY.

MepeHoc no3uuuii (06s3aTenbLCTB)

B pamkax oAHoii PacyeTHoi ®upMbl BO3MOXEH NEepPeHOC No3uLyii ¢ 0AHOI knneHTa Bpokepckoii ®YpMbl Ha Apyroro
KnMeHTa Bpokepckoii dupmbl.

MepeHoCc No3uLMiA ¢ 0AHOMO KoAa pasfena yuyeTta no3uumii Ha Apyroit OCyLLECTBSIETCS NyTEM NO4AYN YUACTHUKOM
KpWHra B TOProByto cMCTEMY HOBOW TpaH3aKLmK.

MpoBepku BO3MOXHOCTM MOJauyu TPaH3aKuMM Ha NepeBof No3uLMii — Takue Xe, Kak npy nogadye 3asiBKu.
[0nonHUTENbHO NPOBEPSIETCS, YTO B MOMEHT NMOJauu TpaH3akuum 06bEM NepeHoCUMO No3uLum He npesbilaeT
06bEMa COOTBETCTBYHOLLEH NO3MLMK, YUUTLIBAEMOI HA pa3fene-MCTOUHUKE; TakKe Npu NepeBoge No3uLuii C 04HOTo
K/IMEHTCKOTO pasaena perucrpa yyeta nos3uuuii Ha apyroit IHH/nacnopTHble AaHHble, 3aKkpenieHHble 3a TakumMiu
pasgenamy perucTpa ydyera nosuumii, LO/MKHbI COBNaAaTh, B TOM Ync/e no pasgenav Ob®.

TexHuueckm, nepesog, nosunuuii ochopmnsercs KaK caenka c 0Cco6bIM cTatycom
status_buy==status_sell==0x4/0x8/0x4000000 no nokyrnke (W1 npojaxe) C pasfena-ucToyHUKa K npogaxe
(nokynke) no pasgeny-npMemMHuKy, 1 I0pUANYECK CAENKon He ABnseTcs. MNepeBog NO3vUWiA TpaHCMpyeTca U B
wno3e, u B otyetax (f04/004).

MNMpuocTaHOBKAa TOPros A4NA pacliMpeHns NMMUTa KonebaHuii LeH caenok

MprocTaHoBKa TOProB AS1 PACLUMPEHUSt NIUMUTA KoneGaHwii LEeH CAENOK OCYLIeCTBsieTCs B COOTBETCTBUM
¢ "ToNnoXeHWem O Mopsiike YCTAHOBNEHUS W W3MEHEHWsl NMMUTOB KoneGaHuii LieH CAEeNnoK M o npoueaype

NPUHYAUTENBHOTO 3aKpbiTus Mo3nuwnit” (Mpunoxexne d5 k MpaBuiam ocyLLecTBAEHNS KTMPUHTOBON AeATENbHOCTH

Ha PbIHKE LEHHbIX GyMar, CPOYHOM PbIHKE U BaSTOTHOM PbIHKE).

C TexHWYeckoli TOYKM 3peHust Mpu MpuocTaHoBke ToproB B cucteMe SPECTRA npousBogstcs cregytolime
nelicteums:

e Mpu HacTynjeHUn ycroBWii s NPUOCTAHOBKMA TOPrOB MO KakOMy-iM60 6a30BOMY akTuBy, TOPrM MO 3TOMY
6a30BOMY aKTWBY NMPUOCTAHAB/IMBAIOTCS.

¢ AZMUHUCTpaTOpamMun TOProB PacCcyYMTLIBAKOTCA HOBbIE pacLUVPEHHbIe JIMMUTLI Kone6aHwuii LieH.

« Mpown3BoguTcA nepecyeT obecneyeHnss Mo BCEM MO3WULMAM MO 3TOMy 6a30BOMY akTvBy (Mpy pacluMpeHun
JNIMMWTOB 0GECTEYEHNE YBENNUNBAETCS).

* [locne 3aBepLueHNa pacyeTa obecneueHus TOprn eule HeKoTopoe BpemMA He BO306HOBAIOTCSH, YTOObI Aatb
BO3MOXXHOCTb y4HaCTHUKaM yaasinTb 3asdBKU.

» B0306HOB/IEHME TOPrOB B HOPMA/IbHOM PEXUME.

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

* lpepynpexaeHne 0 TOM, YTO €C/M LEHbl He WU3MEHATCA, TO 4Yepe3 onpefesieHHoe Bpemsa I'IpOVI3OVI,D,eT
NPMoCTaHOBKa TOProB Mo TaKOMY-TO MHCTPYMEHTY.

* YBeJoOM/IEHME O TOM, UTO NPMOCTAHOBKA TOPrOB PeasibHO NPOU3BEAEHA.
* YBeOM/IEHVE O TOM, UTO O6ECneyeHne NepecunTaHo, MOXHO YAaIATL 3asiBKU.

* YBefoM/eHne o BO306HOB/IEHNM TOpPros.

OnuncaHue TOProBoro Lwito3a

CocrtaB, yctaHoBKa 1 Hactpoiika MO wnto3 SPECTRA Plaza-2

CoctaB 1 aApXUTEKTypa Wwir3a
LLnto3 SPECTRA Plaza-2 skntoyaeT B ce6s cnefytoLime nporpamMmmMHble KOMMNOHEHTbI:

* Mogyns P2MQRouter. laHHblii MOAynb 06ecneynBaer:
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» YctaHoBKy TCP-coeguHeHuii ¢ cepBepamu GUpxu.
CraHgapTtHo wno3 SPECTRA Plaza-2 ucnonb3yeT yeTbipe TCP-coeguHeHust ¢ cepeepamyn GUpXKU: OfHO
ucxopsiee default connection n Tpu ncxogsawmx direct connection. Takoe NOCTPOEHUE SABNSETCA OCHOBHOM
LUTATHOW KOHGhUrypaumeii npu NOAKMOYEHNN K CEepBEpPHOI thepme 6upxu. KoHdmrypauus coeauHeHnin npu

NOAK/IIOYeHUN Yepe3 cepeep A0CTyna 6pokepa MOXET OT/IMYATLCS, B 3TOM C/lyyae Tpebyercs 3anpalumearb
KOHKPETHYI0 KOHCOUIypauuio y BfagensLa cepeepa.

* Mpnem/oTnpaBky P2-coobLyeHwii.

¢ lWndpaumio nHgopMauumn, OTNpaBasemMylo y4acTHUKOM, U Aelmdpaumio nHgopMauumn, npUHUMaemyto ot
BrpXK.

o AyTeHTUchMKaLMIo y4acTHIKa B CETU BUPXN.

« Lno3oBas 6ubnunoteka cgate.
Bubnuoteka ABnAeTcs ouLMabHBIMWU NPOrpaMMHbIM MHTepdeicoM, NpeaocTaBseMbIM yH4acTHUKaM TOProB,
K/IMEeHTaM y4aCTHUKOB TOProB, a Takke KOMNaHnaM-paspadboTymkam 4718 co3faHns NporpaMMHOro obecneyeHus.
[JaHHblli nHTepdeiic obecneunBaeT BO3MOXHOCTb CO34aHUS W OTCbUIKM GM3HEeC-coo6LeHnii B TC, a Takke
NONTyYEHNS PbIHOYHON MHdOpMaUuMnM M3 Hee (pensvkauus fadHbix). BubnuoTteka Bbinyckaetcs ana 32x
pas3psaHbIX 1 64X paspsagHbIx cuctem Windows, a Takke ans OC Linux.

¢ CuctemHble 6ubnmotekun Plaza-2.

« KomnnekT cpefctB pa3paboTku: [ONOSHUTENbHbIE YTUNNUTbI U KOMaHAHbIE haiinbl, AOKyMeHTaLUwsi, TecToBble
npuMepsbl.

PucyHok 2. LLUno3 SPECTRA Plaza-2. Apxutektypa

Exchange |

Management Primary Data Other Data Snapshot

| |
I |
| |
| Order :
i |
| |

Application

cgate API

Tpe6oBaHusA K annapaTHO U NpPorpaMmmMmHoOi MHpacTpyKTypam

AnnapartHble Tpe6oBaHUsA

TpeboBaHus K annapaTtHOMy oO6ecrnevyeHVo BapbUPYKTCS B 3aBUCUMOCTU OT crocoba MCMosb30BaHWUs LU3a
Plaza-2.

MuVHUMasIbHble TPEe6OBaHMSA K KOMMbIOTEPY A5 MHAMBUAYa/IbHOTO SIOTMHA C 06paboTKON AaHHbIX B MamsThn 6e3
COXpaHeHVsl Ha AnCK:

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

« OnepatvBHasi NamsiTb He MeHbLue 2 [6, ans 64-6utHbix OC 46
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MuHUMabHble TPeGoBaHWS K KOMMbIOTEepY [ GPOKEPCKOro /lorMHa ¢ 06paboTKol AaHHbIX B namsaty 6e3
COXpPaHeHWs Ha AnCK:

« [poueccop Intel Xeon E5 cepuu, konmuecTso saep OT 2-x 1 6onbLue
« OnepaTtvBHas NnamsiTb He MeHblue 16 6
* OTgenbHbIl koHTponnep SAS. Kak muhumym 2 avcka B RAID1. ga pasgena 30 '6
MuH1ManbHble TPe6oBaHNSA K KOMMbIOTEPY A1 GPOKepPCKOro 10rmHa ¢ 06paboTKoM faHHbIX C COXPaHEHWEM Ha ANCK:
« [poueccop Intel Xeon E5 cepuu, komuecTso saep OT 2-x 1 6onbLue
¢ OnepaTvBHas NamsiTb He MeHbLue 16 6
¢ OTAenbHbIA KOHTponnep SAS C pexnMoM KelumpoBaHus 3anncy write-back. Kak mmHumym 4 gucka B RAID10.
[Ba pasgena 30 6
MporpamMmmHble TpeGoBaHUA
Lnto3oBoe MO nogaepxuBaeT crneaytoLime Bepcum onepauoHHbIX CUCTEM:
* Microsoft Windows 2003/XP
* Microsoft Windows 7
« Microsoft Windows Server 2008 R2 n ctapLue
¢ Linux RedHat 6.0 (CentOS 6.0) u ctapLue
¢ Ubuntu 14.04 LTS / Debian n ctapwe

[ina pa3paboTkn MO MOXET MCNoNb30BaTLCS M0G0 A3bIK NPOrPamMMUPOBaHNS C NOAAEPXKKON TexHonorun COM,
Hanpumep C++, A3bikn Ha TexHonorum .NET, Delphi n T.n.

YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BepCHIO LI/O3a C cepBepa paspaboTumkos ftp://ftp.moex.com/pub/FORTS/Plaza2/CGate/. Vivs
VHCTa/TIAILMOHHOTO (haiina - setup_SpectraCGate_x86_vx.x.x .exe (setup_SpectraCGate_x64_vx.x.x .exe), rae
X.X.X - Homep Bepcun MO, Hanpumep 1.3.10.

3anycTute MoydeHHbln dhaitn  setup_SpectraCGate_x86_vx.x.x.exe (setup_SpectraCGate_x64_vx.X.X.exe).
YcTaHoBKa NPOU3BOANTCS C MOMOLLbI MacTepa yCTaHOBKY.

PucyHok 3. Ha4yano yctaHOBKuU

i'-E‘ YcranoBKa: spectraCGate (pep.: 1.03.10.00) ﬂ

Bac npueeTtcreyeT nporpamma InstallShield
Wizard pna SpectraCGate

Mporpamma InstallShield(R) Wizard BeINoNHKMT yCTaHOBKY
SpectraCGate Ha KoMmneoTep. QNA NPOACMKEHHA HEHMHMTE
kHoMky “danee”.

MPELYMPEX AEHKE: daHHasa NporpamMma 3alMLeHa 3aKaHamm
ol GETOPCKMX NPaEaX M MEXAYHAPOLHLIMA COrNALIEHWANMA,

= Hazan I Hanee = I OTMeHa
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Haxmute kHonky "[anee" ana npofo/mKeHNs YCTaHOBKM.

PucyHok 4. Bug yctaHOBKMU

i'.‘w!gl Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ﬂ

Bun yCcTaHOBKH

BbIECIp Haubones NoAXOAALLErD BHAE YCTSHOBKH,

BribepuTe B1MA YCTaHOBKK,

ByayT YCTaHOBNEHE! BCE KOMMOHEHTEI Nporpamel. (TpebyeTca
Bonelue BCEMD MECTE HE AWCKE, )

{” Bmbopounan

Bribop HEORNOAMMBEIX KOMNOHEHTOE NPOrPaMME! M MAMKK, B
KOTOpoH oHM ByaYT YCTaHoBneHsl, PACCYMTaHa Ha onbITHEIX
None30E3TENSH,

Installshield

< Haszan I Lanee > I OTmMeHa

BblbepuTe BapyaHT yCTaHOBKYM, OnNpesensioLinii cocTaB ycTaHaBMBaeMbIX NPOrPaMMHbLIX KOMMOHEHTOB. MofHas
yCTaHoBKa MpeAmnoniaraeT yCTaHOBKY BCEX KOMMOHEHTOB LuMo3a: Moayns P2MQRouter, 6ubnmoteku cgate,
[IONOMHUTENBHBIX YTUMWT, @ Takke KOMIJIEeKTa CPefCcTB paspaboTkv. BbiGopouHas - 3T0 pasfnyHble KOMOGMHALMK
NPOrpamMMHbIX KOMMOHEHT.

HaxmunTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CNEAYIOLLNI Lar.

PucyHoK 5. BbiIoGopouHasa yctaHOBKa

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00)

Boibopouykan yCTaHOBKA

BbIEEpHTE KOMMOOHEHTEI NPOrpaMMel, KOTOpEIE HeobxoaMMa YCTAHOBMTE,

LLENKHWTE 3HAYOK B CTIMCKE HIGHE, yTobEl M3MEHMTE cnocob YCTAHOEBKK KOMOOHEHTA.

T OMHESHHE KOMTOHEHTS
Moscow Exchange SPECTRA
Client's Gate files

=
= v| Samples ANA AGHHOMD KOMNOHEHT S
TpebyeTca BKA Ha MecTKomM

aucke. Ana Hero ewibpanel 1us
1 noaxoMnoHeHToE. AnA
NoAKOMIOHEHTOE TpebyeTca
3436K0 Ha HECTKOM OWCKE,

MNanka:
C:\Moscow Exchange\SpectraCGate, e e |
InstallShield

Cnpaska Filtla s < Hazan I lanee > I OTMeHa |

Bbl6epuTe TpeGyemble NPOrpaMMHbIe KOMMOHEHTbI U KaTaslor s YCTaHOBKU. IMPeKTopus YyCTaHOBKM [OMKHA BbiTh
pacnosnoxeHa B COOTBETCTBUM C AMUHUCTPATUBHLIMI PEKOMeHAALUSIMN.
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HaxkmuTe kHoMKy “[anee”, 4Tobbl akTMBUMPOBATL CMEeAYyOLLMiA Lwar.

PucyHok 6. BapuaHTtbl nogkntodeHus Kk TC

fif ¥cTanoska: SpectraCGate (Bep.: 1.03.10.00)

BapwaHT bl NOOgKAHYEHHA K roprﬂmﬁ CHCTEME

HECTpoiiKa NapaMeTpoE CoeaMHEHMA

= Production-oactema, LLO4 M1, BelAENEHHBIA HacTpoiiki CoeAWHEHWA 38HOCATCA B
KaHan toHdwar, daiin 'dient_router.ini' kKoTopeii
" Production-octema, UOA M1, MHTEpHET PRt iren § RIS TR L

C:\Moscow Exchange\SpectraCGate),
{" TecTosas cucTema Ans paspaboT4nKos

r 3a0aTh CEOM NapaMeTpel

" Wrpoeas cicTema
e nMHPHIAA

Mo EEEATENBCKRHE NapaMETHE COEAMHERHA (IR MK DMNE aipecy nopm), Hanp, » pERors, vhs, pupdam L

OedonTHEI MMHE AWperTHBIA NuHEK 1
AWperKTHEIN NMHK 2 AWpEeKTHEIA NAHK 3
InstallShield

< Hasan I Hanee > I OTmMeHa

BbibepuTe TC, K KOTOpPOI Heobxoaumo nogxntoyaTtees (production, TectoBasi, UrpoBas v T.N.), WU BBeAWUTE CBOU
napameTpbl A1 COEAVHEHNSs C cepBepammn 61pxu. Mocne yCcTaHOBKY COOTBETCTBYHOLLME NapameTpbl COeANHEHNSI
nponuceliBatoTca B ini-chaiine moayna P2MQRouter.

[na BbIGopa NpaBUIbHLIX aAPECOB NOAK/UYEHNS HEOBXOAVMO NPOKOHCY/ILTUPOBATLCS C BalUMM 6poKepoM u/nnm
CNyX60ii TEXHUYECKO NoAaepKKA GUPXN.

HaxxmuTte kHomky “[lanee", 4To6bl aKTMBMPOBATbL C/EAYHOLLMIA Lwar.

PucyHok 7. BBog norvHa 1 napons

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ﬂ

Bxon B cHCTEeMy

YKEKMTE MMA NONE30B3TENA M Napons

[N\ yoNewWwHoR YCTEHOBKN NPorpaMMHoro oDecneYeHs HEoDX0AMMD 380ETE KOPPEKTHOE HMMA
NoNb30BaTENA (NOrMH) 1M Naponb.

norH

jusERNAME

MAPCME

Installshield

< Haszan I Lanee > I OTmMeHa

BeeauTe fOMMH M Naponb ANs AocTyna B TOProByld cucTemy. [locne YCTaHOBKM BBEAEHHble 3HaueHus
nponucbiBaloTcs B ini-thaiine mMogyns P2MQRouter, 1 UCMONMb3yloTcs UM MpU 3anycke, A7s aBTOMaTUyeckoii
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ayTeHTUbMKaumy B ceTn 6upxun. O6paTuTe BHUMAHWE Ha TO, YTO JIOTWHBLI U NApPoONN OT 6OEBLIX NOAK/IOUEHWIA,
TECTOBbIX U UTPOBbIX — Pa3HbIe.

HaxmuTte kHomky “[Janee”, 4Tobbl aKTMBUPOBATL CMeAyoLWiA Lwar.

PucyHok 8. Peructpauua poyrtepa kak cepsuc OC

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00)

JaperucT pupoBaThe iy by Windows

PerucTpauma cepemca 'P2_CGATE_Router'

Mpunoxenue 'P2MOQRouter.exe’ sBnAeTCA
Baz0BbIM MOAYNEM CUCTEMBl 0BMEHS

¥ 3aperucTpuposaTth cepemc coobweHmuAma TC, OHo moxeT BeiTe
SAPErMCTPMPOBEHD KaK CEPBMC 1
3AMNYCKETECA SETOMATHYECKKM NpH CTEPTE
OC., ECnv cepBMc HE 3aperMcTpMpPOBaH (MK

Mo oKoHYaHKK OCTEHOENEH), Bl MOMETE 3aNyCTHTE
[ ycrasoskM sanycTTh NPMACHKEHWE BOYHHYHD C MOMOLLEKD
CepBMC KoMaHAHOro dafna 'start_router.cmd'
KOTOPEIA HEX0AWTCA B KaTanore
YCTEHOBKM,
InstallShield

< Haszan I lanee > I OTMeHa

Mpy HEOBXOAMMOCTM YCTAHOBUTL poyTep kak ceparc OC Windows BbiCTaBUTE YEKOOKC 1 HaXXMUTE KHONKY "[anee”,
4TOObI aKTVBMPOBATb CNeAYOLWWIA Lar.

Ecnn npn mHcTannsaumm P2MQRouter He 6bin1 3apermcTpmpoBaH kak cepBuc OC, B Aa/ibHENWEM 3TO MOXHO
MCMpaBuTb BPY4YHYH, BOCMO/Ib30BaBLIMCL KOMaHAHbIM dhavinom install_router.cmd (uninstall_router.cmd) w3
OncTpubyTmBa.

PucyHok 9. 3anyck yctaHOBKU

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ﬂ

MoToBa K YCTAaHOBKE NpOrpaMMbl

MporpaMMa roToBa K HEYany YCTaHOBKK,

HammuTe KHonmky “YoTaHoBuTe ", 4Tobbl HaHaTE YCTaHoBKY.

YTobkl NPOCMOTRETE MM M3MEHUTE MAPAMETPE! YCTAHOBKM, HEMMUTE KHOMKY "Hazan".
HammuTe kHonky "OTMeHa"™ ANA BoiXoaa M3 NporpamMMel.

InstallShield

< Haszan I_@] YCTaHOBWMTE I OTMeHa

Haxxmute KHoMKy "YCTaHOBUTbL", YTO6bI HA4YaTb YCTaHOBKY.
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PucyHok 10. 3aBepLieHue yCTaHOBKU

i@ Ycranoska: SpectraCGate (sep.: 1.03.10.00) |

Mporpamma InstallShield Wizard zapepuena

Mporpamma InstalShield Wizard yonewHo yoraHoBMna
SpectraCGate. HawmuTe kHonky “ToToBO™ ANA BRIXOAE W3
MporpatMel.

= Hazad) I loToBO I DTHMEHS

Haxxmute KHOMKy "[0TOBO" A/151 3aBEPLUEHNA NPoLLecca YCTAHOBKN.

YctaHoBKa NO B cpege Linux

OnctpubyTns Wwnw3a Ana cpefpl Linux COCTOUT U3 MHCTaUIALMOHHOIO ckpunTta (install.sh) n apxusa tar.gz
(Hanpumep, cgate-1.3.9.8.x86_64.tar.gz), B KOTOPOM HaxXOAsATCs 3arpykaemMble Mofynu cgate, cgate_java, chaiisibl
include, chalinbl gokymeHTaumMmn u caiinbl npumMepoB. AUCTpUBYTUB AOCTYNEH A1 ckauMBaHus no agpecy: ftp://
ftp.moex.com/pub/FORTS/Plaza2/CGate/.

MopsaaokK yCTaHOBKY:
1. BbInonHuTe KOMaHay:

chmod 755 ./install.sh
2. BbInonHuTe KomaHay:

./install.sh ./cgate-1.3.9.8.x86_64.tar.gz

NMpumeyvaHue

Ecnn nocne BbinonHeHns KomaHgpl .finstall.sh ./cgate-1.3.9.8.x86_64.tar.gz Bbl nonyynte OTBET
"OTKa3aHo B AocTyne", BbinonHuTe kKoMaHay chmod 755 ./install.sh - oHa go6aBut Heobxoaumble
paspeLleHust B aTpmbyThl chaiina.

3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxute nonHbIin NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE
pacnakoBartb LU/03.

4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rMH nosb3oBaTens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxxuTe naposb nonb3oBarens.

6. JanbHellve wary ycTaHOBKM pas/MyaloTcs B 3aBUcUMOCTM OT Bepcum OC Linux, yCTaHOBNEHHOW Ha
KOMMbloTepe:

« Debian 6:
* YcTaHOBWTL Naket ant
* YctaHoBuTb naket openjdk-6-jdk (koMnNunaums NpumMepos java)
* YCTaHOBWTb NakeT g++ (KOoMNUAauusi npumepos C++).

* CentOS 6:
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* YCTaHOBUTbL NakeT gcc
* YCTaHOBWTb NakeT gcc-C++ (KOMNUASALMS NpUMepoB C++)

* YcTaHOBMTb NakeT ant (kKOMNUAALMSA NPUMEPOB java).
PEKOMeHAaLIMI/I no pa3pa60T|(e

Mcnonb3oBaHWe TeECTOBbLIX NPpUMeEpPOB

[na npoBepKM KOPPEKTHOCTU ycTaHoBKM MO U rOTOBHOCTU K paspaboTKe MOXHO BbINOSIHUTL TECTOBYH COOPKY
NPUMEPOB W UX UCTIOJSTHEHNE.

Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples gns nnardopmel Windows
unu B katanore /usr/share/doc/cgate-examples ans Linux. C60pka npvMepoB BbIMOHAETCA 3anyCKOM COHOPOUHbIX
CKPUNTOB, KOTOPbIE Pa3InyaloTCs B 3aBMCMMOCTM OT UCNOb3yeMOo NnaTopMbl U A3blka NporpaMMupoBaHus. Ans
OC Linux pekomeHayeTca caenatb KOnuio NpMMepoB B CBOEM AOMALLHeM KaTasiore n cobmpatb ux oTTyaa.

OnvcaHne NpMMepos:
1. Npumep aggrspy

aggrspy - npumep MNOCTPOEHWS arperMpoBaHHOrO CTakaHa Ha MOKYMKy W npofaxy no goMKCMpOBaHHOMY
MHCTPYMeHTY no notoky FORTS_FUTAGGR50_REPL. Mpu Haxatun Enter B outfile BbiBOguTCS cpes cTakaHa.

KomaHnga ans 3anycka:

aggrspy ISIN_ID depth outfile [r]

BxofHble aprymeHTbl:

« isin_id - id nHCTpymeHTa;

¢ depth - rny6uHa BbIBOAMMOro ctakaHa B doaiin (He 6onblue 50);
« outfile - haiin gns nevaTn ctakaHa;

e I - BK/IOYNTb 06paTHOE HanpaBs/ieHne COPTUPOBKM (NapamMeTp UCMO/b3YeTCa A/ MHCTPYMEHTOB C 06paTHoi
COPTMPOBKOA).

2. NMpumep repl

repl - Nony4yeHe penivuku JaHHbIX Mo MOToKy. Mpumep neyaTaeT Bce Mosydaemble coobuieHust B log. Mpu
paspbiBe COEAMHEHUS PEM/IMKA HAUMHAETCS CHauana. BXoAHbIX apryMEHTOB HET.

3. Mpumep repl_resume

repl_resume - npumep aHanormyeH repl. OTAMYMe 3ak4aeTcs B TOM, YTO NOC/ie paspbiBa COeAUHEHUs
repl_resume npogomkaeT pennvky ¢ nocnegHero coobeHmnss TN_COMMIT. BXOAHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBnseT 3asa8ky Ha SPECTRA. BbiBOAWT B /10T OTBET TOProBOl CUCTEMbI. BXOAHBIX apryMeHTOB HET.
5. MNpumep orderbook

orderbook - npymMep MOCTPOEHUSA arperMpoBaHHOrO CTakaHa Ha MOKYMNKy W MpoAaxy Mo goMKCMpOBaHHOMY
MHCTPYMeHTY no online notoky FORTS_ORDLOG_REPL 1 cHanwot notoky FORTS_FUTORDERBOOK_REPL.
PekomeHayeTcs gns paspaboTku late join ¥ MUHMMU3aLUMM BpEMEHM NPOCTOSA NPU 3aKauke apXMBHbLIX AaHHbIX.
Mpu HaxkaTtun Enter B outfile BbIBOAWUTCA cpe3 CTakaHa.

KomaHga ans 3anycka:

orderbook ISIN_ID depth outfile [r]

BxofHble aprymMeHTbl:

« isin_id - id nHCTpymeHTa;

¢ depth - rny6uHa BbIBOAYMOro ctakaHa B dhaiin (He 6onblue 50);
« outfile - dhaiin gnsa neyatn ctakaHa;

* I - BK/IOYMTb 06paTHOE Hanpas/ieHWe COPTUPOBKM (NapameTp UCNosb3yeTcst 4151 UHCTPYMEHTOB C 06paTHOA
COPTMPOBKOA).

6. Mpumep p2sys
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p2sys - npumMep aBTopu3aLmy poytepa 13 cgate. NMoBTOPSET B LMKe cneayoLlime 4eincTBus:
 [ocbinaeT ownboUHbI Habop (login, pwd), B oTBET nosnyyaeT coobuieHue logon failed;
« [locne aToro nocbiiaeT npasusbHbI Habop (login, pwd);
* Ha coobLeHre 06 ycneluHo aBTopm3aLmm nockliaeTcs 3anpoc Ha logout;
* BosBpar K Havany.
7. Npumep send_mt

send_mt - mnpvMep MHOroOMOTOYHOW NOCbIIKA 3asBku. (MpuMeyaHue: KOMMNUAMPYETCA TOMbKO MOf4
KomnunsaTopamu, nogaepxvsaowymn C++11.). B Tpege 1 noceinatotca 3assku. B Tpege 2 obpabartbiBatotcs
reply Ha nocbllaemble 3as1BKM.

[na ncnonHeHns npuMmepos Heobxoaumo ybeanTbes, yTo P2MQRouter 3anylweH u coegvHeH ¢ ceTblo Plaza-2
(aHanu3om coobLeHnit poyTepa), B AocTynHocTu 6ubnuotek Plaza-2 gna 3anyckaemoro chaiina npumepa
(BO3MOXHO noTpebyeTtca fobaBneHne katasiora Moscow Exchange\SpectraCGate\bin B nepeMeHHyo OKpyXeHnsi
PATH unun ykasaHue kataniora Moscow Exchange\SpectraCGate\bin B Bawleit cpege paspaboTtku), a Takke B
[OCTYNHOCTY KOH(hUrypaLMOHHbIX (haiino..

MpumeuaHue

YkasaHHble npumepbl He npefHasHavyeHbl A1 KONMPoBaHUA U UCNOMb30BaHUS B pa60Te C AaHHbIMWU,
OT/INYHBLIMW OT TECTOBbIX. Mcnonb3oBaHWe 3TUX MNPUMEPOB AN pa6OTbI C peasibHbIMW OrMHamu
KaTteropmyeckun sanpeLieHo.

PacnpepeneHHble KOHchurypauum

MpunoxeHve nonb3oBaTens ¢ cgate v mogynb P2MQRouter MoryT dyHKLMOHMPOBATb Ha PasHbIX KOMMbloTEpPaX.
[N pasHeceHUs poyTepa v KNIMeHTCKVX NPUIOXEHUI Ha pasHble KOMMbIOTEPbI B CETU GpoKepa cnemyeT yCTaHOBUTb
poyTep U3 AUCTpMBYTVBA Ha KOMMbIOTEP, C KOTOPOro GyAeT OCYLWEeCTBAATLCA AOCTYN B CETb GUPXM, YCTaHOBUTb
cgate U3 AMCTpMBYTVBa Ha KOMMbIOTEP, rae ByaeT paboTaTh NPUIOXKEHWE MOMb30BATENs, U caenaTb cnegyume
HacTpoiiku:

« Co CTOPOHbI K/TneHTa:

* YcTaHOBWTb CBOMCTBA Host, Port B 3HaueHWsl, COOTBETCTBYIOLLME YCTaHOBKE poyTepa B Balleil KopnopaTnBHOWA
cetu.

* MNpaBuUbHO yCTaHOBUTL CBOMCTBO Password — fokasbHbI naponb npunoxexnns AppName Ha poyTepe.
Mpu coegnHernn NpUIOXKeEHNA U poyTepa BHe NpefenioB O4HOr0 KOMMbloTepa, TpebyeTcs 3a4asarb Naposb
NOKasIbHOro coeguHeHuns. MNaponb NOKasIbHOro COEAUHEHNS U Naponb A8 ayTeHTUdMKauMmn NpuioxeHns B
cetun Plaza-2 — 310 pasHble Bewy! Henb3sa ux nytatb.

* CoO CTOpOHbI poyTepa:

B ini-cpaiine poytepa B cekuum [AS:Local] nponucatb cTpoky <AppName>=<local password>, rqe AppName
1 local Password — Msi MPUIOXKEHWSI U ero I0KasIbHbIA Naponb — AO/MKHbI COOTBETCTBOBATL Napamerpam,
nepefaBaeMbIM KIIMEHTCKUM NPUTOXEHNEM.

PekomeHAauMu No BKAOYEHUIO paHTaliMoB MB B NpuioXeHne Nosb3oBarens npu
pacnpocTpaHeHUN Nosib30BaTes/IbCKoro MO CTOPOHHUM KOMNAHUSAM

Habop chaiinos, koTOpbIi KOMUPYETCS B KaTaior yctaHoBKM Wwto3a Moscow Exchange\SpectraCGate\bin, a Takxe
CXeMbl AaHHbIX U CO06LLEHWIA, HaxoadALwmecs B katanore Moscow Exchange\SpectraCGate\SDK\scheme, fomxHbl
KONMpoBaTbCs Mo/Ib30BaTeNIeM U3 KaTasiora yCTaHOBKM B KaTasior CO CBOUM MPUSIOKEHNEM U PacnpoCTpPaHSATbCS
BMECTE C HUM.

He ponyckaetcs ucrnonb3oBaHWe pas/inyHbIX Bepcuii Mogynst P2MQRouter 1 KOMMOHEHT cgate, Tak Kak OHM
He SIBMSIOTCS COBMECTUMbIMU. [pu yCTaHOBKE MPWIOXKEHUS MOMb30BaTeNsi CrefyeT KOHTPO/MpOBaTh, YTO
UCMob3yeTcs Ta Xe camas Bepcust P2MQRouter, UTo 1 npu paspaboTke.

CocTaB TpaHcnupyemoii nHchopmayum

B gaHHOM pasgene onucbiBaeTcA cocTaB MHhopmaumn, TpaHciMpyemoii B winto3se Plaza-2.
Bce TpaHcnupyemMble AaHHble pasfeneHbl Ha cnegytoLme noruyeckme rpynmbl:

« CnpaBoyHas nHcopmaums

» Toprosas nHdopmauus

 VIHhopMaLms A1t BOCCTaHOBNEHUS
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* VIHhopMaLms o cpeacTBax v iMMuTax
» KnmpuHroeas nHgyopMaums
 VIHchopmMaLms 06 uHAeKcax n Kypcax

* BcnomoraresnbHble I/IHCbOpMaLWIOHHbIe MNOTOKKU

CnpaBo4Has nHcpopmauus
CnpaBoyHas nHpopMaLmsa COAEPXNT Crieytolwme AaHHble:
* PacnucaHue v cTaTyc TOProBbIX CECCUi

WHchopmaums o0 BpeMeHn NpoBeAeHVs TOProBOW ceccun U e€ COCTaBMSWMX, TakuX Kak MpOMEXyTOUYHbI
K/IMPWHI, BEUEPHSIA ceccus A0CTYynNHbI B Tabnuue session notoka FORTS_FUTINFO_REPL . B 31011 e Tabnuue
yKa3bIBaeTCs CTaTyC Ceccum, YTO NO3BOJISIET OTCNEXUBATL U3MEHEHNSA PEXMMA CECCUN.

* CnpaBOYHUKN UHCTPYMEHTOB M 6a30BbIX aKTUBOB, UX CBOCTBA

HasHaueHHble B TOProByt CeCccuio obloYepcHble MHCTPYMEHTBI AOCTYNHbI B Tabnuue fut_sess_contents notoka
FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI, Takne kak Peno, Takke nepeuncrneHbl B 3Toi Tabnuue.
OnUMOHHbIE MHCTPYMEHTbI TpaHCcAMpyTca B Tabnuue opt_sess_contents notoka FORTS_OPTINFO_REPL.
CnpaBo4HUK 6a30BbIX aKTMBOB (hbOUEPCOB NpeacTaBneH Tabnuueii fut_vcb notoka FORTS_FUTINFO_REPL.

YkasaHHble CNpaBOYHMKM MOTYT OGHOB/SITLCS B XOAE TOProBOi Ceccyn, Hanpumep, B pesysisTare NpuocTaHOBKY
TOProB MO KakoMy SIM60 UHCTPYMEHTY U/ BO BPEMS OMNepaLn pacluMpeHus IMMUTOB LIEH.

* CnpaBOYHUKN (PUPM 1 KIINEHTOB

TpaHcnvpytotcs B Tabnuuax diler v investr notoka FORTS_FUTINFO_REPL. B gaHHbIX CpaBoYHMKax AOCTYMHbI
VCKMIOUNTENbHO CBEAEHNS O KTMEHTax CBoel (pMbl.

« CnpaBo4HuK o6nurayumii

O6nuraumn onucbiBatoTcs Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBouHVMK napaMeTpos
obnuraumii fut_bond_registry, cnpaBoyHuK MHCTpymeHTOB obnuraumii fut_bond_isin, HKA Ha patbl Bbinnat
kynoHoB fut_bond_nkd, pasmepb! BbinaT HOMVHaIbHON cToMMocTh obnurauum fut_bond_nominal.

* KoadhdhmumeHTbl napaMeTpuyeckoli KpMBoI BONaTUIbHOCTY A7 ONLMOHOB
TpaHcnupytotcs B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[ns ocywecTBieHus onepaunii Ha pbiHKax TOpProBoi cuctembl SPECTRA cuctema nonb3oBartens AoshkHa
nonyyarb B PeXvnMe OH-NaiH no KpaiiHein Mepe cnefytolime cnpaBoyHble AaHHbIe:

« PacnucaHue ceccuii (session)

« CnpaBo4HUK UHCTpymeHTOB (fut_sess_contents, opt_sess_contents)
ToproBasa uHdopmauma
ToproBasi UHGYOPMaLMs BKKOHAET B CEOS:

¢ ArpervpoBaHHble cTakaHbl

®OpMUPYIOTCA HA OCHOBE CUCTEMHbLIX 3asiBOK MOsb3oBaTesieli nyTeM CyMMUPOBaHWsS 06bEMa A/ Kaxaoro
MHCTPYMEHTA, LEHOBOrO YPOBHSI M HanpasfeHusi 3asBku. OGHOBMAIOTCA B pexume OH-NaiiH 1 sBnsioTcs
OCHOBHbIM CMOCOGOM NOMYYEHUST MHCHOPMALIMM O TEKYLLMX LieHax U 06bEMax. Monb3oBaTeNb MOXET BbiGpaTh
Xenaemyto rny6uHy cTakaHa u3 BapuaHTos 5, 20 1nm 50 KOTUPOBOK B KaXKA0M W3 HaNpaBneHuii; AaHHbIi BbIGop
OCYLLECTBAAETCS NPU KOH(UIYPUPOBaHNUU IOTMHA U HE MOXET GbiTb U3MEHEH B X0fe TOProBoii ceccuu.

CTakaHbl TPaHC/IMPYIOTCS HECKObKMMM NOTOKaMu pensinkauun Plaza-2:

» [ina cblovyepcoB 1 MHCTpyMeHTOB Peno - notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL 1
FORTS_FUTAGGR50_REPL

e [na OnuMoHoB - NoTOKM FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL "
FORTS_OPTAGGR50_REPL

¢ OO6LEepPbIHOYHbIE MOKa3aTenm

B cocTaBe 06LepbIHOYHBIX NOKa3aTesnieli TpaHC/IMPyeTCs Takas MHhopMaLMs Kak Nyyllne 3asBKy Ha NOoKymnKy 1
npofaxy, LieHbl OTKPbITUSI, 3aKpbITUS, TEKYLLME pacyeTHble LieHbl 1 T.N. JaHHasa nHopmMaumst TpaHcvpyeTcs B
coctase notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL gns thbio4epcos 1 ONuuoHoB
COOTBETCTBEHHO.

 )KypHas 3as1BOK N0/b30BaTeNs (& TAKKe - NOJHbIN XypHa 3asiBOK TOProBoii cucTeMbl)
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B »ypHase 3asBOK No/1b30BaTeNs TPaHCMPYETCS BCA UCTOPUSA onepauyii No 3asBkam nosb3osatenst. XXypHasibl
3asBOK Nosb3oBaTens AOoCTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL ana dbioyepcos,
Tabnuue orders_log notoka FORTS_OPTTRADE_REPL gns onuumoHoB, a Takxe B Tabnuue multileg_orders_log
notoka FORTS_FUTTRADE_REPL ans 3asBoK N0 MHCTPYMEHTaM Perno 1 CoCTaBHbIM NHCTPYMEHTaM.

B cnyyae, ecnv nonb3oBatenb Npy KOHUrypaumum norvHa ykasan onuuio "TosHbIi XypHan 3asBok', NOMUMO
CBOVX 3asBOK, MOMb30BaTe/lb OGyAeT nosyvarb MOMHbIA XKypHasl BCeX onepauuii C 3asBkaMu Ha PbiHKE B
aHOHMMWN3UPOBAHHOM BUAe, AOCTYMHbIA B Tabnuue orders_log notoka FORTS_ORDLOG_REPL.

« )XypHan cgenok nosb3osarens

CoAepXnT CNMCOK BCEX COBEPLUEHHbIX MOMb30BaTENEM 3a TEKyLLyl Ceccuio cAenok. XXypHasbl caenok
nonb3oBaTtens AocTynHbl B Tabnuue user_deal notoka FORTS_FUTTRADE_REPL ans ¢btoyepcos, Tabnuue
user_deal notoka FORTS_OPTTRADE_REPL ans onuvoHoB, a Takxe B Tabnuue user_multileg_deal notoka
FORTS_FUTTRADE_REPL ans coenok no MHCTpyMeHTam Peno 1 cocTaBHbIM UHCTPYMEHTaM.

« )XypHan caenok ToproBoii CUCTEMbI

CofepXWT CMUCOK BCEX CAENOK, COBEPLUEHHbIX BCEMU MO/Ib30BATENAMM 3a TEKYLLYO ceccuio. [aHHble caenok
YyXuX Nonb3oBatesieli NpeacTaBneHbl B aHOHUMU3MPOBAHHOM BUAE. XXypHasibl CAe/0K Nosb30BaTessi 4OCTYMHbI
B Tabnmue deal notoka FORTS_DEALS_REPL ans goblo4epcoB 1 OMNUMOHOB, a Takke B Tabnuue multileg_deal
[ANsi cAeNoK Mo UHCTpyMeHTam Peno 1 cocTaBHbIM MHCTPYMEHTAM.

WHdopmayms ans BoccTaHOBNEHUS

[insa obecneyeHns BO3MOXHOCTU GbICTPOr0 BOCCTAHOB/MIEHUS NOJyYEHMSI TOPrOBOWN MHApopMauMu nocne notepu
coeanHeHns co SPECTRA, paBHO Kak 1 Ans peasvsaunn cLueHapus nos3gHero NoAKIyeHns K bupxe, B coctase
wno3a Plaza-2 ocyllecTBNSETCS TpaHCAAUMSA NEPUOANYECKMX CPE30B TEKYLUMX CTakaHOB B HearperMpoBaHHOM
BuAe. ITO NO3BO/AET MNONYUYMTb akTya/lbHOE COCTOSTHME CBOMX 3asIBOK (a B C/lydae NogkNtodeHHol onuumn “MNosHbIli
XXYpHan 3asBOK" - BCeX 3a8BOK B CUCTEME) Ha TeKyLLUii MOMEHT BPEMEHU.

Cpesbl aKTUBHBIX  3adBOK  TpaHCAupyoTcA c NepuoAnNYHOCTbLIO 1 MUHYTa B noTokax
FORTS_FUTORDERBOOK_REPL ansa cbtouepcoB 1 FORTS_OPTORDERBOOK_REPL ans onuuoHos. [ns
3aaBOK Peno B HacTosiLLee BpeMs He NpeayCcMOTPEHb! MOA06HbIE NOTOKM B CUJTY TOTO, YTO 06BLEM TpPaHCMPYeMoii
MHOpMaLMn Mo TakMM WMHCTPYMEHTaM Masl U NO3BOJIAET OCYLLECTB/IATbL BOCCTAHOB/IEHNE C WCMNOMNb30BaHNEM
NOTOKOB C TOProBoi MHopMaLmei.

MHdopmayma o cpeacTBax U MmMmurax
BK/IlOYaEeT crefytolme AaHHble:
* MHchopmauus o No3nLmsax

TpaHcpyeTcs B BUAE BPeEMEHHbIX cpe3oB B notoke FORTS_POS_REPL. [na kax4oro 3HauyeHus nosuuun
[OCTyneH ngeHTudukaTop nocieaHen caenky, BowWeaHen B pacyeT 3anvcuy no nosuumn.

* VIHhopMaums 0 cpescTBax U IMMUTAX K/IMEHTOB

TpaHcnmpyeTcs B Bue BpeMeHHbIX cpe30B B noToke FORTS_PART_REPL. [nf Ka40ro 3Ha4eHUsi KITMEHTCKOro
cyeTa ykasaHbl pasmepbl CpeAcTB (Kak AeHeEr, Tak 1 3a/1010B) Ha Ha4yas10 TOProBOW ceccun, TeKyLme 1 pe3epsbl
CpeAcTs.

KnupunHroBas uHcopmayms
KnvpuHroBasi MHhopMaLysi, TpaHC/IMpyeMast B CocTaBe Wwito3a Plaza-2 Bk/oYaeT cregytolye faHHbIe:

* PacyeTHble LieHbl KNnpuHra

dopMUpYOTC B MOMEHT MNpoBefieHNss BeyepHero kaupuHra. JocTynHbl B Tabnuue fut sess_settl notoka
FORTS_FUTINFO_REPL. Tabnuua ¢ pacyeTHbIMW LigHaMW BK/IOYAET TakkKe WHCTPYMEHTbI, CPOK AelCTBUS
KOTOPbIX 3aKOHYMCS, YTO MO3BOMISIET UCMO/Mb30BaTh AaHHY0 Tabnuuy A1S MosyYeHUs NpasuibHbIX LieH No
KOTOpbIM ByfeT npon3sefeHa nocraska.

¢ BM NpoMeXyTO4HOro K/IMpuHra

BapuaunoHHas Mmapxa npoMeXxXyTOY4HOro KAvMpuHra fAocTynHa B Tabnuue fut_intercl_info  notoka
FORTS_FUTINFO_REPL ansa dbtouepcos n Tabnuue opt_intercl_info notoka FORTS_OPTINFO_REPL gns
OMLMOHOB.

¢ OT4yeT 0 NocTtaske

CoOepXnT CBeeHNsi O MOCTaB/IEHHbIX M HEMOCTaB/IEHHbIX akTVBaxX B pa3pe3e KINEeHT-UHCTPYMeHT. OTyer
pocTyneH B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL .

. PEECprI OTBEPrHYTbIX B KTMPUHT 3aABOK
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MepeuncnsaoT 3asBkv, NepeBbICTaB/eHWe KOTOPbIX B KIAUPUHT He 6bl10 MPOM3BEAEHO MO NPUYKHE
HexBaTkn cpeacTea. PeecTp ans dbloyepcoB TpaHcaupyetcs B Tabnuue fut rejected_orders noToka
FORTS_FUTINFO_REPL

. Cpe,ﬂ,CTBa K/IMEHTOB NO pe3y/sibTataM KnpuHra

BkntoyatoT B cebsa nHhopmaLmio 0 Cymme CPeacTB Ha cyeTax, ABMKEHUM MO cyeTaMm, cbopax, cymmapHom MO n
BM Ha MomeHT knupuHra. TpaHciumpytotes B notoke FORTS_CLR_REPL.

¢ 3asBKM Ha UCMOSHEHWE OMLUOHOB

NHcopmaymsa 06 HAEKCaxX U Kypcax
B cocTtaBe gaHHoOI rpynnbl MPUCYTCTBYET creaytoLias nHopmaums:
¢ TekyLwme 3HayeHua nHaekcos PTC

BkntoyaeT Tekylume 3HauyeHuss OGMpXEBbIX WHAEKCOB. 3HauyeHuss B JaHHON Tabnuue O06HOBNSTCA C
nepuoguyHocTblo 15 cekyHg. B coctaB uvHbopmaumm 06 umHAEKcax BXOAWT 3HaueHne kypca USD,
C uCcnonb3oBaHWEM KOTOPOro Obl1 Mpov3BeAeH pacyeT uHAekca. [laHHble TpaHCMPYHTCS B MOTOKE
RTS_INDEX_REPL.

» 3HaueHWs KypcoB BaslOT

CogepxaT 3Ha4yeHWsi KypcoB BaslloT, WMCMOMb3yeMble B TOProBOi cucTemMe [An1s 06paboTkM KOHTPAaKTOB,
paccunTbiBaEMbIX B BasIlOTE, OT/IMYHOW OT py6rieil. 3HaueHuss KypcoB BaslloT AOCTYMHbI B Tabnuue curr_online
notoka MOEX_RATES_REPL.

BcnomorartesnbHble I/IH(bOpMaLI,I/IOHHbIe NMOTOKUN
B faHHyto rpynny OTHeCEeHb! MH(hOPMaLMOHHbIE MOTOKW, NPEAO0CTaBNALME AOMNO/THUTENbHbIE (DYHKLWN:
 TekyLume 3Ha4YeHNs BapuaLMOHHOW Mapxu
TpaHcnupytotcsa B notoke FORTS_VM_REPL B paspese no3uuuii KMeHToB.
» TekyLume 3Ha4YEHNs BONATUILHOCTM U TEOPETUYECKME LiEHbI A1 ONLMOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL .
OCO06EHHOCTN UCNOMIb30BAaHUA LWO3a

Cnyxe6Hble nonsi pennvkayum

Kaxgas pennvuupyemas Tabnuua MMEeT B CBOell CTpyKType Tpu NepBbiX Mons (OMKCMPOBAHHOrO Tuna i8,
npefHa3HauYeHHbIX /151 06eCneyeHnst MexaHu3Ma penmkaLlmm:

* repllD — yHuKasbHbIN naeHTUdMKaTOp 3anncy B Tabnuue. MNpu BCTaBke KaAoN HOBOW 3anucy, 3TOW 3anvcu
npucBaMBaeTCa YHVKasbHbIN naeHTudgukarop. HecMotps Ha To, YTO Tabnmua MOXeT UMETb HEKWIl NePBUYHbIN
K04, onpegensiemMblii GU3HecC-N0rvKoN, ANA Ueneli pensvkauvum BCe PaBHO MEPBUYHLIM W YHUKaUIbHbIM
naeHTndukaTopom aensietcs none repliD.

* replRev — yHUKa/bHbIi HOMEpP W3MeHeHus B Tabnuue. MNpu N6OM M3MeHeHun B Tabnuue (BCTaBske,
peAakTpoBaHuK, yaaseHnn 3anmcu) 3aTpoHyTas 3anuck nosyvaet 3HadeHue replRev, paBHoe MakcumanibHOMY
replRev B Tabnuue A0 n3MeHeHus +1.

* replAct — replAct — npu3Hak Toro, 4to 3anucb yganeHa. Ecnu replAct He HyneBoi — 3anuch yaaneHa. Ecnu
replAct = 0 — 3anucb aKTMBHa..

KomaHgbl

[ns oTnpaBkM KOMaHA Heobxoaumo cosfaTb nybnukatop ¢ napametpamm NAME = FORTS_SRV, category
= FORTS_MSG. [na nonyyeHuss OTBETOB Ha OTMpaB/iE€HHble COO6LLEHNA HeobXoAMMO B (OYHKLMW OTNpaBku
coobueHns 3agatb chnar CG_PUB_NEEDREPLY, a Takxe co3gaTb Nnognvcyvk ¢ Tunom p2mgreply.

B cnyyae owmbku B foctaBke M 06paboTke COOBGLLEHUS HA CUCTEMHOM YPOBHE, KOA, K/IMEHTA MOXET MOMy4YnTb
NGO OLIMBKY NPU BbINOSTHEHUW OYHKLMM OTNpaBky COOBLLEHMS, 60 OTBETHOE COO6LLEHME CEeLMaIbHOIO Tuna
"CMCTEMHas oLIMbKa":

Mone Tvn OnucaHve
code i4 Kopa Bo3Bpara
message c255 TekcT coobLLeHus.

O6paTtnte BHUMaHWe, YTO COOOLLEeHME "cUCTeMHas OlWKGKA" MOXEeT 6biTb OTMpaB/fieHO B OTBET Ha /o6oe
Co006LLeHNe BU3HEC-TTOTVKM.
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KoHTponb AHOMaJIbHOI aKTUBHOCTHU

B TC SPECTRA pelicTByeT cucTeMa OrpaHNYeHUss aHOMaslbHOW aKTUBHOCTW K/IMEHTCKUX NPUMIOXEHUA. OHa He
No3BONSET NPUNOXEHNIO NoNb30oBaTeNs (04HOMY NoruHy B cucteme SPECTRA) npucbinate 605ee oroBopéHHOr0
B 3as1BKE Ha NOAK/I0YEHNE KONMYECTBA COOOLLEHWIA B eMHULY BPeMeHW. B HacTOALLMI MOMEHT MOXHO NOMy4uTb
norvH B cuctemy SPECTRA c¢ orpaHuueHnem 30, 60, 90 1 T.4. TOProBbIX onepauuii B cekyHay. K Toprosbim
onepauusam 0THOCSATCA BCe KOMaH/bl ynpasneHns 3asskamu. KonmuecTBo HETOProBbIX (BCEX OCTasIbHbIX) onepaLmii
015 11060ro Tuna nornHa orpaHnyeHo 500 B cekyHay.

Mpu NpeBbILEHNN IMMUTA COOBLLEHWI, CUCTEMA KOHTPO/IA HE TpaHCAMpyeT coobLleHne B aapo TC, a nocbinaeT
nonb3oBaTento coobLueHne-0TBeT C yBedoM/ieHnem 06 oTkase B obcnyxuBaHuu, P2_Type = 99 cnepytoLieit

CTPYKTYpbI:

Mone Tvn OnucaxHue

gqueue_size i4 KonunuecTtBo cooblLLeHni nons3oBarens

penalty_remain i4 Bpems B munavcekyHaax, no npoluecTsnn KoToporo byneT
YCNELWHO MPUHATO criefylollee CcooblleHne OoT  3Toro
nonb3osarens

message c128 TekcT coobLeHns 06 oLmnbke

O6pallaem BHUMAHKE Ha [1Ba HI0aHCa:

1. KonnuyecTBo co06LLEeHNI 3a CTEKLLYHO CEKYHAY oueHnBaeTcs npu npuéme KAXKAOMO coobLyeHns. ITO 3HaUmT,
YTO ecnn Mosib3oBaTeslb MOCTOSHHO MPUCLIIAET 3anpochkl C YacTOTON, 6O/bLUe, YEM eMy pas3peLLeHo, TO ero
Co006LLeHNs nepecTaloT obpabaTbiBaTbCSA BOOOLLE.

2. COO6UJ,€HI/Ie-0TKa3 ¢ TnoM 99 MoXeT 6bITb MOCNAHO B OTBET Ha /llo6oe COO6U.I.EHI/Ie nonb3oBarend.

MoHUTOPUHT latency co CTOPOHbI K/TNeHTa

[lns ueHTpann3oBaHHOTO MOHWUTOPVHIA BPEMEH BbICTAB/IEHMS 3a5BOK U 3a[€PXeK B pacnpoCTPaHeHNN AaHHbIX,
B P2ClientGate cywectByeT (DyHKLMOHA/IbHOCTb aBTOMATUYECKON NPOCTaHOBKM METKM BPEMEHU B MCXOASALLMX
COO0OLLEeHVAX M NOCMeayloWero aHanvM3a pasHulbl BO BPEMEHW MeXAy TEeKyLMM MOMEHTOM Mpu MNpUXoAe
oTBETA Ha KOMaHgy Wiu Mpuxofe 3anucu MO Penivkv U WCXOAHOW METKOW BpPEMEHW, MpOCTaBEHHOW npu
otnpaske. P2ClentGate Hakan/MBaeT cpesbl CTATUCTUYECKON MHOPMaLuM No 3aepxkam, KOTopble AOCTYMHbI
0151 CUMTBIBAHMSA M aHa/M3a LEHTPa/IM30BaHHON cucTemoli MoHuToprHra SPECTRA. BaxHoe 3amevaHue. [/is
paboToCnOoCO6HOCTM 3TOr0 (hyHKUMOHaNa TpebyeTca ycTaHoBuTb MO Plaza2 n ucnonb3oBatb BEPCUMM CXEM
coo6LeHnii, cootBeTcTBytowme cucteme SPECTRA 3.8.2 1 HoBee. OTANUUTENBbHLIM MPU3HAKOM HOBbLIX CXEM
CO006LLEeHM ¢ NOAAEPKKOW LLEeHTPasIM30BaHHOTO MOHUTOPUHTIA ABMSOTCS CTPOKN

LocalTimeField=<ums nona>
B OMUCAHUSX COOBLLEHUIA.

Vicnonb3oBaHKe HOBbIX CXEM COOGLLEHNIA CO CTapbiMU GUHAPHBIMU MogynsiMU Plaza2 npuseaeT k npoGnemam.

ABTOMaTU4YecKoe CHATUE 3aABOK NPU OTK/IIOYEHUN NoJsib3oBaTe i OT TOPros

B TC SPECTRA npefycMOTpeH MexaH13M KOHTPO/IA 3a COCTOSIHWEM MOoAKoueHus KnveHTa (cepsuc "Cancel On
Disconnect"), KOTOpbIii NO3BONSIET NPY OTKOYEHUW KIMeHTa oT TC aBTOMAaTUYECKN CHUMATb BCE aKTVBHbIE 3asBKM
KnneHTa. CHUMAIOTCA TOMbKO 06blYHbIE (6€3 CpoKa UCTeueHus), 6e3agpecHble 3asBKu.

[ns BKNOYEHNA cepauca (a Takke OTK/II0UEHNS) (hmpMe-Y4acTHVKY TOproB Heo6Xxo41MMOo NofgaTb COOTBETCTBYOLLEE
pacnopsbxeHune yepes KnneHtckuii LieHTp. CepBuc BktovaeTcs ana ngeHtudmkaropa (p2login), npyHagnexatiero
dpme-YuacTHUKY.

Mpwv noakNoYeHUn naeHTUdMKaTopa ¢ BKIKYEHHO yenyroii "Cancel On Disconnect” k TC anst Hero aktuBupyeTcst
PEeX1M KOHTPONA 3a COCTOsIHUEM nogxodeHns (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPOISi MOAK/IOUEHMI CriefytoLas:

e Ecnu gna knveHTa aktuBupoBaH COD-pexvM, TO CHCTeMa OTC/IEXMBAET akTWBHOCTb MOAK/IOYEHUS Ha
TPaH3aKUMOHHOM YypoBHe. Kaxzas komaHza (COOOLLEeHWE) KMeHTa, 3aperucTprpoBaHHasi B CUCTEME, BHE
3aBVICMMOCTM OT €€ YCMELUHOCTH, TPAKTYETCs1 KaK NPOsiB/IeHNe aKTUBHOCTY.

« Ecnu 3a ycTaHOB/MEHHbIN B KauecTBe Mopora HeaKTUBHOCTY BPEMEHHO nHTepBan (B TekyLleil peanvsauumn =
20 ceK.) KNMEHT He OTNPaBW/1 HU OfHOTO COOGLLEHNUs UMK, NOTEPsIB NOAK/TIOYEHNE K CUCTEME, He MOAKOUMIICS
3aHOBO, BCE €ro akTMBHbIE 3asBKM aBTOMATUYECKU CHAMAKOTCS.

BO3MOXHbIE CUTyaLuK, NP KOTOPbLIX NPOVUCXOANT 3amnyck NpoLeAypbl CHATUSI aKTUBHbIX 3as1BOK:
* KnueHT He oTNpaBu/ HU OAHOTO COOBLLEHNS 38 YCTAHOBNEHHbI Nepuog BPeMEHW.

¢ K/MeHTCKoe NpuoXeHue noTepsasio coeguHeHne ¢ poyTepoM. AKTUBHbIE 3asiBKU 6y,qy CHATbI NO UCTEYEHUN
YCTaHOB/IEHHOIO nNepuoga BpemMeHw.
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« PoyTep noTepsisl COeANHEHME C CepBEpOM A0CTyNa. AKTUBHbIE 3as1BKM GY/ly CHATbI N0 UCTEUEHUN YCTAHOB/IEHHOTO
nepvosa BpemeHu.

« CepBep AocTyna notepsin coegmHenune ¢ TC unm yTpatui pa6oTocnoco6HOCTb BC/IEACTBUE BO3HUKLLEH OLINGKN.
AKTUBHbIE 3asIBKM K/IMEHTOB, HE YCTAHOBUBLUMX COEAVHEHVe C ApYrMM CepBepoM AOCTyna, GyayT CHATbI Mo
NPOLLECTBUU BPEMEHH, YCTAHOB/IEHHOTO B KQ4€CTBE MOpora HeakTMBHOCTY.

« BoO3MOXHa cuTyauusi, Korga cepBep [0CTyna, 4acTUMYHO yTpauusasi paboTocrnoco6HOCTb, onoseltaetr TC 06
aKTVBHOCTU OT MEHU CBOMX K/IMEHTOB, HO (DaKTUYECKV TEPSIET C HUMU COefiuHeHVe. Takasl cuTyaumus He MOXeT
6bITb MAeHTUdMLMpoBaHa TC BUPXM 1 AO/MKHA BbITh YPEryIMpoBaHa Ha CTOPOHe YUacTHUKA.

Ona scex knneHtoB ¢ COD-pexvMOM 3asBKM Takke aBTOMaTMYyecku CHUMAaKTCH Moc/ie OKOHYaHuA BeqepHeVl
TOpFOBOIZ ceccun n npu BOCCTaHOBNEHNN CUCTEMBI NOCNe cbos.

3asnBku, CHATble mexaHn3Mom "Cancel On Disconnect”, B Tabnuuax noMmeyarlTcs cneyuasbHbiM cTatycom (none
xstatus).

Mpwn OTCYTCTBUM TOPrOBOI aKTMBHOCTU, YTOOLI NPELOTBPATUTL CHATME 3aSBOK, K/IMEHTCKOE NPUIOXEHWNE [O0MKHO
nHhopmmposaTb TC 06 aKTUBHOCTY NOAK/OYEHUS MyTEM OTNPAaBKM HE pexe 04HOro pasa B 10 cekyH/, HO He valle
yeMm pas B CEKyHAy, cneunasnbHoi komaHasl CODHeartbeat (P2_Type=10000) cneaytoLeid CTPyKTypbl:

Mone Tvn OnucaHue
seq_number i4 Homep coobueHus-xaptobuta (B Tekylleil Bepcun He
NCMO/b3yeTCs).

KomaHaa He yunTbiBaeTcsa Npu pacyete c6opa 3a TpaH3aKLum.

CepBuC KOHTPO/A NOAKMNOYEHNI HE OTNPaBNAET OTBETHLIX COOBLLEHNI HA XapTOWTbI, NO3TOMY NP BbI30BE PYHKLK
oTnpaBky coobLleHnss crnefyeT ykasblBaTb HOMb (He oxupaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbizos
doyHKuMK cg_pub_post ¢ dpnarom CG_PUB_NEEDREPLY npu oTnpaske xapTouta npuBeaeT K Nony4yeHnto owmnbku
CG_MSG_P2MQ_TIMEOUT.

OOGpaboTKa HelWwTaTHbIX CUTyauui

BoccTtaHoBieHMe Npu norepe coeAnHeHus C EMp)KeVI
LLnto3 Plaza2 B cTaHAAPTHO KOHMUIypaLuumn ncnosb3yet uetsipe TCP coeauHeHns ¢ cepeepamMu GUpxu:
» CoefiMHeHWe Ans nofauv Npukasos/komaHs,.

e CoeMHeHVe AONs  MOMlyYEHUS  OCHOBHBbIX  PbIHOYHbIX  JaHHbIX. K  Takum  OaHHbIM  OTHOCATCA
noToku arperatoB, notokn FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_FUTTRADE_REPL,
FORTS_OPTTRADE_REPL, FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.

« CoefvHeHue o nony4vyeHns BcnomMoraresibHbIX 1 CNpaBOYHbIX MOTOKOB.

« CoegyHeHve ANS NOMyYeHUs faHHbIX 15 BOCCTAHOB/IEHWSI MPW BOCCTAHOB/IEHWUW CBA3W UMK NEPBOHAYa/IbHOM
npucoeanHeHumn (Snapshot).

PucyHok 11. Cxema coeguHeHui

R
Exchange |

Management Primary Data Other Data Snapshot

|
|
|
|
| Order
|
|
|
|

Router

P2ClientGate
API

Application

cgate API

38



Lnto3 SPECTRA Plaza-2

[Ona obecneyeHuss HaAEXHOCTU B TOProBOi CUMCTEME peasiM3oBaHO Ay6nMpoBaHuWe annapaTHbIX KOMMOHEHTOB,
06CNyXMBAIOLWMX COEVHEHVs1 MOoMb30oBaTenieil, C WUCMO/b30BaHWEM 6GanaHCUMPOBLUMKOB Harpysku, KOTOpble
HanpaBe/sioT No/b30BATE IS NPU YCTAHOBKE COEVHEHUsI HA TOT CepBep, KOTOPbI HaVMeHee 3arpyxeH B AaHHbIi
MOMEHT.

JAuarHocTuka paspbliBa coeguHeHul

3a yctaHoBky TCP coeaunHeHuit otBevaeT MO P2MQRouter, Bce HaCTPOIKY AN AaHHbIX COeAVHEHNI NPoNUcaHb! B
KOHhUrypaumnoHHoMm haiine poytepa, npu 3Tom coegnHeHue gns "Other Data" ykasbiBaeTcs Kak ncxogsiee default
connection, a ocTafnbHble Kak ucxogawwme direct connection. Takoe MOCTPOEHWE SIBMSIETCA OCHOBHOW LUTATHOW
KOHchurypaumeli npu NoakHeHUn K cepBepHoilt chepme 6mpxu. KoHdurypaumsi coefuHeHnin Npyu nogxkaoyeHum
yepes cepsep gocTyna 6pokepa MOXET OT/MyaTtbCs, B 3TOM c/lyyae TpebyeTcsi 3anpalumsaTb KOHKPETHYHO
KOHbUrypaumio y snajienbla cepsepa.

3a BOCCTaHOBMEHWE COeAVMHEHMs B Cnyvae paspbiBa Takke oTtsevyaeT P2MQRouter, npu o06pbiBe OH
aBTOMaTUYecku, ¢ 3ajaHHO NePUOANYHOCTbLIO NbITAETCSH BOCCTAHOBUTL COEAVHEHNME, NPU 3TOM NO/b30BaTENNbCKOE
NPUIOXKEHNE NOBANATL Ha 3TW NPOLLECChbl HUKAaK HEe MOXET. VI B 3TOM criydae, OTC/eAuTb paspblB COefUHEHUS
NpUNoXeHne nonb3oBaTens MOXeT Mo usmeHeHuto cratyca P2MQRouter ¢ ROUTER_CONNECTED Ha
ROUTER_RECONNECTING, nony4yast ysegomneHus 06 nsmeHeHun ctaryca ot o6bekTa “"connection”.

MoBeaeHue KNMEHTOB pa3HbiX API
MoBeaeHWE NPUNOXEHNI 3aBUCUT OT UCMOSb3YEMOTO UMW MPOrPaMMHOr0 MHTepdheiica.
P2ClientGate

Bubnuoteka P2ClientGate npy 06pbiBe COeMHEHNS HE TeHepUpYeT JONOMHUTENbHbIX YBEAOMMIEHWIA U HE N3MEHSET
cocTosiHUS apyrmx o6bekToB APl (NOTOKOB AaHHbIX DataStream). MNoBefeHve o6bekToB DataStream TakoBO —
KaX[bl 3K3eMNAAp Takoro 06beKTa XAET BXOAALMX AaHHbIX WU CYXEeOHbIX CO0bLLEeHUIA OT cepBepa B TeueHue
TalimayTa penavkauun. SToT TaiimayT UKCMpOBaH AN BCEX NOTOKOB U paBeH 5 MuHyTam. Takum 06pa3om, ecnm
Y NPUIOXEHUS MPOUCXOAUT OBPbIB CETEBOTO COEANHEHUS U NPUIOKEHNE He obpabaTbiBaeT U3MEHEHNE cTaTyca
poyTepa Ha ROUTER_RECONNECTING, T0 yepe3 5 MUHYT OfMH UM HECKONbKO 06bekToB DataStream moryT
nepeTy B OLINGOYHOE COCTOSAHME.

PaspbiB CBA3M C reiiToMm 06paboTky BXOAALMX MPUKa30B He AWarHoCTMPYyeTCs HEenocpeACcTBEHHbIM 06pasoM.
KoCBEHHbIM MPU3HAKOM TOrO, YTO COeAMHeHWe C reiiToMm 06paboTky BXOAALLMX NPUKA30B Pa3opBaHO, CAyxar
owmnbkn P2MQ_TIMEOUT npu oTnpaBke CO06LLEeHNA-NPUKA30B.

PekomeHayemMbIM NOBefEHNEeM B Takoi cuTyauum MoOxeT ObiTb cnegytowee. Ecnu TpebyeTcsa onepaTtuBHO
onpefenuTb, YTO COefiMHEeHVWEe pasopBaHO, TO MPWIOXeHWe, NOMyYuB yBeAOoM/IEHNEe 06 M3MEeHeHUn crtartyca
coeguHeHns Ha ROUTER_RECONNECTING, [0/mkHO 3aKkpbiTb BCE CBOWM MNOTOKM pennukauum (06bekTbl
DataStream) v nonbITaTbCA MX CO3AaTb 3aHOBO. EC/IM Kakoi-nmbo 13 HUX He co3aaeTcs No NpuyrHe paboTsl Yepes
c60oiiHOe ceTeBoe CoeAMHEHNE, TO NbITaTbCA OTKPbITh 3TOT NOTOK B LIMK/E C UHTEPBASIOM B HECKO/bKO CEKYHJ, MexXay
nonbITkamun. Jpyroi BapuaHT gencTauii (NaccuBHbI) — 3T0 AOXAATHCA NOKa COOIHbIN NOTOK Yepes kakoe-To Bpemsi
(5 MMHYT) cam 3aKpoeTcs € OLWMOKOM, 1 TOrAa NonbITaTbCs €ro OTKPbITh 3aHOBO.

[na  KoppekTHOW paboTbl C reiToM 06paboTKM BXOAALWMX NPUKA30B PEKOMEHZyeTcs Npu  NonyyYeHun
yBefoM/eHne 06 wu3MeHeHun cTtatyca coeavHeHuss Ha ROUTER_RECONNECTING, BbINOMHWUTL BbI30B
Connection.ResolveService ansa cepsuca FORTS_SRV. Ecnu Bbi3oB oTpaboTan 6e3 owmboK, To A5 OTnpaBku
nprKasoB Hafo MCNOb30BaTh aApec, BO3BPALLEHHbIN BbI30BOM ResolveService. Ecnv BbI30B BO3BPATW/ OLLNGKY —
reiT 06paboTkn BXOAHbIX MPMKa30B He JOCTYNeH, HEO6X0AMMO Bbi3biBaTh ResolveService B Lukne f0 YCNeLwHoro
oTpabarbiBaHWs BbI30Ba.

CGate Bepcuii go 1.3.9 BknountTenbHo

Bubnuoteka CGate Bepcum go 1.3.9 BKIOUUTENBHO BeAeT cebsi MHade. [pu HapyLueHUn coefuHeHuii poyTepa
BCe 06bekTbl (publisher, listener), KoTopble NpuBA3aHbl K /I0Ka/IbHOMY COEAVHEHUIO MPUIOKEHUS C POYTEPOM,
aBTomMaTuyeckm nepesogsaTcsa B coctosiHne ERROR. B aToM cnyyae 06bekTbl B cOCTosHUM ERROR Heo6xoaumo
0CBOGOANTb, U C KaKOIA-TO NEPUOANYHOCTLIO (HaNpMMep, pas B HECKONbKO CEKYHA) NbITaTbCs NEPEOTKPbITh 3aHOBO.

CGate Bepcun 1.3.10
Bubnmoteka CGate Bepcun 1.3.10 nMeeT cyLLecTBEHHO NepepaboTaHHbIii MexaHn3M 06paboTku pa3pbiBOB CBA3MN.

Pa3pbiB coegnHeHus1 ¢ reiiTom 06paboTky BXOAHbIX NPUKA30B AUArHOCTMPYETCA HENOCPeACTBEHHO B MOMEHT
nonyyeHuss owmnbkn TCP-coefuHeHus. lMpu 3TOM, 3aTPOHYTble paspbiBOM 06bEKTbI publisher nepexogsaTt B
OLLMGOYHOE COCTOSHNE.

[wnarHocTtuka paspbiBa COeUHEHNS, NCNOMb3YEeMOro A5 MOMTyYEHNS OCHOBHbIX PbIHOYHbIX JaHHbIX, NPOUCXOANT B
TeueHue 15 cekyHg ans colocation (notoku _FASTREPL) unu B TeueHune 30 cekyHz, npu paboTe ¢ OCHOBHOW chepmoi
cepsepoB (noTokn _REPL). 3aTpoHyTble 06beKThI listener npu 3ToM NepexofsT B OLLUMOG0YHOE COCTOSIHUE.

O6bekTbl B cocTosiHum ERROR Heo6xoaMmo 0cBO60AWTh, U C KaKOW-TO NepuofMyHOCTbi0 (Hanpumep, pas3 B
HECKO/IbKO CEKYH[I) NbITaTbCs NepeoTKPbITh 3aHOBO.
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Mpoueaypa BocCTaHOBNEHUSA

B o6Luem cnyyae, anropuTM BOCCTAHOB/IEHUSI MOLK/OUYEHNS CNefyoLLINIA:

Mocne ctapTa npegnpuHuMaTs Nepuoauyeckne nonbITKU OTKPbITL coeanHeHne ¢ P2MQRouter.

Mpy BoCcCTaHOB/IEHNN COEAUHEHUS pyTepa C ceThio Plaza2 o6bekT coeguHeHmne nepeiiget B coctosiHne ACTIVE.

MpoOM3BECTU OTKPLITUE HYXHbIX MOTOKOB. [/ YCKOPEHWsi Mpouefypbl BOCCTAHOBMEHUS peKoMeHAyeTcs
BbIMNO/HATL NOJTyYeHNe JaHHbIX C MOMEHTA NOCNeAHEr0 0GHOBNEHUS. [P OTKPLITUM NOTOKA CeAyeT ykasblBaTb
replstate, NonyyeHHbI B MOMEHT 3aKpbITWsi MOTOKA, UM SIBHO 33AaBaTh HOMepa peBusunii Ansa Tabnu, u Homep
XW3HU CXEMbI, NCMOMb3Ys NOCNeAHNEe HOMepa (haKTUYECKW NOJTyYEHHbIX AaHHbIX.

[Mpon3BecTy BOCCTAHOB/IEHWE CMNUCKA aKTUBHbIX 3a5BOK (CM. ,qanee).

3aperucTtpupoBartb publisher gns npukasos/koMaHs,.

Huxe B Ta6ﬂl/ILl,e npueegeHbl pekomeHayemble cnoco6bl BOCCTAHOBNEHMWS AaHHbIX B 3@aBMCMMOCTHN OT nosy4yaemoro

noToka:
Nms noToka (Taénuybl) NHopmayus Cnoco6 BoccTaHOBMEHUs
B NoTokKe
FORTS_FUTTRADE_REPL XKypHanbl CnunCoK aKTUBHbIX 3as1BOK:
onepauwi co
 orders_log CBOUMM 3asiBKamy | * MCnonb3oBaHve noToka
no ciouepcam n| FORTS_FUTORDERBOOK_REPL
FORTS_OPTTRADE_REPL onumoHam (FORTS_OPTORDERBOOK_REPL) ana nony4eHus
snapshot, a 3atem OTKpbITUE noToka
* orders_log FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c ykasaHHbIM B snapshot
HOMEpPOM PeBU3NM
XypHan peicTeuii ¢ 3asaBKkamMu:
e OTKpbITUE FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c nocnegHero
NoJTly4YEHHOr0 HOMepa PEBU3NN
FORTS_FUTTRADE_REPL JKypHanbl XypHan peicTeuii ¢ 3asaBKamMu:
onepauuii co
» multileg_orders_log cBovMu 3asBKkamu | * OTKpbiTe FORTS_FUTTRADE_REPL ¢ nocnepgHero
no cBs3Kam nony4eHHOro Homepa pesnsnn
FORTS_ORDLOG_REPL MMonHbIiA CnnCOK aKTUBHbIX 3asBOK:
aHOHVMHbIV
» orders_log XypHan e ucnono3osaHne notoka FORTS_ORDRBOOK_REPL
onepauuii c| pns nonyuyeHus snapshot, a 3aTem OTKpbITME MOTOKA
3asaBKaMu no| FORTS_ORDLOG_REPL c ykasaHHbiIM B shapshot
cpb}()qepcaM n HOMepPOM peBu3nn
onuuoHam . .
XXypHan peiicTsuii ¢ 3asiBKaMu:
e OoTKpbiTMe FORTS_ORDLOG_REPL c¢ nocnegHero
noJsly4eHHOro HoOMepa peBm3nn
FORTS_ ORDLOG _REPL MonHbInA XXypHan geiicTeuii ¢ 3asBKaMu:
aHOHVMHbIV
* multileg_orders_log XypHan e oTKpbiTMe FORTS_ORDLOG_REPL c¢ nocnegHero
onepawuii c| nonyyeHHoro Homepa peBu3nn
3as9BKaMu no
cBA3KaMm

FORTS_DEALS_REPL

* deal

* multileg_deal
FORTS_FUTTRADE_REPL
» user_deal

* multileg_deal

FORTS_OPTTRADE_REPL

JXypHan caenok
no dbloyepcam,
COCTaBHbIM
WHCTPYMEHTAM U
onuuoHam

MepeoTKpbITUE COOTBETCTBYIOLLENO MOTOKA C yKasaHWem
nocnegHero nosly4eHHoro Homepa pesuauy unu repl state,
NoJ/Ty4eHHOro B MOMEHT 3aKpbITUA NOTOKa

o 1
usti_ucdal
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Nmsa noTtoka (Taénuybl) NHopmayus Cnoco6 BoccTaHOBNEHUs
B NOTOKe

FORTS_FUTCOMMON_REPL | O6wwas pbliHo4YHas | MepeoTkpbITUe COOTBETCTBYIOLLENO NOTOKA C HYNA
nHdopmauma  no
FORTS_OPTCOMMON_REPL (bbpoqepcam n

onuuoHam

FORTS_FUTAGGR##_REPL CTakaHsbl no | NepeoTKpbITUE COOTBETCTBYIOLLEIO NOTOKA C HYNA

hbtouepcam "
FORTS_OPTAGGR##_REPL onumoHam (## -

rnybvHa ctakaHa)

FORTS_FUTINFO_REPL CnpaBoyHas 1| BbICTpbIli cnocob:
CeccroHHas
FORTS_OPTINFO_REPL NHhopmaums ¢ [lepeoTKpbITE COOTBETCTBYIOLLEr0o NOTOKA C yKasaHWeMm

nocnegHero nosly4eHHoOro Homepa pesusun Unan repl
state, N0ONy4EeHHOro B MOMEHT 3aKpbITUA NOTOKa

[onycTumeiin cnoco6:

* [lepeoTKpbITEe COOTBETCTBYIOLLLEro NOTOKa C Hy/1A

FORTS_PART_REPL MHdhopmaumsa o | MepeoTkpbiTUE NOTOKA C Hy/IA
nmMuTax

FORTS_POS_REPL WHbopmaumss o | MNepeoTkpbITe NOTOKa C HyNs
no3numax

FORTS_VM_REPL MHdopmauma o |MepeoTkpbITUE NOTOKA C HY/IA
BM

FORTS_VOLAT_REPL MHdopmauma o | MepeoTKpbITUE NOTOKA C HY/IA
BOSIATUILHOCTU 1
TeopeTU4ecKnx
LieHax onuuoHoB

RTS_INDEX_REPL 3HayeHus MepeoTKpbITME NOTOKA C HYNA
BMpXKEBbIX
WHAEKCOB

RTS_INDEXLOG_REPL McTtopusa lMepeoTkpbITME MOTOKA C  yKasaHWeM  noc/fiefHero
3HaYeHWi nony4yeHHOro Homepa pesusnn unu repl state, nonyyeHHoro
BUpPXEBbIX B MOMEHT 3aKpbITUA NOTOKa
NHAEKCOoB

MpumeuaHue

BoccTtaHoBneHne gaHHbIX No notokam colocation (c cyddpukcamm _FASTREPL) npovcxoguTt Takke, kak
1 MO 06bIYHBIM NOTOKaM C @aHa/TOTMYHbIMW Ha3BaHUAMU.

[Mpn BOCCTAHOB/IEHUN COEAMHEHUSA BadkHO 3a,u,aqe|7| ABNAETCA NoJsiydeHne TeKyWwnx akTUBHbIX 3aAaBOK
nonb3oBarena:

1. Mony4eHne Habopa aKkTUBHbIX B MOMEHT BOCCTaHOB/IEHUS 3a5IBOK.
2. MonyyeHune XypHan JeiicTBU ¢ 3asiBKamMn B NepUOS, OTCYTCTBYSI COEAUHEHNSI.

3apava 1 peluaertca nyTém nosny4yeHuns cpesa 3aABOK (FORTS_FUTORDERBOOK_REPL/
FORTS_OPTORDERBOOK_REPL) — 3as1Bku, OTCYTCTBYHOLLME B CPe3e, OblM CBEAEHbI UM OTBEPTHYTbI B Nepuog,
OTCYTCTBUA COEIMHEHWS.

3afjaya 2 pelsaeTcs MNONyvYeHWEeM XXypHasna AelcTBuil CO cBoMMK 3asBkamu (Tabnuua orders_log noTokos
FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL, a Takke Tabnuua multileg_orders_log notoka
FORTS_FUTTRADE_REPL) 3a nepwog oTCyTCTBUS COeAVHeHWs. [Ns 3TOro Hafo OTKPbITb COOTBETCTBYHOLMI
NOTOK C yKa3aHMeEM HoMepa pPeBu3NM MnocredHein akTUYeckn MoslydyeHHoOW Ao cbos 3anucu. Bce pgeicteus
C 3asBKaMu, NPOMCXOAVBLUME [0 MOMEHTa BOCCTaHOB/MEHUs, OyAyT OTpPaxeHbl B BUAE 3anucein atux tabnuuy,.
WNHavkaTopom MonyyeHus BCell MPOMyLEHHON MUCTOpUU [OelCTBMIA C 3asBKaMu SBMSETCA Nepexof noTtoka B
coctosiine ONLINE.

MpumeuaHue

MpuBeaeHHas Bbile NpoLeaypa BOCCTAHOBIEHNS NOAXOAUT W AN NO3AHETO BXOAA.

OGLwWwme pekomeHaauumn

B oblem xe cnyyae, AN MUHAMU3ALUM BEPOSITHOCTM BO3HWKHOBEHUSI CETEBbLIX CO0EB B MO/b30BATENbCKUX
NPUIOXeHNsX Bupxa pekoMeH/yeT ycTaHaBMBaTh Ay6nvpytoLie KaHasbl CBS3W, UMETh [Ba /IOTVHA AN LU/03a,
C OIMHAKOBbIM HA60POM Npas, 1, COOTBETCTBEHHO, 3aMycKaTb O4HOBPEMEHHO [Ba N0/Ib30BATENbCKUX NMPUTOXKEHNS,
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KoTopble GyayT MOMyYaTb OAMHAKOBblE Aa@HHbIE, C BO3MOXHOCTbIO NEPEKTIOYEHUS MEeXAy HUMU npu CcOOosX.
Kak anbTepHatvBa, B Kofe CamMoro MpuIOXKeHWs JO/MKeH ObiTb NPefyCMOTPeH MexaHU3M MNepekioveHns Ha
Ay6nupytoLumnii kaHan cBsA3wn, TO eCTb yCTaHOBKa coefnHeHus ¢ P2MQRouter, paboTatoLym yepes pe3epBHbIii kaHas
K Bupxe.

PucyHok 12. ly6nupoBaHue KaHa/10B CBA3U

| Exchange :
|
' I
! |
| Order
: Management Primary Data Other Data Snapshot :

|
|
I w « :
_______________________________ ———————X______ % "

\ \ ~
\\ \‘I //
i e
~ \ -
. \ / //

f !
| Router |
N !
P __*_ -
T |
|
(PaCilentGatey L — — -~
"‘__ _AP|_ I 1
r 1
Application ! Application |
I == J-- ~
ol

BoccTtaHoBneHue npu npo6nemax B UHppacTpykType bBupxu

Mog, TakvMKM NpoGiieMamy NMOHMMAKTCSI aBapyi Ha CTOPOHE GUPXM, CBSI3aHHbIE C HapyLLUEHUsIMK B paboTe siapa
TC vnmn cepBuCcoB, (OPMUPYIOLLMX Kakue-nMbo pbiHOYHbIE AaHHble. Kak npaBuio, 310 NMPUBOAWT K OCTaHOBY U
nepesarycky 3TUX CEpPBICOB.

OuuncTKa gaHHbIX MO NOTOKam

Mpu pernameHTHbIX pa60Tax, WTaTHbIX WX HEeWTaTHbIX nepesanyckax CepBUCOB Ha CTOpPOHe 6VIp)KVI n nocne
BOCCTaHOB/1IEHUA CBA3U C KIMEHTOM, CEPBUCHI rIy6l'IVIKaLWII/I AaHHbIX NPUCBIAT YBEAOMMIEHUA 06 ouuncTtke CTapbIX
AaHHbIX, Nepes TeM Kak npucbl/iatb TeKyllee CoOCToaHUe AaHHbIX.

YBefomMneHns 06 ouncTke ecTb [BYX TUMOB:

¢ CG_MSG_P2REPL_CLEARDELETED - no kaxgoil Tabnuue, C YyKasaHUEM pEBWXEHa. YBefoM/eHue
WHCTPYKTUPYET K/IMEHTa O HE06X0AMMOCTH YAA/IUTb BCE 3aMnncu co 3HaveHnem replRev MeHbLUIMM, YeM yKazaHo
B yBegoM/ieHUn. NS onTuMm3annm nepegaqn AaHHbIX, B yBeAOMIEHNN MOXET OblTb yKa3aH peBWKEH, paBHbIi
MAX(int64) — 1. 3T0 03HayaeT, 4YTO KNMEHT AO/MKEH NPOM3BECTY NOHYO O4YMCTKY AaHHbIX Mo Tabnuue, Tabnuua
6yfeT nepefaHa LenvKoM.

e CG_MSG_P2REPL_LIFENUM - gns Bcero notoka penankauuy LemkoM, ¢ yKasaHnem HOBOro "HomMepa XusHu'"
notoka. O3HayaeT CyLLEeCTBEHHO M3MEHeHWe [aHHbIX NOTOKa CO BPeMeHW Moc/efHero coefuHeHus. KnueHt
[OMKEH OYNCTUTL BCE JaHHble No Bcem Tabnuuam, AaHHble 6yayT nepegaHsl “c Hynsa".

Bo3MOXHble U3MEHEHUs1 AaHHbIX MPY HeluTaTHOl pa6oTe CepBUCOB Ny6GvKaLum

B wratHOM pexume paboTbl, BKIKOYAs pernaMmeHTHble paboTbl BO BHETOPrOBOE BPEMS, MPU OTKPbITUKA UAW
nepeoTKpbITUM 1060r0 MOTOKA penvkauuMu, Kpome MOTOKOB, CBSI3@HHbIX C WCTOpPUER 3asBOK W CAENOK
(FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL),
K/IMEHT MOXET MonyunTb Kak Hotudmkauum CG_MSG_P2REPL_CLEARDELETED, Tak u Hotudwmkauum
CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcsi KOPPEKTHO 06paboTaThb.

B wTaTtHOM pexume [N MOTOKOB, CBA3AHHbIX C MCTOpWEl 3asBOK W CAENoK (CM. Bbllwe), yBeJOMeHune
CG_MSG_P2REPL_LIFENUM paccblnaetcsi To/Ibko Npy CMEeHe BEPCUM CUCTEMbI, MOC/IE TECTOBbIX TOProB, YTOObI
nosb3oBaTesin O4YUCTUNN TecToBble AaHHble. B ysegomneHnn CG_MSG_P2REPL_CLEARDELETED yka3biBaeTca
3HayeHue replRev gns nepsoi N0 BpemMeHu, OCTYNHOW B CUCTEME B HACTOSILLMIA MOMEHT 3asBKU MW CLENKN.

Mpuxog ysepomnenns CG_MSG_P2REPL_LIFENUM c HOBbIM "HOMEPOM >XW3HU" NMOTOKa HEMNocpeAcTBEHHO B
Toprax o3Havaer, uto B TC npounsoLuen cepbe3Hblii CH0M, 1 TpebyeTcs nepenocnatb AaHHbIE MO 3asiBKam U cAesnkam,
KOTOpble MO GbITh y)Xe pa3ocaHbl Mo/Ib30BaTEeNAM.

[ononHuTensHO No kaHanam, He cBs3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTY Ha caiiTe 6upxu v T.n.), 6yaeT
ny6nnkosaTbCs UHYOPMALMA 0 TOM, BblIM /TN B pesysbTaTe UCNpas/IeHNS OLLMOBOYHbIX AaHHbIX 3aTPOHYThLI JaHHble,
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KOTOpble peasibHO nonasau K nosb3oBatesniaM. B yacTHOCTH, 6bl/1 N OTKAT K COCTOSIHNIO CUCTEMbI A0 MOMeHTa
aBapumn, un Kako I'IOCI'IG,CI,HMIZ HOMeEp 3aABKU N CAENKK NOC/ie nepes3arnycka CUCTEMbI 6y,qu A0CTYNeH NoJsib30BaTesto.

OnucaHue cxembl pennukayum FORTS_PUBLIC
Motok FORTS_FUTTRADE_REPL - ®blouepchbl: 3asBKU U cAENKN

Cxema fgaHHbIX
Tabnuupl:
« orders_log - XXypHan 3aaB0K
« multileg_orders_log - XXypHas 3a8BoK No cBA3Kam
« deal - XXypHan cgenok
« multileg_deal - XXypHan cenok no ceaskam
« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB
« sys_events - Tabnuua cob6bITHiA
« user_deal - XXypHan cgenok nonb3osarens
¢ user_multileg_deal - )XypHan caenok nonb3oBaresisi No CBsA3Kam

Ta6nuua orders_log: XXypHan 3asiBOK

Ta6nuua 1. Nonsa Ta6nuuybl orders_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcnMcTeMbl pennkawmm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nose NoAcMCTEMbI pennkawmm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOprosoli ceccum

isin_id i4 YHVKaNbHbIA YNCN0BOI MAEHTUCHMKATOP MHCTPYMEHTa
amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNMyecTBo B 3asiBKe

id_deal i8 MaeHTudmkaTop cAenkv no AaHHON 3anvcu XypHana 3asBoK
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3aaBku

price d16.5 LleHa

moment t Bpems n3meHeHns CoCTOsHMSA 3asBkn

dir i1 HanpasneHve

action i1 [LeiicTBre ¢ 3anBKoit

deal_price d16.5 LleHa 3ak/104eHHO caenkm

client_code c7 Kopg knnenTa

login_from c20 JlorvH nonb3oBartens, NOCTaBUBLUETO 3as1BKY
comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpr3HaK xemKeBoi 3asBKN

trust i1 lMpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns

ext_id i4 BHeLUHWiA Homep

broker_to c7 Kog FORTS dhmpMbl-aipecaTta BHECUCTEMHOW 3aABKM
broker_to_rts c7 Kog RTS dmpmbl-agpecarta BHECUCTEMHOW 3a51BKM
broker_from_rts c7 Koa PTC knveHTa - BnagesnbLia 3asBku

date_exp t [laTa ncreyeHuns 3anBku

id_ordl i8 Homep nepBoii 3a8Bku

local_stamp t JlokasibHOe BpeMmsi nonb3oBaTens
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MpumeyaHus:

« TMone status npeacTaenser coboii 6UTOBYIO Macky

0x01

0x02

0x04

0x10
0x1000
0x100000
0x200000
0x400000
0x20000000

0x00080000

KoTnpoBoyHas
BcTtpeyHas

BHecuctemHas

Mpwv BbICTaBNEHWM 3a5BKN HE NPOBEPA/IUCL AEHLIV N0 KITMEHTY

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

3anuch SIBNSIETCS pe3y/ibTaTtoM onepaumi nepeMeLLeHnst 3asiBku

3anuce SIBNSIeTCs pe3y/kTaTtoM onepauuy yaaneHus 3assku

3anucb ABNSETCA pe3ynbTaTtoM rpynnoBoro yaaieHns

Mpur3Hak yaaneHust octatka 3asBky Mo NPUYUHE KPOCC-CAENKN

3asaska Fill-or-kill

« TMone action onuckIBaeT AelicTBre, NPou3oLLeLLee C 3asBKOI

0 3aaska yganeHa

1 3asBka fobasneHa

2 3asBka cBefeHa B cAesky

* lone id_OI’dl CO4EepXUT HOMEpP nepBon 3asBKM B nocnenosaresibHOCTU I'IepeBbICTaBI'IeHVIVI 3asiBKn CoO Cpokom

ncreveHna

*« B none xstatus nepsble 32 6uTa 9KBMBAJIEHTHbI MO status, ocTasibHble 6UThI 3ape3epBnpoBaHbl Mo
A0NOSIHUTEMbHbIE CTaTyCbl 3aABOK.

0x100000000

3anuch SBNSIETCA pe3y/ibTaToM onepaumn yaaneHus 3asskm cepsucom Cancel On Disconnect

Ta6nuua multileg_orders_log: XKypHan 3asBOK No cBA3KaM

Ta6nuua 2. NMonsa Taénuubl multileg_orders_log

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

isin_id i4 NaeHTudmkaTop MHCTPYMEHTa-CBA3KM
amount i4 Konunyectso B onepatmu

amount_rest i4 OcTaBLUeecs KoNM4ecTBo B 3asiBKe

id_deal i8 M aeHTudmkaTop cAenkv nNo AaHHOW 3anvcu XypHana 3asBoK
xstatus i8 PaclumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3asBKu

price d16.5 LleHa

moment t Bpems usmeHeHUsi COCTOSIHWS 3a51BKN

dir i1 HanpasneHue

action i1 [LeiicTBre ¢ 3asBKOIA

deal_price d16.5 LleHa 3ak/1H04eHHOI CAenKn

rate_price d16.5 CraBka 3asBku

swap_price d16.5 CBon-LeHa 3asBku

client_code c7 Kog knneHTa

login_from c20 JloruH nonb3oBaTens, NOCTaBUBLLETO 3asBKY
comment c20 KommeHTapwuin Tpeligepa
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Mone Tun Onucaxve

hedge i1 Mpu3HaK XxeKeBoi 3asBKN

trust il Mpu3Hak 3asBKv AOBEPUTENLHOTO ynpas/eHuns
ext_id i4 BHeLuHWiA Homep

broker_to c7 Kog FORTS chupmbl-agpecata BHECUCTEMHOW 3asiBKU
broker_to_rts c7 Ko RTS dhmpMbl-aipecaTta BHECUCTEMHO 3as1BKU
broker_from_rts c7 Kog PTC knueHTa - BNnajenbLia 3asBku

date_exp t [llata ucteueHus 3aaBku

id_ord1 i8 Homep nepBoli 3aaBku

local_stamp t JlokanbHoe Bpemsi nosb3oBarens

MpumeyaHus:

« TMone status npeacTaenser coboii 6UTOBYIO Macky

0x01 KotuposouHast

0x02 BcTpeuHasn

0x04 BHecuctemHasn

0x1000 3anuchb ABnseTcs nocnefHeli B TpaH3akumm
0x2000 3asska Peno c¢ KL,

0x20000 3asska Peno

0x40000 O6bluHas 3asBKa No CBA3Ke

« [lone action onvceiBaeT AeicTBre, NponsoLeLLee C 3a9BKON
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBKa cBefileHa B CesKy
« [lone rate_price A9 MHCTPYMEHTOB, TOPryembIX B CBON LieHe, coaepxuT 0.

e B none xstatus nepsble 32 6uTa 3KBMBANEHTHbI MO0 Status, OCTasibHble OWTbI 3ape3epBrpPOBaHbl MOf,
[ONONHUTENbHbIE CTaTYCbl 3a5BOK.
0x100000000  3anwuchb siBNsETCA pe3y/ibTaTtoM onepauun yaaneHus 3asasku cepsncom Cancel On Disconnect

Ta6nuuya deal: XXypHan caenok

Ta6nuua 3. Nona Taénuubl deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noagcucTemsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkaumm

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

isin_id i4 YHUKasIbHbI YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA
id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep gpyroii yactu caenku PEMNO

pos i4 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pbIHKE MOC/e CAENKN
amount i4 O6beMm, KON-BO eAMHNL, MIHCTPYMEHTa

id_ord_buy i8 Homep 3asBkuM nokynarens

id_ord_sell i8 Homep 3asBkv npogasua

price d16.5 LleHa

moment t Bpems 3ak/o4eHns cAenku
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Mone Tun Onucaxve

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

xstatus_buy i8 PacLumpeHHbIit cTaTyc cenkn co CTOPOHbI NoKynatens

xstatus_sell i8 PaclunpeHHbIi cTaTyc CAenkM co CTOPOHbI MpogasLa

status_buy i4 CraTtyc cenku co CTOPOHbI MOoKynaTensi

status_sell i4 Craryc cfiefiku co CTOPOHbI NpofasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLuHWiA HOMep U3 3a8BKM NpogasLa

code_buy c7 Kog nokynarens

code_sell c7 Kopg npogasua

comment_buy c20 KoMMmeHTapwuii 13 3asiBKu nokynarens

comment_sell c20 KoMmeHTapwii 13 3asiBkv npogasua

trust_buy i1 MpusHak [Y (£OBepuUTENbHOTO YMNpaBfieHWs) W3  3asiBKu
nokynarens

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

hedge_buy i1 Mpu3HaK XeKeBO CENK CO CTOPOHbI NoKynaTens

hedge_sell i1 Mpr3HaK XempKeBoi cAenky co CTOPOHbI NpoaaBLa

fee_buy d26.2 C60op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBaTtens nokynaresns

login_sell c20 JloruH nonb3oBartens npogasua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

MpumevaHus:

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

* Mons status_sell n status_buy saBnswTcA 6UTOBBIMM Mackamu (NogpobHee cM. pasgen Tunbl CAENOK,
chopMuser_npyemble Npu UCAOSHEHUN N UCTEYEHUN (DbHOYEPCOB U OMLMOHOB)

e [InA TEXHUYECKUX CAENOK, ABMAAILUMMNCA pe3ynbTataMmu CAENoK Mo MHCTpyMeHTam-CBA3KaM, nose nosystem
BCerja yCTaHOB/EHO B 1, BHE 3aBUCUMOCTY OT TOrO, SIBMISIETCA /N CAe/Ka MO CBA3KE CUCTEMHOI Wn afpecHoii.
[Ona onpeaeneHns CUCTEMHOCTW UCXOA4HONM CAEMKM HaAo MCMoMb30BaTb MPU3HaK NOSystem COOTBETCTBYHOLLEl
3anucy Tabnuubl multileg_deal.

» [one id_repo cogepxuT HOMep Apyroii yactu caenku PEMO. Ans I-i yacTtu none coaepxuT Homep |I-it yactu,
ans |- yactn — Homep |-i

« Mone id_deal_multileg cogepxunT koA cAenku no MHCTPYMEHTY-CBA3KE, B C/lydae ecnu faHHas 3anvcb SB/sieTcs
3annCcbio 0 TEXHUYeCKol caenke. B cnyyae caenku no 06bIYHOMY UHCTPYMEHTY AilaHHOe nose coaepxur 0.

o [nA "uyxux" caenok B nonsix status_buy u status_sell moryT 3anonHsoTbes 6UThl 0x4, 02000000, 0x4000000
1 0x8000000

* B cpenkax akcnvpauum id 3asBKky Ha akCcnmpaumio ykasbiBaetcs B nosne id_ord_buy, ecnv akcnmpuposancs onuyuoH
konn, nnéo B none id_ord_sell, ecnun akcnuprpoBasics ONuUMOH NyT.

« B nonsx xstatus_sell n xstatus_buy nepsble 32 61Ta 3KBMBaNEHTHbI NONAAM status_sell u status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI Mo/ AOMNOSHATESbHbIE CTATYCbl 3asIBOK.

Ta6nuuya multileg_deal: XXypHan caenok no ceaskam

Ta6nuua 4. Nona taénuuybl multileg_deal

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 M aeHTudmKaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 MaeHTudmkaTop MHCTPYMeHTa NpsiMoii yacTu Peno

isin_id_rb i4 MaeHTudmkaTop MHCTpyMeHTa obparHoli yactu Peno

isin_id_repo i4 MaeHTndmkarop MHCTpymeHTa Peno

duration i4 PasHuua B KanleHAapHbIX AHAX Mexay faTaMu UCMONHEHUS
2X (hbtoyepcos (anutenbsHocTs PEMO)

id_deal i8 Homep caenkn

id_deal_rd i8 MaeHTndomkatop 3anvcuy nepsoli yactn PEMNO B Tabnuue deal

id_deal_rb i8 MpeHTudmkaTop 3anucu BTopoii yact PEMO B Tabnuue deal

id_ord_buy i8 Homep 3asBkM nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

amount i4 O6beM, KON-BO eAMHNL, MHCTPYMEHTA

price d16.5 LleHa nepBoii YacTy NapHoli CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 Cson-LeHa caenku

buyback_amount d16.2 Cymma 06paTHOro Bbikyna g5 caenok Peno

moment t Bpems 3aknoueHns caenku

nosystem il Mpu3HaK BHECUCTEMHOI CAeNKu

xstatus_buy i8 PacLUMpeHHbIi cTaTyc cAenkn Co CTOPOHbI Nokynartens

xstatus_sell i8 PacLumpeHHbIli cTaTyc CAenkn co CTOPOHbI NpoAaBsLa

status_buy i4 Craryc cefikun Co CTOPOHbI NOKynartens

status_sell i4 Cratyc cenku co CTOpPOHbI NpoAasLa

ext_id_buy i4 BHeLuHWiA HOMep 13 3as1BKU Nokynartens

ext_id_sell i4 BHeLHWA Homep U3 3as1BKM NpogaBLa

code_buy c7 Kop, nokynatens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapwuii 13 3asiBKu nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npoasLia

trust_buy i1 MpusHak Y (£OBEPUTENLHOMO YyNpasneHus) U3 3asBKu
nokynarens

trust_sell i1 MpusHak [Y (£OBepuUTENbHOIO YyNpasfieHus)) W3 3asBku
npogasua

hedge_buy i1 Mpr3HaK XemKeBOoi cAenky Co CTOPOHbI NoKynaTens

hedge_sell i1 Mpu3HakK xe4KeBol CAEKN CO CTOPOHbI MpoAaBLa

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JloruH nonb3oBartens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

MpumeyaHus:

¢ Monsi code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHstoTcs TonbKO A/15 CBOMX CAEMNOK

« [one rate_price A5 NUHCTPYMEHTOB, TOPIyeMbIX B CBON LieHe, cofepXuT 0.

« B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa aKBMBasIEHTHbI NONsAM status_sell u status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI NOA AONOMHNUTENbHbIE CTATYChl 3aSBOK.

0x100000000  3anwuchb siBNSETCA pe3y/ibraTtoM orepauun yaaneHus 3asasku cepucom Cancel On Disconnect
Ta6nuua heartbeat: Cnyxxe6Hasa Taénuua cepBepHbIX 4YacoB

[aHHas Tabnuua HanosHsaeTcs A4PpOM TOProBOW CUCTEMbl C OMPEeAeseHHOW MEePUOAUYHOCTLI0 Y MOXET ObITb
1cnonb3oBaHa A1 3afay CUHXpoHM3auuu (Hanpumep, A7 NPOBEPKM NMPUXoAa BCEX CAENOK 3a onpeaesieHHbIi
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MOMEHT BpemeHu). Tabnuia Ucnonb3yetca B pexvve [06aB/eHus 3anuceil; ouncTka Tabnumibl NPOUCXOAUT B

HO4YHOE BpemMA.

Ta6nuuya 5. Mona ta6nuybl heartbeat

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofc1cTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm
replAct i8 Cnyxe6Hoe nose NofAcMCTEMbI pennkawmm
server_time t [ata v Bpems cepsepa

Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 6. Mona Taénuybl sys_events

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensvkalum
replAct i8 Cnyxe6Hoe nose nNogcucTeMbl pennkaumm
event_id i8 YHUKasbHbI nAEHTUGNKATOP COObITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MoXHble TuMNbl COOLITUIA

event_type =1

message = "session_data_ready"

3akoH4yeHa 3arpyska aHHbIX U3 Kl'lVIpVIHFOBOVI CnCTeMbl B TOProeyko nepen Ha4asiom HOBOIA Topr030|7| ceccun

event_type =2

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

event_type =4

message = "intraday_clearing_started"

Hauano npomMknvpuHra

event_type =5

message = "clearing_started"
Hayasio 0OCHOBHOrO K/iMpuHra

event_type = 6

message = "extension_of _limits_finished"

Pas,quKKa NMMNTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

JeHexHble CpefcTBa nocsie NPOMK/IUPUHTA NepecUnTaHbl

Ta6nuuya user_deal: XXypHan caenok nonb3oBartens

Ta6nuua 7. Mona taénuybl user_deal

Mone Twvn OnucaHve

repllD i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHWKa/IbHbIA YACIOBOM NAEHTU(NKATOP MHCTPYMEHTA
id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske
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Mone Tun Onucaxve

id_repo i8 Homep apyroii yacTtu caenku PEMNO

pos i4 Kon-Bo No3uumii No MHCTPYMEHTY Ha PbIHKE NOC/E CAENKN

amount i4 O6beMm, KON-BO eANHNL, UHCTPYMEHTa

id_ord_buy i8 Homep 3as1Bkn nokynarensi

id_ord_sell i8 Homep 3asBkM npogasLua

price d16.5 LleHa

moment t Bpems 3ak/toHeHns caenku

nosystem i1 [Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 Craryc cefkun co CTOPOHbI NoKynartens

xstatus_sell i8 Cratyc cenku co CTOpPOHbI NpoAasLa

status_buy i4 Cratyc cenkv co CTOPOHbI Nokynartens

status_sell i4 Crartyc cenkm co CTOpPOHbI NpogasLa

ext_id_buy i4 BHeLHWIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLUHWIA HOMep U3 3asBKM NpogasLa

code_buy c7 Ko nokynarens

code_sell c7 Koa npogaBsua

comment_buy c20 KommeHTapuii U3 3asaBku nokynarens

comment_sell c20 KoMMmeHTapwuii 13 3asiBKv npofasLa

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

trust_sell i1 MpusHak [Y (£OBepuUTENbHOTO YMNpaBfieHWs) W3  3asiBKK
npogasua

hedge_buy i1 Mpu3HaK XxeKeBO CAEMKN CO CTOPOHbLI MOKynaTens

hedge_sell i1 Mpu3HaK XeKeBO cAeNKN CO CTOPOHbI NpofaBLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JloruH nonb3oBartens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogaBsua

MpumeyaHus:

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

e Mons status_sell u status_buy sBAsiOTCS 6UTOBbLIMM Mackamu (nofgpo6Hee cM. pasgen Tunbl CAEMNOK,
thopmuser_vpyemble Npy UCNOTHEHUM U UCTEYEHUU (DbIOYEPCOB 1 OMLMOHOB)

o [Na TexHN4yecknx chenok, ABNALWMMUCS pe3ynbTataMu CAeNoK N0 UHCTPYMEHTaM-CBA3KaM, rnose nosystem
BCergja yCTaHOB/IeHO B 1, BHE 3aBVMCUMOCTY OT TOro, ABMISIETCA N CAe/Ka MO CBA3Ke CUCTEMHOI Wn afpecHoiA.
[ina onpefeneHns cMCTEMHOCTU UCXOAHON CAENKU HaAo MCMo/b30BaTh MPU3HAK NOSystem COOTBETCTBYHOLLEN
3anvcu Tabnuubl multileg_deal.

« [one id_repo cogepxuT HOMep Apyroii yactu caenku PEMO. Ans |-/ yacTu none cogepxuT Homep |I-it yacty,
ans |- yactn — Homep |-

« Mone id_deal_multileg cogepxunT Kog caenku no MHCTPYMEHTY-CBA3KE, B C/lydae ecnu faHHas 3anuchb sSBseTcs
3annCcbio 0 TEXHUYeCKoW caenke. B cnyyae caenku no 06bIYHOMY UHCTPYMEHTY Ail@aHHOe nose coaepxur 0.

e [lna "uyxmx" coenok B nonsx status_buy u status_sell moryT 3anonHsaoTbea 6utbl 0x4, 0x2000000, 0x4000000
1 0x8000000

* B cpenkax akcnvpauum id 3a8BKkv Ha akcnmpaumio ykasbiaetcsi B nosne id_ord_buy, ecnv akcnmpmpoBancs onuyuoH
konn, nuéo B none id_ord_sell, ecnu skcnuprpoBasicst ONLMOH NyT.

* B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa aKBMBasIEHTHbI NONsM status_sell u status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI N0 AONOMHNUTENbHbIE CTATYCbl 3aSBOK.
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Ta6nuua user_multileg_deal: XKypHan caenok nonb3oBartens no cBA3Kam

Ta6nuua 8. Mona Taénuybl user_multileg_deal

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

isin_id i4 NaeHTUdmkaTop MHCTPYMEHTa-CBA3KN

id_deal i8 Homep caenkn

isin_id_rd i4 MaeHTudmkaTop MHCTPYMEHTa NpsiMoii yacTu Peno

isin_id_rb i4 MpaeHTudmkaTop MHCTpyMeHTa obpartHoii yacTtu Peno

isin_id_repo i4 MaeHTudmkatop MHCTpymeHTa Peno

duration i4 PasHnua B KanleHAapHbIX AHAX Mexay faTaMu UCMONHEHNS
2X (hbtoyepcos (anurenbHocTs PEMO)

id_deal_rd i8 WpeHTudmkatop 3anucy nepsoii Yactn PEMO B Tabnuue deal

id_deal_rb i8 MaeHTudomkatop 3anucy BTopoli yactu PEMO B Tabnuue deal

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npojasLua

amount i4 O6beMm, KON-BO eANHNL, UHCTPYMEHTa

price d16.5 LleHa nepBoli yacTv NnapHoW CBSA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBaori-LieHa caenkun

buyback_amount d16.2 CymMa 06paTtHoro Bbikyna An1s caenok Peno

moment t Bpems 3aktoueHns caenku

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

xstatus_buy i8 PacLUMpeHHbI cTaTyc cAenku Co CTOPOHbI Nokynartesns

xstatus_sell i8 PaclumpeHHbI cTaTyc CAenkm co CTOPOHbI MpogasLa

status_buy i4 Craryc cenku co CTOPOHbI NoKynaTtesns

status_sell i4 Craryc cfiefiky Co CTOPOHbI NpojasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKU NoKynatens

ext_id_sell i4 BHeLuHWiA HOMep U3 3a8BkM NpogasLa

code_buy c7 Kopg, nokynatens

code_sell c7 Kop npopasua

comment_buy c20 KoMMmeHTapwuii 3 3asiBKu nokynarens

comment_sell c20 KoMmeHTapwii 13 3asBkv npogasua

trust_buy i1 MpusHak Y (£OBEPUTENbHOMO YyNpaBneHus) U3 3asBku
nokynarens

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

hedge_buy i1 Mpr3HaK XeKeBO CAeNK CO CTOPOHbI NoKynaTens

hedge_sell i1 Mpr3HaK Xe[pKeBOoi cAenky co CTOPOHbI NpoaasLa

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlorvH nonb3oBartens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogaBsua

MpumeyaHus:

¢ Mons code_sell, comment_sell, ext id_sell, trust_sell, hedge_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHsatoTcs ToAbKO /15 CBOMX CAEMNO0K

« TMone rate_price A5 UHCTPYMEHTOB, TOPTryeMbIX B CBOMN LieHe, coaepxuT 0.
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« B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBasIEHTHbI NONsAM status_sell n status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI N0 AONOMHNUTESNbHbIE CTATYChl 3asBOK.

0x100000000  3anwuchb iBASIETCA pe3ynbraTtoM onepalun yaaneHus 3asasku cepsucom Cancel On Disconnect

NMotok FORTS_OPTTRADE_REPL - OnuuoHbI: 3a9BKU U COENKU

Cxema fgaHHbIX

Tabnuup:
« orders_log - XXypHan 3aAB0K

deal - XXypHan caenok

sys_events - Tabnuua cobbITuid

user_deal - XXypHan cienok nonb3osaresnsi

Ta6nuuya orders_log: XXypHan 3asaBoOK

Ta6nuua 9. NMona Taénuubl orders_log

heartbeat - Cnyxe6Has Tabnmua cepBepHbIX 4acoB

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noAcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm

id_ord i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA

amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KONM4ecTBO B 3asiBKe

id_deal i8 Kop cpenku, cooTBETCTBYHOLLEN AAHHOW 3anucu XypHana
3a0BOK

xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3asBku

price d16.5 LleHa

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

dir i1 Hanpaenexuve

action i1 [lleiicTBye ¢ 3anBKoit

deal_price d16.5 LleHa 3ak/1H04eHHOI caenkn

client_code c7 Ko knneHta

login_from c20 JlornH nonb3osaresns, NOCTaBMBLLETO 3asBKY

comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK XemKeBO 3asiBKN

trust il Mpu3Hak 3asBKV AOBEPUTENBHOTO yrpas/eHns

ext_id i4 BHeLwHWiA Homep

broker_to c7 Kog FORTS dmpmbl-agpecaTta BHECUCTEMHOW 3a8BKM

broker_to_rts c7 Kopg RTS chmpmMbl-afpecata BHECUCTEMHO 3as1BKM

broker_from_rts c7 Kog PTC knueHTa - BNnajenbla 3asBku

date_exp t [lata ucteuenvsa 3aaBku

id_ord1 i8 Homep nepBolii 3asBku

local_stamp t JNokanbHoe Bpemsi nonb3oBarens

MpumeyaHus:

« [lone status npegcraBnsieT coboii GUTOBYO MacKy
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0x01 KoTnposoyHas

0x02 BcTpeyHas

0x04 BHecuctemHas

0x10 Mpu BbICTaBNEHNMN 3a51BKU HE NPOBEPS/IUCH AEHbIV MO KINEHTY
0x1000 3anuchk ABnseTca nocnefHeli B TpaH3akumm

0x100000 3anvch ABNAETCA pe3y/ibTaToM onepauun nepemMeLLeHns 3asaBku
0x200000 3anunceb ABNSETCA pe3y/ibTaTtoM onepaummn yaaseHus 3aaBku
0x400000 3anunce SABNSETCA pe3y/ibTaTtoM rpynnoBoro yaaneHus

0x2000000 Mpu3Hak yaaneHuns octarka 3asaBKuy No NpuyYnHe Kpocc-caenkm
0x00080000  3asska Fill-or-kill
« [one action onucbIBaeT AelicTBMe, NpousoLUesLlee ¢ 3asBKOM
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky

¢ Mone id_ordl cogepxnT HOMEpP NEPBOI 3asiBKM B NOCAeA0BaTE/IbHOCTN MEPEBbLICTAB/IEHNIA 3asiBKM CO CPOKOM
ncrtedeHus

*« B none xstatus nepsBble 32 6UTa 3KBMBA/IEHTHbI MO0 Status, ocTa/ibHble OGUTbI 3ape3epBUpPOBaHbl NoA
A0NONHUTEeNbHbIEe CTaTyCbl 3aABOK.

0x100000000  3anwuchb SiBASETCA pe3ynbTaTtoM onepalun yaaneHus 3asasku cepucom Cancel On Disconnect

Ta6nuua deal: )KXypHan cgenok

Ta6nuuya 10. Mona ta6nuybl deal

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm

replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm

sess_id i4 NaeHTudmkaTop ToproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCNOBOW MAEHTUUKATOP UHCTPYMEHTA
id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenkn no ceaske

pos i4 Kon-Bo no3uuuii N0 MIHCTPYMEHTY Ha pbIHKe Nocne CAenku
amount i4 O6beM, KON-BO eANHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3as1BkM npogasua

price d16.5 LleHa

moment t Bpewms 3aknioueHns caenku

nosystem il Mpu3HaK BHECUCTEMHOI CLenku

xstatus_buy i8 PaclunpeHHbI cTaTyc CAenkvM co CTOPOHbI NoKynaTens
xstatus_sell i8 PacLumpeHHbIit cTaTyc cenkn Co CTOPOHbI NpoAaBLa
status_buy i4 CraTyc cfiefikn co CTOPOHbI NoKynatens

status_sell i4 Craryc cenku co CTOpOHbI NpoJasLa

ext_id_buy i4 BHeLHWA Homep U3 3asiBKM NoKynaTens

ext_id_sell i4 BHeLUHWiA HomMep 13 3asBkM NpojasLa

code_buy c7 Kopa nokynarens

code_sell c7 Kop npogasua

comment_buy c20 KommeHTapwii 13 3asiBku nokynarens
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Mone Tun Onucaxve

comment_sell c20 KommeHTapuii U3 3asBku npogasLa

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

trust_sell i1 MpusHak [Y (£oBepuTeNbHOIO ynpasfieHus)) W3  3asBku
npogasua

hedge_buy i1 Mpu3HaK xe4KeBOI CAE/KN CO CTOPOHbI MOKynaTens

hedge_sell i1 Mpu3HaK XeKeBOW CAEMKN CO CTOPOHbLI MpoAasLia

fee_buy d26.2 C6op no caesnke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlormH nonb3oBaTens nokynaress

login_sell c20 JlorvH nonb3oBartens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

MpumeyaHus:

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

« [Mons status_sell u status_buy aBnsoTcA 6GUTOBLIMU Mackamu, ONpeAensoLLyYMN cneyoluine 3HauYeHns:
0x20 Cpenka aBnseTcs caenkon akcnupaumm
¢ B caenkax akcnupauum nosne id_ord_sell 3anonHseTcs id 3asaBku Ha akcnmpauuio

« B nonsx xstatus_sell n xstatus_buy nepsble 32 61Ta 3KBMBaNEHTHbI NONAM status_sell u status_buy, ocTanbHble
6UTbI 3ape3epBUpPOBaHbI NOA AOMOTHUTE bHbIE CTaTyChl 3asiBOK.

0x100000000  3anwuchb siBASETCA pe3y/braTtoM onepalun yaaneHus 3asasku cepucom Cancel On Disconnect
Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

[JaHHasn Ta6n|/|ua HanosHAeTca A4poM TOpFOBOVI CnCTeMbIl C onpe,u,eneHHon nepnoanvyHOCTbLIO N MOXET 6bITb
ncnonb3oBaHa As1d 3agad CUMHXpPOHU3auun (Hanpmwlep, AN NpoBepku npmuxoga BCeX CAENOK 3a Oﬂpe,ﬂ,eﬂeHHbIVI
MOMEHT BpeMeHVI). Ta6nV|u,a NCMONb3YETCA B pexunme ,D,OGaBI'IeHVIFI 3anucen; o4ncTka TaGl'IVIleI npouncxoavT B
HO4YHOE BpEMA.

Ta6nuua 11. Nonsa tTaénuuybl heartbeat

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nose nNogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
server_time t [Jarta v Bpemsi cepBepa

Ta6nuua sys_events: Ta6nuua co6bITUl

Ta6nuua 12. Nona Tabnuubl sys_events

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
event_id i8 YHUKanbHbIi aeHTUGMKaTop cobbITHA
sess_id i4 Homep ceccum

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MoXHble TuMNbl COGLITUIA
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event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska JaHHbIX U3 KNVPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, Hauasiom HOBOV TOProBoli ceccum

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

event_type =4
message = "intraday_clearing_started"
Havasno npomknmpuHra

event_type =5
message = "clearing_started"
Hayanio 0CHOBHOrO KmpuHra

event_type = 6

message = "extension_of_limits_finished"

Pa3aBwxka NMMUTOB 3aKoHYeHa

event_type =8

message = "broker_recalc_finished"

[JeHexHble cpeAcTBa nocsie NPOMK/IMPUHIa NepecynTaHbl

Ta6nuuya user_deal: XXypHan caenok nonb3oBartens

Ta6nuuya 13. Mona taénuubl user_deal

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcMcTeMbl peninkawmm

sess_id i4 M aeHTdmkaTop TOpProBoii ceccum

isin_id i4 YHUKasbHbI/ YUCIOBOW MAEHTUUKATOP UHCTPYMEHTA

id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenkm no ceaske

pos i4 Kon-Bo no3uuuii N0 MIHCTPYMEHTY Ha pblHKe Nocne CAenku

amount i4 O6beM, KON-BO eANHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 LleHa

moment t Bpems 3aknioueHns caenku

nosystem il Mpu3HaK BHECUCTEMHOI CLenkun

xstatus_buy i8 Craryc cenku co CTOPOHbI NOKynartens

xstatus_sell i8 Cratyc cenku co CTOpPOoHbI NpoAasLa

status_buy i4 CraTyc cfiefikn co CTOPOHbI NoKynatens

status_sell i4 Craryc cenku co CTOpOHbI NpoJasLa

ext_id_buy i4 BHeLHWA Homep 13 3asiBKK NoKynaTens

ext_id_sell i4 BHeLUHWIA HOMep U3 3asBKM NpogasLa

code_buy c7 Kopa nokynarens

code_sell c7 Kop npopasua

comment_buy c20 KommeHTapwii 13 3asiBku nokynarens

comment_sell c20 KoMMmeHTapwuii 13 3asiBkv npogasLa

trust_buy i1 MpusHak [Y (£oBepuTENbHOIO YynpasfieHus)) W3  3asBku
nokynarens

trust_sell i1 MpusHak [AY (£OBEPUTENLHOMO YyMpaBieHusl) U3 3asBku
npogasua

hedge_buy i1 Mpr3HaK xe[pKeBoi cAenky co CTOPOHbI NoKynartens

hedge_sell i1 Mpu3HaK Xe[KeBO CAENKN CO CTOPOHbI NpofasLa
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Mone Tun Onucaxve

fee_buy d26.2 C6op no caenke nokynarens
fee_sell d26.2 C6op no caenke npogasLa
login_buy c20 JlorvH nonb3oBatens nokynaresns
login_sell c20 JlornH nonb3oBartensi NpoaasLa
code_rts_buy c7 Kog PTC nokynatens
code_rts_sell c7 Kop PTC npogasua
MpumeyaHus:

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

CBOUX CAeNnoK

» [Mons status_sell n status_buy aBnsoTca 6UTOBbIMU Mackamu, onpefensoLwwyMmn cneytoluime 3Ha4eHns:

0x20 Cpaenka sABNSiETCS CAEMNKON aKcnmpauum

* B cpenkax akcnupauun none id_ord_sell 3anonHseTcs id 3asaBky Ha akcnupauuio

* B nonax xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBaNEHTHbLI NONAM status_sell u status_buy, ocTasnibHble
6UTbI 3ape3epBUpoBaHbl NOA JOMOMHUTE bHbIE CTATYChl 3a5BOK.

0x100000000

3anuce siBNsieTcs pe3ynkTaTtoM onepauun yaaneHus 3assku cepucom Cancel On Disconnect

Motok FORTS ORDLOG REPL - NOTOK aHOHUMHbIX 3asBOK

Cxema gaHHbIX

Tabnuupl:

« orders_log - XXypHan 3asB0k

« multileg_orders_log - XXypHasn 3a8Bok no cBA3kam

« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB

* sys_events - Tabnuua co6bITHi

Ta6nuua orders_log: )KXypHan 3asaBok

Ta6nuua 14. Monsa Ta6nuubl orders_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLum

replAct i8 Cnyxe6Hoe nosne nofacucTeMbl penvkawumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
amount i4 Konnuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNM4ecTBo B 3asiBKe

id_deal i8 NaeHTUdmkaTop cAenku nNo faHHOW 3anucm xXypHana 3asiBoK
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Cratyc 3asBku

price d16.5 LleHa

moment t Bpems n3meHeHns coCTOAHMSA 3asBkn

dir i1 HanpasneHve

action i1 [elicTBue c 3asBKol

deal_price d16.5 LleHa 3ak/14eHHON caenkm

MpumeyaHus:
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« TMone status npeacTaenser coboii 6UTOBYIO Macky

0x01 KoTupoBouHas

0x02 BcTpeuHas

0x04 BHecuctemHasn

0x10 [pwv BbICTaBNEHWM 3a51BKN HE NPOBEPSA/IUCH AEHBIVN MO K/TMEHTY
0x1000 3anuchb ABnseTcs nocnefHel B TpaH3akumm

0x100000 3annch AABNsETCA pe3y/ibTaTtoM onepaummn nepemMeLLeHns 3aaBKku
0x200000 3anucb ABNAETCA pe3y/ibTatom onepauun yaaneHusa 3asasku
0x400000 3anuncb SABNAETCA pesy/ibTaTtom rpynnosoro yaaneHusa

0x20000000  [Mpu3Hak yaaneHus octaTka 3asaBKu No NpuyYnHe KPoCCc-CAenkn

0x00080000  3asska Fill-or-kill

« TMone action onuckIBaeT AelicTBre, NPOU30LLELLEE C 3as1BKOI

0 3asBka ygaseHa
1 3anBka gobaBneHa

2 3asBKa cBefeHa B cAenky

 Mone id_ordl cogepxnT HoMep NepBoii 3asiBKM B NOC/EA0BATENIbHOCTY NEpPEBLICTABNEHUI 3asIBKM CO CPOKOM

ncrevyeHna

*« B none xstatus nepsble 32 6vTa 9KBMBAJIEHTHbI MOMKO status, ocTasibHble 6GUTHI 3apes3epBsrpoBaHbl Mo

A0NOSIHUTEbHbIE CTaTyCbl 3aABOK.

0x100000000  3anwuchb IBASIETCA pe3ynbTaTtoM onepawlun yaaneHus 3asasku cepucom Cancel On Disconnect

Ta6nuuya multileg_orders_log: XXypHan 3asBOK N0 cBA3KaM

Ta6nuua 15. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmKalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl penvkalum

id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKaNbHbIA YNCN0BOIM MAEHTUCHMKATOP MHCTPYMEHTa
amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaBlLUeecs KoNM4ecTBo B 3asiBKe

id_deal i8 MaeHTudomkaTop caenkv no AaHHOW 3anvcu XypHana 3asBoK
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3aaBKku

price d16.5 LleHa

moment t BpeMsi U3MeHeHUsi COCTOSIHWS 3asiBKN

dir i1 HanpasneHue

action i1 [LeiicTBre ¢ 3anBKoit

deal_price d16.5 LleHa 3ak/1t04eHHO caenkm

rate_price d16.5 CTaBka 3asBKku

swap_price d16.5 CBon-LeHa 3asBku

MpumeyaHus:

« TMone status npeacTaensiet coboii 6UTOBYIO Macky

0x01 KoTupoBsouHas
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0x02

0x04

0x1000

0x2000

0x20000

0x40000

BcTpeuHas

BHecuctemHan

3anuncob ABnseTca nocnefHeli B TpaH3akumm
3asska Peno ¢ KL,

3asska Peno

O6blyHas 3asBKa Mo CBs3Ke

« TMone action onuckIBaeT AelicTBre, NPou3oLLeLLee C 3asBKOi

0 3asBka yganeHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B CAenky

« [Mone rate_price 4151 UHCTPYMEHTOB, TOPTyeMbIX B CBOM LieHe, coaepxuT 0.

*« B none xstatus nepsBble 32 6UTa 3KBMBA/IEHTHbI MO0 Status, ocTasibHble 6UTbI 3ape3epBUpPOBaHbl NoA

AOO0NONHNTEeNbHbIE CTaTyCbl 3a5BOK.

0x100000000

3anuce siBNsieTcs pe3ynikTaToM onepauun yaaneHus 3aseku cepucom Cancel On Disconnect

Ta6nuua heartbeat: Cnyxxe6Hasa Taénuua cepBepHbIX 4YacoB

[aHHast Tabnmua HanosHsIeTCS AAPOM TOProBOi CUCTEMbI C ONPEAENEeHHON MEePUOAUYHOCTBIO U MOXET ObiTb
MCMoMb30BaHa N8 3a4a4 CMHXPOHM3aUMK (Hanpumep, A1 NPOBEPKM NMPUXOAa BCEX CAENOK 3a ONpeAeseHHbI
MOMEHT BpeMeHM). Tabnuua MCcnosb3yeTcss B pexuMe L06aBMNeHUs 3anuceil; ouncTka Tabnuubl NpoucxoauT B

HOUHOE BpEMSI.

Ta6nuua 16. Mona taénuubl heartbeat

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
server_time t [arta v Bpems cepsepa

Ta6nuua sys_events: Tabnuua co6bITUl

Ta6nuuya 17. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum
replAct i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkawmm
event_id i8 YHUKanbHbI naeHTUdKaTop cobbITus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMNbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHYeHa 3arpyska faHHbIX 13 K,I'IMpMHFOBOVI C1CTeMbl B TOProeyto nepen Ha4asiom HOBOIA TOpFOBOI7I ceccun

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npouesypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
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Hayano npoMknmpuHra

event_type =5

message = "clearing_started"

Hayano 0CHOBHOro KNupwuHra

event_type = 6

message = "extension_of_limits_finished"
PazaBmkka MMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[LeHexHble cpefcTBa noc/sie NPOMK/MPUHIa NepecUnTaHbl

NMotok FORTS_DEALS_REPL - MNOTOK aHOHUMHbIX CAEMO0K

Cxema gaHHbIX
Tabnuupbl:
« deal - XXypHan caenok
« multileg_deal - XXypHan caenok no cesiskam
* sys_events - Tabnuua cob6bITHiA
« heartbeat - Cnyxxe6Hasi Tabnmua cepBepHbIX HacoB

Ta6nuuya deal: XXypHan caenok

Ta6nuuya 18. Mona ta6nuybl deal

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofc1cTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum

replAct i8 Cnyxe6Hoe nosne noacuMcTeMbl pennkawumm

id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
pos i4 Kon-Bo no3uuuii N0 MIHCTPYMEHTY Ha PbIHKE NOCcne CAeNKu
amount i4 O6beM, KON-BO eAMHNL, MHCTPYMEHTA

id_ord_sell i8 Homep 3asBkM npogasua

id_ord_buy i8 Homep 3asBkM nokynarens

price d16.5 LleHa

moment t Bpems 3aknioueHns caesnku

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

MpumeyaHus:

* B cpenkax akcnupauum id 3asiBKM Ha aKcnvpaumio ykasbiBaeTcs B none id_ord_sell, ecnv 3ato caenka no onumoHy,
B nose id_ord_buy B caenkax no gobrouepcy 418 onumoHa konn, B none id_ord_sell B cgenkax no gobtovepcy Ans
onuuoHa nyT.

Ta6nuuya multileg_deal: XXypHan cgenok no ceaskam

Ta6nuuya 19. Mona ta6nuuybl multileg_deal

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum
replRev i8 Cnyxe6Hoe nosne nNoacMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosie NoAcucTeMbl penmkalum
id_deal i8 Homep caenku

sess_id i4 M aeHTrudmkaTop TOproBoii ceccmm

isin_id i4 M aeHTUdmKaTop MHCTPYMEHTa-CBSA3KU
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Mone Tun Onucaxve

id_ord_buy i8 Homep 3as1Bkn nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

amount i4 O6beMm, KON-BO eANHNL, UHCTPYMEHTa

price d16.5 LleHa nepBoli yacTv napHoW CBSI3KM
rate_price d16.5 CraBka caenku

swap_price d16.5 CBaori-LieHa caenkun

buyback_amount d16.2 CymMa o6paTtHoro Bbikyna Ans caenok Peno
moment t Bpems 3aknioueHns caesnku

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

Ta6nuuya sys_events: Ta6nuya coobITUIA

Ta6nuuya 20. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl peninkaumm
replRev i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
event_id i8 YHUKanbHbI naeHTUGMKaTop cobbITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwncaHue cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMNbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepe/ HauasioM HOBOIi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npouesypbl B NPOMK/IMPUHTE 3aKOHUEHbI

event_type =4
message = "intraday_clearing_started"
Havasno npomMkimpuHra

event_type =5
message = "clearing_started"
Hayano ocHOBHOro KnupwuHra

event_type = 6
message = "extension_of_limits_finished"
Pas,qu»(Ka JIMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTBa nocsie NPOMKANPUHTa nepecyuTaHbl

Ta6nuua heartbeat: Cnyxxe6Hasa Taénuua cepBepHbIX 4YacoB

[JaHHasn Ta6n|/|u,a HanosiHAeTca A4poM TOpFOBOVI CUCTEMDI C Oﬂpe,ﬂ,el’leHHOVI nepnoanvyHOCTbLIO N MOXET 6bITb
ncnonb3oBaHa A4 3agad CUMHXpPOHU3auun (Hanpw\nep, ANAa NpoBepku npmuxoga BCex CAENIOK 3a Oﬂpe[],e}'leHHbIVI
MOMEHT BpeMeHVI). Ta6nwu,a NCMONb3yeTCAa B pexunme ,D,06aBl'IeHVIﬂ 3anuceint; o4ncTka Ta6ﬂMubI npouncxoavT B

HO4YHOE BpeMA.

Ta6nuua 21. Mona taénuubl heartbeat

Mone Tvn OnucaHve
repliD i8 Cnyxe6Hoe nose NogcMCcTeMbI pennkaumm
replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
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Mone Tun Onucaxve
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
server_time t [arta v Bpemsi cepBepa

Tabnuup:
« adjusted_fee - komuccun 6upxm

¢ sys_events - Tabnuua co6bITUiA

Ta6nuua adjusted_fee: kKomuccum GUpxU

Motok FORTS_FEE_REPL - [TOTOK KOMUCCWiA GUPXN

Cxema gaHHbIX

Ta6nuua 22. Mona tabnuubl adjusted_fee

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
id_deal i8 Homep caenkum

moment t Bpems 3ak/toHeHns caenku

code_buy c7 Kopg, nokynatens

code_sell c7 Kop npopasua

initial_fee_buy d26.2 C6op no caenke nokynarens, rpy6o
initial_fee_sell d26.2 C6op no caenke npoaasLa, rpybo
adjusted_fee_buy d26.2 C60p no caenke nokynartensi, TO4HO
adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

id_repo i8 Homep apyroii yactu caenku PEMNO
id_deal_multileg i8 Homep czenkv no cesAske

Ta6nuua sys_events: Tabnuuya co6bITUii

Ta6nuua 23. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noagcucTemMsl pensmkaLlum
event_id i8 YHUKanbHbIi naeHTUgMKaTop cobbITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwncaHue cobbITUS

MpumeyaHus:

* B03MOXHble TVMNbI COObITUI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpyska faHHbIX U3 KNIVPUHIOBOV CUCTEMbI B TOPTOBYIO Nepes, Hauasiom HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/VPUHTE 3aKOHUEHbI

event_type =4
message = "intraday_clearing_started"
Havasio npomMkvpuHra
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event_type =5
message = "clearing_started"
Hayasno 0CHOBHOro KNvpuHra

event_type = 6
message = "extension_of_limits_finished"
Pasasukka MMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[LeHexHble cpeacTBa nocse NPoMK/MpPYHra NepecynTaHbl

NMotok FORTS_FUTORDERBOOK_REPL - ®dblouepchl: Cpes cTakaHa

Cxema gaHHbIX
Tabnuupl:
« orders - Tabnuua akTUBHbIX PbIOYEPCHbIX 3asiBOK

« info - IHdhopMauums o ctakaHax

Ta6nuua orders: Ta6nmuya aKTUBHbIX (PbIOYEPCHbIX 3aABOK

Ta6nuua 24. Nona taénuubl orders

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose noacucTeMbl pennkawumm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

client_code c7 Ko knneHta

moment t Bpems nsmeHeHns coCToAHMSA 3aaBkn

xstatus i8 PacLumpeHHbIi cTaTyc 3asBKu

status i4 Cratyc 3asBku

action i1 [elicTBue c 3asBKOM

isin_id i4 YHVKabHbIA YNCNIOBOI MAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 Konnuectso B onepauun

amount_rest i4 OcrTaBLUeecs KOIMYeCcTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK XemKeBoi 3asBKN

trust il Mpu3Hak 3asBKV AOBEPUTENLHOIO yrpaB/eHns
ext_id i4 BHeLUHWiA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBUBLLETO 3asBKY
broker_to c7 Kog FORTS dhmpmbl-apecaTta BHECUCTEMHOW 3aABKM
broker_to_rts c7 Kog RTS dmpmbl-agpecarta BHECUCTEMHOW 3a51BKM
date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3a8BKM

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

init_amount i4 HauyanbHoe Ko/iM4ecTBo B 3asBKe

MpumeyaHus:

« [lone status npegcraBnsieT coboii GUTOBYO Macky

0x01 KoTupoBouHas

61



Lnto3 SPECTRA Plaza-2

0x02 BcTtpeuHas

0x04 BHecuctemHasn

0x100000 3anucb AABNAETCA pe3y/iLTatoM onepalun nepemMeLleHns 3asaBku
0x200000 3anunceb AABNSETCA pe3y/ibTaTtoM onepaummn yaaseHus 3aaBku
0x400000 3anuncb AABNseTca pesysibTaTtoM rpynnoBoro yaaneHus

0x20000000  TMpu3Hak yaaneHus octaTka 3asaBKuy No NpUUYnHe Kpocc-Caenkm
 [lone action onvceiBaeT AeicTBre, NponsoLLeLLee C 3aA9BKON

1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

*« B none xstatus nepsble 32 6UTa 3KBMBa/IEHTHbI MO Status, OCTasibHble OGUTbI 3apes3epBrpoBaHbl Nnoa
[O0NONTHUTENbHbIE CTaTyCbl 3aABOK.

0x100000000  3anuchb siBMSETCA pesynbLTaToM onepauun yaaneHus 3asskv cepsmcom Cancel On Disconnect

Ta6nuua info: MHchopmauusa o ctakaHax

Ta6nuya 25. MNona taénuybl info

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosie noagcucTemMbl penmkaLlmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

infolD i8 YHUKabHbI KoY

logRev i8 PeBusus no dblovepcaMm Ha MOMEHT (POPMUPOBaHUS
CHanwoTa

lifeNum i4 Homep X13HN BXOAALLEro noToka

moment t Bpemsi hopmmpoBaHus cHanwoTa

NMotok FORTS_OPTORDERBOOK_REPL - OnuyuoHbl: Cpes cTakaHa

Cxema gaHHbIX

Tabnuupl:
« orders - Ta6nmua akTVBHbIX OMLUMOHHbIX 3as1BOK

« info - ViHdopmauus o cTakaHax

Ta6nuua orders: Ta6nuLa aKTUBHBIX ONLMUOHHBIX 3asBOK

Ta6nuua 26. Mona taénuubl orders

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nNoacucTeMbl pennkawumm
replRev i8 CnyxebHoe nose noAgcucTemMbl penmkalm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum
client_code c7 Ko knneHta

moment t Bpems n3meHeHns coCToAHMSA 3aaBkn
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Cratyc 3asBku

action i1 [elicTBure c 3aaBKOM

isin_id i4 YHVKaNbHbIA YNCNO0BOM MAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve
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Mone Tun Onucaxve

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KOoNM4ecTBo B 3asiBKe

comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK Xxe4KeBoi 3asBKN

trust il Mpu3Hak 3asBKv AOBEPUTENLHOTO ynpas/eHus
ext_id i4 BHeLHWiA Homep

login_from c20 JlormH nosib3oBaTtensi, NOCTaBUBLLETO 3asiBKY
broker_to c7 Kog FORTS cmpmbl-agpecata BHECUCTEMHOV 3as1BKM
broker_to_rts c7 Kopg RTS dhmpmMbl-afpecata BHECUCTEMHOW 3as1BKM
date_exp t [llata ucteueHusa 3aaBku

id_ord1 i8 Homep nepBoli 3aaBKku

broker_from_rts c7 Kog PTC knveHTa - BNnagesnbLia 3asBKku
init_moment t Bpems nosiBneHust 3asaBku

init_amount i4 HavanbHoe KonmM4ecTBo B 3asBke

MpumeyaHus:

« [lone status npeacTaBnsieT cob60oii 6GUTOBYO Macky

0x01

0x02

0x04
0x100000
0x200000
0x400000
0x20000000

KoTupoBoyHasn
BcTpeuHasn

BHecuctemHas

3anuch SIBMSIETCS pe3y/bTaTtoM onepaumn nepeMeLLeHnst 3asiBku

3anucb ABNAETCA pesyLTatom onepauun yaaneHus 3asasku

3anunce ABnseTcs pe3ynbratom rpynnoBoro yaasaeHus

Mpu3HaK yfaneHnst octaTka 3asBKk1 No NpUYMHe KPOCC-CAeNKM

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

1 3anBka gobasneHa

2 3asBKa cBefeHa B CAenky

*« B none xstatus nepsBble 32 6uTa 3KBMBA/IEHTHbI MO0 Status, ocTasibHble OGUTbI 3ape3epBUPOBaHbl NoA

AO0NONHUTEeNbHbIE CTaTyCbl 3a5BOK.

0x100000000

3anuce siBNsieTcs pe3yNikTaToM onepauui yaaneHus 3aseku cepucom Cancel On Disconnect

Ta6nuua info: MHchopMmauusa o cTakaHax

Ta6nuua 27. Mona taénuuybl info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nosne noacucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosie NoAgcucTemMbl penmkalm

infolD i8 YHVKaNbHbINA KoY

logRev i8 PeBu31si No onumMoHam Ha MOMEHT (DOPMUPOBaHKS CHIMLLOTA
lifeNum i4 Homep X13HM BXOAALLEro NoToka

moment t Bpems chopmmnpoBaHnsa cHanwoTa

NMotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIiA

Cxema gaHHbIX

Tabnuupl:
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« orders - Ta6nv|u,a AKTUBHbIX aHOHMMHbIX 3aABOK

« info - VIHdhopmauusa o cTakaHax

Ta6nuuya orders: Ta6nnya akTUBHbIX aHOHUMHbIX 3aiBOK

Ta6nuuya 28. Mona ta6nuubl orders

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose nogcucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nose NoAcMcTeMbl penvkaumm
replAct i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOpProBoii ceccmm

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3asBku

action i1 [LeiicTBre ¢ 3asBKoit

isin_id i4 YHUKasbHbI/ YUCI0BOW NAEHTUUKATOP UHCTPYMEHTA
dir i1 Hanpaenexuve

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNM4ecTBo B 3asiBKe
init_moment t Bpems nosiBneHus 3asBku

init_amount i4 HauyanbHoe Ko/iM4ecTBo B 3asBKe
MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYIO Macky

0x01

0x02

0x04

0x100000

0x200000

0x400000

0x20000000

KoTnpoBoyHas
BcTpeuHasn

BHecuctemHas

3anuce IBNSIeTCs pe3y/kTaToM onepauui nepemeLLeHns 3asBKm

3anucb AABNAETCA pesy/ibTatom onepauun yaaneHus 3asasku

3anucb ABNSETCA pe3ynbTaToM rpynnoBoro yaaieHns

MNpu3Hak yaaneHna octatka 3asaBKW Mo NPUYMHE KPOoCC-CAesKN

« [lone action onvckiBaeT AeiicTBre, NponsoLLesLlee ¢ 3asBKOM

1 3asiBka fo6aBneHa

2 3asiBKa cBefieHa B CAeNKy

*« B none xstatus nepsble 32 6uTa 9KBMBAJIEHTHbI MO0 status, ocTasibHble OUTHI 3apes3epsnpoBaHbl Moa

A0NOSIHNTE/IbHbIE CTaTyCbl 3aABOK.

0x100000000

Ta6nuua info: MHchopmaumsa o cTakaHax

Ta6nuua 29. Nona taénuubl info

3anuce siBNsieTcs pe3yikTaToM onepauui yaaneHus 3asekn cepeucom Cancel On Disconnect

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
infolD i8 YHVKaNbHbINA KoY




Lnto3 SPECTRA Plaza-2

Mone Tun Onucaxve

logRev i8 PeBu3ns Ha MOMeEHT hOpMMPOBaHNA CH3MNLWOTa
lifeNum i4 Homep X13HM BXOAALLEro NoToka

moment t Bpems chopmmpoBaHus cHanwota

Motok FORTS_FUTCOMMON_REPL - ®blouepchl: oouwan
UHcopmayusn
Cxema gaHHbIX
Ta6nmel:
« common - O6LLas MHAOPMALWS N0 Ceccum
Ta6nuua common: O6uas nHchopmayumsa no ceccuu

Tabnuua cogepxuT

Ta6nuya 30. Mona Taénuybl common

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcncTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum

replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI penvkawmm

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoli ceccum

best_sell d16.5 LleHa nyuLueli 3as1BKM Ha Npofaxy

amount_sell i4 KonnuecTso B 3asiBKax Ha NPoAaxy € NyudLleit LeHoi

best_buy d16.5 LleHa nyuiuert 3asiBK1 Ha NMOKYMNKY

amount_buy i4 KonnuecTso B 3asBKax Ha MOKYMNKY C NyuLleli LLeHOo

price d16.5 LleHa nocnepHeii caenkm

trend d16.5 TpeH UW3MeHeHus LUeHbl (pasHuua Mexay ueHamu [ABYX
nocnefHvx caenok)

amount i4 KonnuecTso B nocnegHeii caenke

deal_time t [lata v Bpems nocnegHew caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumarnbHas LeHa

avr_price d16.5 CpefHeB3BeLLUEHHas LieHa

old_kotir d16.5 PacueTHas ueHa npefbiayLuei ceccum

deal_count i4 KonuuyecTtBo caenok

contr_count i4 O6bLLee KOIMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM cenok B pybnsx

pos i4 TekyLLee KoN-BO OTKPbITbIX NO3ULNI

mod_time t [arta v Bpems usmeHeHusi 3anuncu

cur_kotir d16.5 TekyLLas KOTUPOBKa

cur_kotir_real d16.5 PbIHOYHas KOTMPOBKa

orders_sell_qty i4 KonmyecTtBo 3asBOK Ha Npogaxy

orders_sell_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

orders_buy_qty i4 KonmyecTtBo 3asBOK Ha NOKYMNKY

orders_buy_amount i4 O6BLEM B KOHTPakTax B 3asiBKax Ha MOKynky

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

local_time t Mone ANa MOHUTOPMHIA penmkaumMy common

MpumeyaHus:
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« [lone open_price cogepXuT LEeHY NepBOI CAeNKu B TeKyLLel ceccun, a ecnu eé Her, 1o 0

» [lone close_price cogepXuT LeHy NocnegHen caenku B TekyLLein ceccun, a ecm eé Her, To 0
Motok FORTS_OPTCOMMON_REPL - OnuuoHbl: oowas
uHdopmauyun
Cxema gaHHbIX

Tabnuupl:
« common - O6Lwas nHcopmauus no ceccum
Ta6nuua common: O6uas nHchopmayums no ceccuu

Tabnuua cogepxut

Ta6nuuya 31. Mona Taénuybl common

Mone Twvn OnucaHue

repliD i8 Cnyxe6Hoe nose NoacucTemMbl penmkalum

replRev i8 Cnyxe6Hoe nosne nofcncTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

isin_id i4 YHUKasbHbI/ YUCNOBOW NAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

best_sell d16.5 LleHa nyuwweli 3as1BKU Ha Npogaxy

amount_sell i4 KonnuecTBo B 3asiBKax Ha NPoAaxy € NyudLleit LeHoi

best_buy d16.5 LleHa nyuiueri 3asiBK1 Ha NMOKYMNKY

amount_buy i4 KonmuecTtBo B 3asiBKax Ha MOKYMKy C slydwleit LeHO

price d16.5 LleHa nocnepgHeii caenkm

trend d16.5 TpeH UW3MeHeHus LUeHbl (pasHuua Mmexay ueHamu ABYX
nocnefHvx caenok)

amount i4 KonnuecTso B nocnegHeii caenke

deal_time t [lata v Bpemsi nocnegHel caenku

min_price d16.5 MuHUManbHasA LieHa

max_price d16.5 MakcumanbHas LeHa

avr_price d16.5 CpepHeB3BeLleHHas LeHa

old_kotir d16.5 PacueTHas LeHa npeablayLuen ceccum

deal_count i4 Konnuectso caenok

contr_count i4 O6bLLee KOIMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM cenoK B py6sx

pos i4 TekyLyee Kos-BO OTKPbITbIX NO3MLUNIA

mod_time t [lata n Bpems n3mMeHeHus 3anucu

isin_is_spec il Mo 3TOMY MHCTPYMEHTY ceilyac BO3MOXHO nojasaTb 3anpochl
Ha KOTVPOBKY.

orders_sell_qty i4 KonnyecTtBo 3adBOK Ha Npogaxy

orders_sell_amount i4 O6bEM B KOHTpakTax B 3asiBKax Ha Npogaxy

orders_buy_qty i4 KonmuecTtBo 3asBOK Ha NOKYMNKY

orders_buy_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha Nokyrnky

open_price d16.5 LleHa oTKpbITUA

close_price d16.5 LleHa 3akpbITus

local_time t Mone Ana MOHWUTOPWHIa penankaumMm common

MpumeyaHus:

« TMone open_price COAepXuT LIEHY NEpPBOii cAenku B TekyLLell ceccum, a ecnu eé Her, To 0

« TMone close_price cofepxuT LeHy nocneaHeli CAenku B TeKyLLel ceccuu, a ecnm eé HeT, To 0
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NMoToKu arperupoBaHHbIX CTaKaHOB

Cxema gaHHbIX

Tabnuupl:

« orders_aggr - ArpermpoBaHHble CTakaHbl
Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

Ta6nV|u,a COAEPXUT CMUCOK arperMpoBaHHbIX KOTUPOBOK. Kaxaaa arperMpoaHHas KOTUPOBKa ABNsETCA
pe3ynbratoMm CyMMMUpoBaHUA NO 06'béMy AaKTUBHbIX 3asABOK C OAWHAKOBbIMW WHCTPYMEHTOM, Ll,eHOVI n
Hanpas/1eHneMm.

Pexu1mbl ncnonb3oBaHWsa Tabnmubl B 3aBUCYMOCTU OT PEXUMOB PaboTbl TOProBOi CUCTEMBI:

* HouHoli nepuog, - Tabnuubl cogepxar AaHHble HA MOMEHT 3aBepLUEHMS] BeUEepHei ceccum

« ToproBasi ceccusi 40 NPOM. K/IMPWHra - Tabnmua 06HOBASETCSA aKTUBHbLIMY 3asiBKaMu

e [pOM. KNMPWHT - Tabnmua He 06HOBMSETCA U COAEPXUT AaHHbIe HA MOMEHT Havana NpPoM. KIMpuHra
« ToproBasi ceccusi nocne NpPoM. KNMpuHra - Tabnmua 06HOBASIETCA aKTUBHLIMU 3asiBKaMu

« KnupuHr - Tabnuua ouniaetcs

* BeuepHss Toproeasi ceccus - Tabnuua 06HOBNAETCA aKTUBHLIMU 3asBKaMU BeHepHei ceccum

Ta6nuua 32. Mona Tabnuubl orders_aggr

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

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

volume i8 O6beM arpernpoBaHHO KOTVPOBKK

moment t Bpemsi nocnefHero 06HOBNEHNS KOTUPOBKY

dir i1 HanpasrieHvie KOTUpOBKY

MpumeyaHus:

« 3anucu B Tabnuue MOoryT O6HOBMSITLCA MOMHOCTLIO, T.€. OGHOBMATLCA MOXET He TO/IbKO 06bEM KOTUPOBKM
(volume), HO M WMHCTPYMEHT, LieHa, Hanpas/eHue. B cnydyae HaCTyn/eHUs Takoro Co6bITUS CUMTAEeTCs, 4To
npeaplayLas KOTUPOBKA Bbill/la U3 CTakaHa, a HoBasi — NosiBM/ACh.

« B Ta6/Mue MOryT MpUCYTCTBOBAaTb 3anucy C HyneBbiM 06bEMOM (volume = 0). Takue 3anucu cnepyet
UrHopupoBatb. Mpy 3TOM, MOXET MPOWUCXOAWT OGHY/IEHWE CYLLECTBYIOLEA KOTUPOBKM — 3TO O3HAYAET, YTo
KOTMPOBKA BbILL/A U3 CTakaHa WAy 3ano/iHeHUe Hy/1IeBol KOTUPOBKY KakuMu IM60 3HAUEHUAMU — 3TO 03HAYAET,
UTO KOTMPOBKA C HOBLIMM 3HAUYEHWSIMU BOLL/IA B CTAKaH.

Motok FORTS_POS_REPL - UHopmauusa o nosnumax

Cxema gaHHbIX

Tabnuupl:

¢ position - MNo3numn KIMEHTOB

* sys_events - Tabnuua cob6bITHi
Ta6nuua position: Mo3uuum KNNEHTOB

Tabnmua cogepXnT nHdopMaLmio 0 NO3NUUSX KIIMEHTOB.

Ta6nuua 33. Mona Tabnuubl position

Mone Tvn OnucaxHue
repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkaumm

67



Lnto3 SPECTRA Plaza-2

Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTU(UKATOP UHCTPYMEHTA

client_code c7 Kopg knuneHTa

open_qty i4 KonnuecTtso no3uumii Ha Havyano ceccum

buys_qty i4 KonmyecTBo Kyn/ieHHbIX KOHTPaKTOB B X0O4€E Ceccun

sells_qgty i4 KonmuecTBo NpoAaHHbIX KOHTPaKTOB B X0A4e ceccuu

pos i4 Tekywasa no3vuns

net_volume_rur d26.2 HeTTo-cymma feHer, B py6nsix, Ha KOTOpPYH Obliv COBEPLUEHDI
caenkn. TonoxuTeslbHOe YMCNO0 -  [AeHbIV  MPUXOAAT,
oTpuLaTenibHoe - fiIeHbIN BbIN1a4vBaoTCs

last_deal_id i8 Homep nocnepteii caenkm

waprice d16.5 CpenHeB3BeLUeHHas LeHa

Ta6nuua sys_events: Ta6nuya coobITUIA

Ta6nuua 34. Mona taénuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne noacMcTeMbl pennkaumm
replRev i8 Cnyxe6bHoe nosie NoacucTeMbl penmkalmm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
event_id i8 YHUKanbHbI nAeHTUGMKATOP CO6LITHSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnwuncaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbIE TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3aKoH4YeHa 3arpyska fjaHHbIX U3 KTMPUHIOBO CUCTEMbI B TOPTOBYIO Nepes Ha4asioM HOBOM TOProBoii ceccuu

event_type =2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IVPUHIE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hauano npomkvpuHra

event_type =5

message = "clearing_started"
Hayano 0CHOBHOrO KmpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3fsmxka NMMUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"
[LeHexHble cpeacTaa nocsie NPOMK/IMPUHIa NepecynTaHbl

Cxema gaHHbIX

Tabnuupl:

« part - CpefcTBa, MMMUTBI 1 HACTPOIKN PUCK-NapameTpoB KIMEHTOB

e sys_events - Tabnuua co6bITHiA

Motok FORTS_PART_REPL - NlHchopmauumsa o cpeacTBax, iIMMUTax u
HacTpoWKax pUCK-napameTpoB
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Ta6nuua part: CpegcTBa, IMMUTBI U HACTPOWKU PUCK-NapamMeTPOB K/IMEHTOB

Tabnuua coaepXuT MHGOPMALIMI0 O NIMMUTAX M O HACTPOIKaxX PUCK-NapaMeTpoB /s KUEHTOB

Ta6nuua 35. Monsa Tabnuubl part

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne NofAcMCcTeMbI pennkaumm

client_code c7 Koga knneHta

coeff_go d16.5 KoathdmumeHT knmeHTckoro MO

coeff_liquidity d16.5 KoathdhmmeHT NMKBMAHOCTH

money_old d26.2 Bcero geHer Ha KoHeLl, npeablayLiei ceccum

money_amount d26.2 Bcero peHer

money_free d26.2 CB060gHO aeHer

money_blocked d26.2 3abr10kMpoBaHo AeHer

pledge_old d26.2 3as10roB Ha Ha4as1o ceccum

pledge_amount d26.2 Bcero 3anoros

pledge_free d26.2 CB0o604HO 3a10roB

pledge_blocked d26.2 3a6/10kMpoBaHO 3a/10r0B

vm_reserve d26.2 CymMMa, 3apesepBupoBaHHas nof ortpuuatesibHyto BM no
3aKpbITbIM MO3UNLMAM

vm_intercl d26.2 BapuaLyoHHas mapxa, cnncaHHas uam noslydeHHas B Npom.
KMPUHT

fee d26.2 CnucaHHbIli c6op

fee_reserve d26.2 3abnokmMpoBaHHbIi peseps cbopa nog 3asBku

limit_spot_buy d26.2 NumunT Ha Mokynky CnoTos

limit_spot_buy_used d26.2 Vcnonb3oBaHHbIA JInMuT Ha Mokynky CnoTos

is_auto_update_limit i1 Mpu3HaK aBTOMATUYECKON KOPPEKUUM MMUTA Ha BENNUUHY
[oxoAa npu 3akadke nocne kavpuHra: 0-HeT, 1-MeHsTb.

is_auto_update_spot_limit i1 Mpu3HaK aBTOMATMYECKOW Koppekuun NuMutoB no Crnotam
(Ha Mpogaxy, 1 Ha MokynKy) Npu 3akayke nocne kampuHra: 0-
HeT, 1-MeHATb

no_fut_discount i1 dnar 3anpeLleHnsa NCrosib30BaHUs CKUAKM No dbrovepcam: 1-
3anper, O-HeT

limits_set i1 Hannune ycTaHOB/EHHbIX AEHEXHOTO Y 3a/10r0BOr0 JIMMUTOB

premium d26.2 Mpemuns

premium_order_reserve f Peseps npemuu nog, 3asBku

balance_money d26.2 Canbfio fieHEeXHbIX TOPTrOBbIX NEPEBOAOB 3a TEKYLLYIO CECCUID

vm_order_reserve f Cymma, 3apesepBuMpOBaHHas nog oTpuuarensHytlo BM no
3anBkam

money_pledge_amount d26.2 CymMMapHas OueHOYHas CTOMMOCTb 3a/10f0B  MOSIHOMO
obecneueHuns

num_clr_2delivery i4 Konnyectso  KNUPWHIoB, 3a  KOTOpOe  BK/IKOYalTCA
CLEeHapuu 3Kcnupaumu Ans pacyeta pUCKOB MO GVKHEeN
HeKkBapTa/lIbHOI cepun OMNLUUOHOB AN AaHHOTo pasgena

calc_exp_extra_risk il Mpu3Hak TOro, 4TO CLUEHapuy 3Kcnupauuu fns pacyeta

puckoB Mo 6nWkHeli HekBapTaslbHOW CepuM OMUMOHOB ANs
[laHHOrO pasgena BK/oYeH

Ta6nuuya sys_events: Ta6nuya coobITUi

Ta6nuuya 36. Mona Tabnuubl sys_events

Mone

Tvin

OonucaHue

repliD

i8

Cny)Ke6H0e nosne nogcuctemMbl penamkaumn
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Mone Tun Onucaxve

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

event_type i4 Tun cobbITuA

message c64 OnwuncaHune cobbITUSA

MpumeyaHus:

* B03MOXHble TUMNbI COBbITUI

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepe/ HauasioM HOBOIi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havasio npomMkvpuHra

event_type =5
message = "clearing_started"
Hayanio 0CHOBHOrO KmpuHra

event_type =6
message = "extension_of_limits_finished"
PazaBmkka MMMNTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

JeHexHble cpefcTBa nocsie NPOMK/IVPUHTA NepecUnTaHbl

Motok FORTS_FUTINFO_REPL - ®bloyepchbl: cripaBo4vHasi U

ceccnoHHasi uHdphopmayus

Cxema gaHHbIX
Tabnuupl:

« delivery_report - OT4eT 0 nocraske

« fut_rejected_orders - OTBeprHyTbie B K/IMPUHT 3a51BKN

« fut_intercl_info - nHdopmauus o BM, paccuntaHHOM No pe3ysibrataM NpoM. KIMpyHra

« fut_bond_registry - CnpaBouHuk napameTpoB obnuraunii

« fut_bond_isin - CnpaBoYHWK NHCTPYMEHTOB 06nurauuii

« fut_bond_nkd - HK/l Ha gatbl BbINNAT KynoHoB

« fut_bond_nominal - Pazamepbl BbiniaT HOMWHa/IbHOM CTOMMOCTM 06/IMraLmm

¢ usd_online - TpaHcnaums kypca USD
« fut_vcb - CnpaBo4HMK TOpryemMbix akTMBOB
* session - IHdhopmauusa 0 TOproeoii ceccumn

« multileg_dict - CnpaBo4HMK CBA30K

« fut_sess_contents - CpaBoYHNK TOPryEMbIX MHCTPYMEHTOB

« fut_instruments - CnpaBOYHWK MHCTPYMEHTOB

« diler - CnpaBo4YHUK UMEH rpm
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investr - CnpaBoYHUK KNIMEHTOB

« fut_sess_settl - Pe3ynbTatbl KIMPUHra: pacyeTHble LieHbl

 sys_messages - COO6LLEeHVsi TOProBOi CUCTEMbI

prohibition - 3anpeTsbl

¢ rates - CnpaBO4YHUK KypCOB BasTtOT

¢ sSys_events - Tabnuua co6bITUiA

Ta6nuua delivery_report: OTueT 0 nocTtaBke

Ta6nuua 37. MNona ta6nuubl delivery_report

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne NoacucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosie NoAcucTeMbl penmKaLum

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

date t [ata npoBefeHuUs kNMpuHra

client_code c7 Ko knneHta

type c2 MpusHak P®/bd/knvenTa (RF' - PO; 'BF' - B®; 'CL' - knneHT).
3pech Bcerga paseH 'CL'.

isin_id i4 YHVKanbHbIA YNCN0BOM NAEHTUCHMKATOP NCTPYMEHTA

pos i4 KonnuecTso no3vuuii, nognexatyux NCNoHEeHNo, Ha Havyaslo
[aHHOro atana nocTaBkW (KPOMe UCK/KHYEHHbIX N0 NPUHLMNY
cosnageHua NHH (kogos))

pos_excl i4 Ona nepsoro 3tana - 3T0 Ko/AvyecTBO NO3WUMIA MO
hbloyepcam, aHHy/IMPOBaHHbIX B CBSA3W C TeM, YTO OHWU
yunTbIBaMCb Ha pernctpax ¢ oguum WHH (kogom). Ans
BTOpOro atana scerga 0

pos_unexec i4 KonmuecTso No3numii, HeNCNOMHEHHbIX B XOA4€e JaHHOro aTana
nocraBsku

unexec i1 MpU3HaK WCNOMHEHWSI/HENCNIONHEHNST KNIMEHTOM  MO3ULMIA,
ykasaHHbIX B none pos_neisp (False - ncnonHeHve, True -
HencnosiHeHve)

settl_pair cl2 Kog PIMC

asset_code c25 Topro.blii KOA, NOCTaBASEMOrO aKkTMBa

issue_code c25 [lenosnTapHbIil ko4 NOCTaBNSIEMOrO akTMBa

oblig_rur d16.2 O6BLEM 0653aTeNLCTB B pyo6.

oblig_qty i8 O6bEM 0bsa3aTenspCTB B Bymarax, LWT.

fulfil_rur d16.2 O6BLEM BbINOMHEHHbIX 0683aTENBLCTB B pyo.

fulfil_qty i8 O6bEM BbINOIHEHHbIX 063aTeNbLCTB B Oymarax, LUT.

step i4 MopsaKoBbIi HOMEpP 3Tana NnocTaBKu

sess_id i4 M aeHTudmkaTop TOproBoii ceccmm

id_gen i4 MpeHTndmkaTop atana hopMmpoBaHusi OTHETOB

MpumeyaHus:

« [lone unexec MOXeT NPUHUMATL CneayroLLme 3Ha4YeHns:

0 WcnonHeHue

1 HewucnonHeHne

» [Mone step npu noctaske no Cnotam Bcerga NpuUHNUMaeT 3HaveHve 1

Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIIMPUHT 3asBKU

Ta6nuua 38. MNona ta6nuubl fut_rejected_orders

Mone

Tvn

OnucaHue

repliD

i8

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

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

order_id i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

client_code c7 Kog, knnenTa

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

isin_id i4 YHWKa/IbHbI YACIOBOM NAEHTU(NKATOP MHCTPYMEHTA

dir i1 HanpasneHue

amount i4 O6bEM, KONNYECTBO eAVNHUL, UHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ncreueHuns 3asBku

id_ord1 i8 Homep nepBoii 3asBku

ret_code i4 Kog Bo3Bpata npoueaypbl nepenocTaHoBKu

ret_message c255 TekcT COOGLEHNSA O NPUYMHE OTBEPXEHWS 3asaBKM Npu
nepenocTaHoBke

comment c20 KommeHTapuin Tpeligepa

login_from c20 JlorvH nosnb3oBartens, NoCTaBMBLLErO 3asaBKY

ext_id i4 BHeLUHWiA Homep

Ta6nuuya fut_intercl_info: uncpopmauus o BM, paccumtaHHO No pe3ynbTataM NPOM. K/IMPUHTa

Ta6nuuya 39. Mona taénuubl fut_intercl_info

Mone Tun OnucaxHue

repllD i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

isin_id i4 YHUKasbHbI/ YUCI0BOW NAEHTUUKATOP UHCTPYMEHTA

client_code c7 Ko knneHta

vm_intercl d16.2 BapunaunoHHas mapxa, cnncaHHas unv noslyvyeHHasi B NPoM.
KIMPUHT

Ta6nuua fut_bond_registry: CnpaBouHUK napamMeTpoB o6urayuii

Ta6nuuya 40. Mona taénuybl fut_bond_registry

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
bond_id i4 LinchpoBoii ko obnuraumm

small_name c25 ToproBblii koA B KOpnopaTuBHbIX Toprax PTC
short_isin c25 Bbinyck obnuraumn

name c75 HavmeHoBaHue obnurauum

date_redempt t [ata noraweHusa obnuraumm

nominal d16.5 HomuHan obnurauyum

bond_type i1 Tun: akumsa/obnvraums

year_base i2 Basa roga

MpumeyaHus:

« [one bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NPMHMMATL CleayoLye 3Ha4YeHus:

0 He 3ajaH
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0x1 Akuma

0x2 O6nwurauus (6e3 amopTusaummn/cpopmyna akTyanbHas)

0x4  O6nuraums c amopTtusauuei

0x8  O6nuraumns, hopmyna BUpTyasibHas-aMepukaHckKas

0x10 O6nuraums, hopmyna BMpTyasibHas-eBponelickas

Ta6nuua fut_bond_isin: CnpaBoYHWK NHCTPYMEHTOB 0G/IUraLuii

Ta6nuuya 41. MNona taénuybl fut_bond_isin

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
bond_id i4 LinchbpoBsoii kog obnuraumm

coeff_conversion d5.4 KOHBEPCUOHHbI KO3AhMLMEHT

Ta6nuuya fut_bond_nkd: HK[, Ha patbl Bbinaat KynoHoB

Ta6nuua 42. Nona taénuubl fut_bond_nkd

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum

replRev i8 Cnyxe6Hoe nosne noacuMcTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

bond_id i4 LincbpoBoii kog obnuravmum

date t [Jata Bbinnarbl KynoHa

nkd d16.7 HKJ, Ha paty BbInnarbl KynoHa

is_cupon i1 MpusHak: 0 - HKA Ha gaty UCMOoNMHEHNS CPOYHOro KOHTpakTa
C obnmraymeit, 1 - KynoH Ha gaty Bbinnatbl KynoHa, 2 - HKA
Ha faTy nocTaBku obnurauum

Ta6nuya fut_bond_nominal: Pasmepbl BbinjaT HOMUHa/ILHOW CTOMMOCTX 0GUrayumn

Ta6nuua 43. Nona tadénuubl fut_bond_nominal

Mone Tvn OnucaxHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawumm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
bond_id i4 Lincpposoir kog obnuraumm

date t [Jara Bbinnarbl KyrnoHa

nominal d16.5 Pasmep BbinnaT HOMWHaNBHOM CTOMMOCTU
face_value d16.5 Pasmep octaTto4Holi HOMWHaJTbHOV CTOMMOCTW 06nurauum
coupon_nominal ds8.5 CTOMMOCTb KynoHa B % OT HOMUHaa
is_nominal i1 Mpu3Hak 3anucu B Tabnmuax HOMUHaI0B
MpumevaHus:

« Mone is_nominal MOXeT NPUHMMAThL CleAyroLime 3HaUEHNs:

0 Pasmep 0CTaTO4YHON HOMUHANBHOW CTOMMOCTU Ha Aary ncnosiHeHna CPpoOYHOro KOHTpakTa C oﬁnmrau,meﬁ

1 Pa3smep 0CTaTO4YHO HOMUHABHOW CTOMMOCTU Ha Aary Bbinnatbl KynoHa

2 Pa3mep ocTaTo4HOW HOMUHAMLHOM CTOMMOCTY Ha AaTy NoCTaBKW 06Mralmm
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Ta6nuuya usd_online: TpaHcnauyma kypca USD

Ta6nuua 44. NMona taénuubl usd_online

Mone Tvn OnucaxHuve

repliD i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
id i8 MaeHTudmkarop Kypca

rate d16.4 Kypc USD

moment t Bpems pacueta kypca

MpumeyaHus:

* Ha HacToswwmii MoMeHT nosne id npuHuMaeT 3HaueHune = 1 (py6sb K gonnapy)

Ta6nuua fut_vch: CnpaBoYHUK TOPryemMbiX akTUBOB

Tabnuua coaepXuT cnpaBoYHNK 6a30BbIX KOHTPAKTOB AJ1t IHCTPYMEHTOB.

Ta6nuua 45. Nona taénuubl fut_vcb

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosie NoacucTemMbl penmkalum
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum
code_vcb c25 Kopa 6a30Boro aktvnea

name c75 HavmeHoBaHune

exec_type cl Tvn ucnosnHeHus

curr c3 BasntoTa nnarexa

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B pybnsx
exch_pay_scalped i1 [Mpu3Hak ckanbnMpoBaHusa GrupxeBoro coopa
clear_pay d16.2 KnnpuHroBebIii c60p 3a 1 KOHTPaKT B pyo6six
clear_pay_scalped i1 Mpu3Hak ckanbnMpoBaHWsa KIIMPUHIOBOro cbopa
sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonb3yercs
buy_fee d7.3 Komuceunsa ¢ nokynarensi. He ncnons3yetcs
trade_scheme cl $opma Topros

section c50 HavmeHoBaHune Cekunn

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

exch_pay_spot_repo d16.5 Bupxesoii cb6op no Peno

rate_id i4 MaeHTudmkarop Kypca

MpumeyaHus:

* Tone exec_type MOXET NPUHUMATh CIefytolme 3HaYeHNs:

A AnbTepHaTuBHbI

D MocTtaBka

I WHpekc

T TocTaBka akumin yepes pexum T+, ASTS

« Mone trade_scheme MOXeT NpYHUMAThL CleaytoLe 3HaYeHNs:

F C nonHbiM obecneyeHrem

G C 3anorom

Tab6nuuya session: NiHhopmaLmsa o TOproBoii ceccum

Tabnuua cogepXnT MHOPMaLMIO O pacnucaHun Ceccuii.
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Ta6nuuya 46. Mona Taénuybl session

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

begin t Bpewms Havana

end t Bpems okoHuaHus

state i4 CocTosiHne ceccuu

opt_sess_id i4 Homep cooTBeTCTBYHOLLEN ONLMOHHOI ceccum

inter_cl_begin t Bpems Hayana npom. KnnpuHra

inter_cl_end t Bpems 0OKoHYaHUsi NPOM. KMpUHra

inter_cl_state i4 CocTosiHMe NpoM. KMpuHra

eve_on il Mpu3Hak Toro, 4To A0N BeYepHss ceccms ByaeT NpoOBOANTLCA
eve_begin t Bpems Hauyana fon. BeuepHeli ceccum

eve_end t BpeMsi OKOHYaHWsi Aon. BeyepHeli ceccum

mon_on il Mpu3Hak Toro, 4To 40N YTPEHHASA ceccusi ByaeT NPoBOANTLCA
mon_begin t Bpems Hayana Aon. yTpeHHel ceccun

mon_end t Bpems oKoH4YaHWs1 AoN. yTPeHHel ceccun

pos_transfer_begin

Hauano uHTepBsana nepeHoca nosuuuii

pos_transfer_end

KoHeL, nHTEpBasna nepeHoca nosuuuii

MpumeyaHus:

¢ Mons pos_transfer_begin n pos_transfer_end 0603HayalT nepuog BO BpeMs TOProBOi Ceccuu, B TeyeHue
KOTOPOro AeicTBYeT 0COObIN PeXVM 3aK/UeHUs CAEMNOK MO MHCTPYMEHTY C NOCTaBKOW B TEKYLLMA TOProBbIi
feHb. Bo Bpems [eiicTBMA [aHHOTO pexuma 3anpelieHbl Bce 3asiBKM MO YKa3aHHOMY WHCTPYMEHTY, 3a
UCK/IOYEHNEM aJpECHbIX 3asiBOK BHYTPY ofHON P®.

* [Mone state MOXeT NPUHMMATL C/eAyroLLmne 3HaYEHNS:

0 Ceccus Ha3HayeHa. Henb3a cTaBUTb 3asBKW, HO MOXHO YAaNATb.

1 Ceccusa nger. MoXHO CTaBuUTb U yAaNATb 3asiBKK.

2 TpuocTaHOBKa TOProB No BCEM MHCTPyMeHTaM. Henb3s cTaBuTb 3asiBKW, HO MOXHO yaansThb.

3 Ceccusa npuHyauTenbHO 3aBeplueHa. Henb3a ctaBuTb U yaanaTb 3asBKU.

4 Ceccus 3aBeplLUeHa no BpemeHn. Hesnb3a CTaBuTb 1 yAauIATb 3asBKU.

« Mone inter_cl_state Bbligaetcs (no 6MTOBO):

0x0 HeonpegeneH. MOXHO CTaBUTb N yAansATb 3asiBKN.

0x01

0x02

0x04

0x08

ByayLuuii Ha cerofiHa. MOXHO CTaBUTb W YAANATh 3asiBKU.
OTMeHeH. MOXHO CTaBUTb 1 YAANSAThL 3asiBKU.
TekyLmid, T.e. UAET, HUYETO HeMb3si. Henb3si CTaBUTL W yAANATh 3asiBKU.

Tekywmii, T.e. UAeT (N0 BPEMeHU), HO (PAKTUUYECKM 3aBEPLUEH W Y)XE MOXHO BblKauMBaTbCsl, CHUMATb

3aaBKW. Henb3a cTaBuTb 3aABKU, HO MOXHO yAanaThb.

0x10

Ta6nuuya multileg_dict: CnpaBo4HUK CBA30K

YcneLuHo 3aBepLUeH (B T.4. 1 MO BpemeHw). MOXHO CTaBUTb U yAANsATb 3as1BKM.

Ta6nuua 47. MNona tad6nuubl multileg_dict

Mone Tvn OnucaHue
repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

75



Lnto3 SPECTRA Plaza-2

Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

sess_id i4 MaeHTrdmkaTop TOproeoii ceccum

isin_id i4 YHUKabHbIA YACOBO KOA, CBA3KU

isin_id_leg i4 YHWKa/TbHbIA KO MHCTPYMEHTA, BXOASLLETO B CBSA3KY
gty_ratio i4 KoathdmumeHT KonnyecTsa

MpumeyaHus:

* CMbIC/ NoNs qty_ratio COCTONUT B yKa3aHUW KONMYECTBA U HaNpPaB/IEHNsSI UHCTPYMEHTA, BXOASLLErO B CBSA3KY: €C/n
3HaueHwe qty_ratio > 0, TO AaHHbIA UHCTPYMEHT BXOAUT B CBSI3KY C TEM e HanpaB/ieHNEM, C KakUM 1 3asiBKa Mo
CcBsI3Ke, ec/m qty_ratio < 0 — ¢ IPOT1BONOMIOXHLIM. AGCO/IOTHOE 3HAaUEHE qty_ratio onpeaensieT KO3aPULMEHT,
Ha KOTOPbIi YMHOXAETCS KOIMYECTBO eAMHUL, MHCTPYMEHTA-CBA3KW B 3asiBKe /151 MOJTyYeHUs KONMYEeCcTBa eANHNL,

MHCTpYyMeHTa isin_id_leg.

Ta6nuuya fut_sess_contents: CnpaBoYHMK TOPryeMbIX UHCTPYMEHTOB

Tabnuua cogepXnT CnpaBoYHMK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUIO.

Ta6nuua 48. Mona taénuubl fut_sess_contents

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noAcuMcTeMbl penvkawumm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

sess_id i4 M peHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasIbHbI/ YUCI0BOW MAEHTUUKATOP UHCTPYMEHTA

short_isin c25 Onucarenb NHCTPyMeHTa

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

name c75 HavmeHoBaHWe NHCTpyMeHTa

inst_term i4 CwmeLleHue ot cnota

code_vcb c25 Koa 6a30B0Oro aktvnea

is_limited i1 Mpu3Hak HaIMuMA NMMUTOB B TOPrax

limit_up d16.5 BepxHuiA NIUMUT LieHbI

limit_down d16.5 HWKHWIA NUMUT UEHBI

old_kotir d16.5 CKoppeKTMpoBaHHas pacyeTHas LieHa npegplayLueii ceccum

buy_deposit d16.2 'O nokynartens

sell_deposit d16.2 'O npogasua

roundto i4 KonnuecTBo 3HaKoB nocse 3anaToii B LieHe

min_step d16.5 MVHUMasTbHBI Lar LeHbl

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

step_price d16.5 CTOoMMOCTb LIara LieHbl

d_pg t [Jlata okoH4YaHVsA obpalleHVs MHCTPyMeHTa

is_spread i1 Mpr3Hak BXoXAeHNs hbloyepca B MeXMECAYHbIA cnpag. 1 —
BXOAUT; 0 — He BXoguT

coeff do.6 KoathdhumeHT mexmecsayHoro cnpaga

d_exp t [Jarta ucnonHeHnsa UHCTpyMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbINA hbloyepc, 1 — NPOLEHTHBI
btovepc, 2 — dblovepc Ha norogy W anekTpuyecTso, 3 —
oblovepc Ha eBpo6oHALI, 4 - hbtovepc Ha ctaBky PEMNO

percent_rate d6.2 MpoueHTHan cTaska A5 pacyeTa BapualyioHHON Mapxu no
NPOLEHTHBLIM (hblouepcam

last_cl_quote d16.5 KoTvpoBka nocne nocnegHero knnpuHra

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProe/v B BEUYEPHIOD CECCUIo

ticker i4 YHWKabHbI YUCN0BOl Kog, MnaBHoro Cnota
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Mone Tun Onucaxve

state i4 CocTosiHMe TOProsAv No MHCTPYMEHTY

price_dir i1 HanpasneHvie ueHbl MHCTpYMEeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BeHepHero KmpuHra

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

step_price_curr d16.5 CTOMMOCTb MWHUMAJIBHOTO Llara LEHbl, BbIpaXeHHas B
BasloTe

d_start t [lata BBOAA MHCTPyMEHTa B obpalleHne

exch_pay d16.5 Bupxesoii c6op

pctyield_coeff d16.5 KoathpmmeHT Ans BblYUCEHNS LOXOAHOCTY MO (dblovepcam
Ha NPOLeHTHbIE CTaBKM

pctyield_total d16.5 Cymma CTaBOK /151 BbIYMCIEHNSA [OXOAHOCTM MO hblovepcam
Ha MPOLIeHTHbIE CTaBKM

MpumeyaHus:

* CocTosHMe ceccun UMeeT MPUOPUTET Hag COCTOAHMEM WHCTpPYMeHTa. To ecTb, eCc/iM CecCcus HaxoauTtca B
COCTOAHUN «NPUOCTaHOB/NEHa» NN «3aBepLleHa», TO No BCEM UHCTPYMEHTa Heslib3A Toprosarb, HE3aBUCMMO OT
3HaYeHuna state B UHCTPYMEHTe.

« [lone state MOXeT NpUHMMaTL CneayroLme 3HayeHus:

0

Ceccusi Mo 3TOMY WHCTPYMEHTY HasHauyeHa. Henb3s CTaBUTb 3asiBKM, HO MOXHO YAa/siTb MO 3TOMY
VHCTPYMEHTY.

Ceccust N0 3TOMY VHCTPYMEHTY UAET. MOXHO CTaBWUTb 1 YAA/ISITL 3asiBKY MO 3TOMY UHCTPYMEHTY.
MprocTaHoBKa TOProB MO BCEM UHCTPYMeHTaM. Henb3si CTaBUTL 3asiBKW, HO MOXHO YAasisiTb.

Ceccusi Mo 3TOMY VHCTPYMEHTY MPUHYAUTENbHO 3aBeplueHa. Henb3si CTaBuTh U yAasIsiTb 3asiBKU MO 3TOMY
VHCTPYMEHTY.

Ceccus Mo 3TOMY MHCTPYMEHTY 3aBeplueHa Mo BPeMeHW. Hefb3si cTaBUTb U yAasisiTb 3asiBKM MO 3TOMY
VHCTPYMEHTY.

MprocTaHoBKa TOProB MO 3TOMY WHCTPYMEHTY. Henb3s CTaBUTb 3asiBKM, HO MOXHO YAansiTb N0 3TOMY
VHCTPYMEHTY.

« [lone signs saBnseTcs 6UTOBON MACKOIN N MOXET NPUHUMATL C/eAytoLme 3HaYEHUS:

0x01 [pr3HaK TOProenn B BEYEPHIOK CECCUI0

0x02 Mapxvpyemblii (1) unu ¢ ynnatoi npemuu (0)

0x10 Mpu3HaK aHOHUMHO TOProBx

0x20 Mpu3HaK HeaHOHVMHO TOProB/x

0x40 [pr3HaKk TOProenn B OCHOBHYIO CECCUIO

0x100 [pu3HaK MHCTPYMEHTa-CBA3KN

0x1000 [Mpu3HaK OCHOBHO LieHbI 4718 COCTaBHbIX MHCTPYMEHTOB:

* 0 - IHCTPYMEHT KOTUPYeTCs B CBOM-LieHe
* 1 - IHCTPYMEHT KOTUpYeTCs B CTaBke

3HaueHve Npu3Haka BNNAET Ha CMbIC/T NOMA LEeHbI A5 JaHHOTO MHCTPYMEHTA B NOTOKaX CO CTakaHaMu.

* [one price_dir MOXeT NpUHUMaTh CrefytoLme 3Ha4YeHns:

0

1

CTaHfapTHbIVi NOPsiA0K COPTUPOBKU LieH

O6paTHbI NOPSALOK COPTUPOBKM LiEH

« Mone multileg_type MOXET NpUHMMATL CNeaytoLme 3HaYeHns:

0

OG6bI4HbIA UIHCTPYMEHT - He CBA3Ka
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1 Cssska, Topryemasn B pexume Peno

Hannune AaHHOro npmM3Haka o3Ha4daeT, YTO MHCTPYMEHT MOXET TOProBaTtbCA Kak B pexume Peno, Tak u B
pexunme CBA3aHHbIX 3a5BOK.

2 BanoTHbIli cBON
3 KaneHngapHbiin cnipeg
* [one is_trade_evening sBNsieTcs GUTOBOW MaCKOWA:
0 VIHCTpYMEHT He Topryetcs
1 VIHCTpYMEHT TOpryeTcsi B BEHEPHIO CeCCrto

2 VIHCTpyMEHT TOpryeTcsi B AHEBHYIO CECCUIO

Ta6nuua fut_instruments: CnpaBOYHUK MHCTPYMEHTOB

Ta6nuua 49. Mona taénuubl fut_instruments

Mone Twvn OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkaLlum

isin_id i4 YHUKasbHbI/ YUCOBOW NAEHTUUKATOP UHCTPYMEHTA

short_isin c25 Onucatesnb MHCTPYMEHTa

isin c25 CUMBO/IbHbIV KOZ, MHCTPYMEHTA

name c75 HavmeHoBaHWe NHCTpyMeHTa

inst_term i4 CmeLlleHmne oT crnoTa

code_vcb c25 Kog 6a30BOro aktvnea

is_limited i1 Mpu3Hak HaIMuMa NMMUTOB B TOPrax

old_Kkotir d16.5 CKoppeKkTMpoBaHHas pacuyeTHasi LieHa npeplaylieii ceccum

roundto i4 KonnuecTBo 3HaKoB nocsie 3anaToii B LieHe

min_step d16.5 MVHUMasTbHBI Lar LeHbl

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

step_price d16.5 CTOMMOCTb Luara LieHbl

d_pg t [Jlata okoHYaHVA obpalleHVs MHCTPyMeHTa

is_spread i1 MpusHak BXoxaeHnst obroyepca B MEXMECAYHbIN cnpag. 1 —
BXoauT; O — He BXoauT

coeff do.6 KoathdhumeHT MexmecsayHoro cnpaga

d_exp t [Jarta ucnonHeHnsa MHCTpymeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHLINA hbloyepc, 1 — NPOLEHTHBI

hblovepc, 2 — dblovepc Ha norogy W anekTpuyecTso, 3 —
obloyepc Ha eBpPo6OHALI, 4 - hbtovepc Ha ctaBky PEMNO

percent_rate d6.2 MpoueHTHasA cTaBka A/1s pacyeTa BapualMOHHON Mapxu no
NPOLIEHTHBLIM hbloyepcam

last_cl_quote d16.5 KoTvpoBka nocne nocnegHero knnpuHra

signs i4 Mone npusHakoB

volat_min d20.15 HwXHAA rpaHvua BoaTu/IbHOCTH

volat_max d20.15 BepxHsia rpaHuLa BONaTUIbHOCTU

price_dir i1 Hanpas/ieHvie LeHbl MHCTpYMeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnyectBo MHCTPYMEHTOB B CBsi3ke

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMpUHra

step_price_interclr d16.5 CToMMOCTb Lara LieHbl MPOM. K/TMpUHra

step_price_curr d16.5 CTOMMOCTb MWHMM&/IbHOIO Llara LeHbl, BblpaeHHas B
BasltoTe
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Mone Tun Onucaxve

d_start t [lata BBOfA VHCTPYMEHTa B obpalleHune

is_limit_opt i1 PaccunTtbiBaTb N1 NMMUTBLI MO OMNUMOHAM Ha 3TOT 6a30BblIiA
btovepc, 1-aa, 0-HeT

limit_up_opt d5.2 [na onuMoHOB B AeHbrax: BEpPXHUA NMMUT OTK/IOHEHWS OT
BO/IATU/IbHOCTU LEEHTPa/IbHOrO CTpaika

limit_down_opt d5.2 [Ns ONUMOHOB B AEeHbrax: HWKHWUIA JIMMUT OTK/IOHEHMS OT
BO/IATU/IbHOCTU LIEHTPaIbHOrO CTpaika

adm_lim d16.5 [lns onuyoHOB B AeHbrax: MIMMUT OTK/IOHEHWSI TEOPETNYECKO
LieHbl, YCTaHOB/EHHbIN afAMUHNCTPATOPOM

adm_lim_offmoney d16.5 [lns onuMOHOB BHE €HET: IMMUT OTK/TOHEHWS TEOPETUYECKOIA
LieHbI

apply_adm_limit i1 Ona  onuuMoHOB B fAeHbrax: 1 - NPUMEHATb  JIMMUT,
YCTaHOB/EHHbIA aaMUHNCTPATOPOM, O - MPUMEHATL NMMUTBI
OTK/IOHEHWS BONATU/IbHOCTM

pctyield_coeff d16.5 KoathdmumeHT ans BblYUCEHNS LOXOAHOCTY MO (oblovepcam
Ha NMPOLIeHTHbIE CTaBKM

pctyield_total d16.5 CyMMa CTaBOK /151 BbIYMCNEHNSA [OXOAHOCTM MO hblovepcam
Ha NPOLEHTHbIE CTaBKW

Ta6nuua diler: CnpaBoYyHUK UMeH hMpm

Ta6nuya 50. Mona taénuubl diler

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosie NoAcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum
client_code c7 Kopg knneHTa

name c200 HanmeHoBaHve hmpmbl

rts_code c50 Kog PTC dhmpmbl

transfer_code c7 Kog cueTa Ans nepeHoca nos3uuumn

status i4 Mpu3sHak 060co6NEHHOCTH pasgena
MpumeyaHus:

« [Mons client_code, name, transfer_code 3anonHA0TCA TONbKO A4/15 CBOMX OUpM.

« [None status sBNseTCA GUTOBOI MacKOiA:
e Ox01 - Y pa3gen
* 0x02 - 060Cc06MEHHbIN perncTp

¢ 0x04 - B® asnsaetca 4Y

Ta6nuuya investr: CnpaBoYHUK KIIMEHTOB

Ta6nuua 51. Mona taénuubl investr

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nose nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
client_code c7 Kopa knneHta

name c200 HaumeHoBaHVe k/veHTa

status i4 MpusHakm pasgena

MpumeyaHus:

 [lone status siBNsieTCA GUTOBOM MaCKOIA:

e 0x01 - AY pa3pgen
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» 0x02 - 060Cc06NEHHbIN perncTp

¢ 0x04 - B® asnsaetca 4Y

Ta6nuua fut_sess_settl: Pe3ynbraTbl KNMMpUHra: pacyeTHble LeHbl

Tabnuua coaepXUT pacyeTHble LieHbl N0 MHCTPYMEHTaM Mo pe3y/ikTaTamM NpoLleuero KIpUHra.

Ta6nuua 52. Mona ta6nuubl fut_sess_settl

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm

replAct i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KOL UHCTPYMEHTA

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

Tabnuuya sys_messages: CooGLeHUA TOProBoii cuctemMmbl

Ta6nuua 53. MNona Taénuubl Sys_messages

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NofAcMCTEMbI pennkawmm
replAct i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
msg_id i4 YHVIKa/IbHbIN MAEHTUIMKATOP CO0OLLEeHMS
moment t [lata v Bpems permcrpaumm coobLueHns
lang_code c8 A3bIK cO06LLEHNSA

urgency il Mpu3HaK CPOYHOCTY COOOBLLEHNA

status i1 Craryc coobLieHus

text c255 KpaTkuii TekcT coobLyeHns

message_body c4000 MonHBIA TEKCT COOOLLEHNS

Ta6nuua prohibition: 3anpeTbl

Ta6nuua 54. Mona Tabnuubl prohibition

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

prohib_id i4 Homep 3anperta

client_code c7 Kopg knnenTa

initiator i4 MHuumartop 3anpeta

section c50 Cekuuns

code_vcb c25 Kog 6a30B0Oro aktvea

isin_id i4 YHVIKa/IbHbIA YACOBOI NAEHTUMNKATOP NHCTPYMEHTa
priority i4 MMpuopuTer 3anpeta

group_mask i8 BuToBas macka rpynmn, no KOTopbIM AeicTByeT 3anpeTt
type i4 Tun 3anpeTta

is_legacy i4 Mpu3Hak fo6aBneHNs 3anpeToB Yepes legacy-komaHabl
MpumeyaHus:

¢ [Mone Initiator - Hnumatop 3anpeta:
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0 bo;
1 TnasHbIll Tpeiigep P®;
2 AgmuHuctpartop KL,
3  AamuHuctpartop TC.
* [Mone Type - Tun 3anpeta

0 Bcé paspelueHo (NMpy OTMeHe AeliCTBYIOLLEro 3anpeTa ¢ MeHbLUMM NPUOPUTETOM, MHAYE - NPOCTO
yOanuTb CTPOKY);

1 3anpeT OTKPLITUS NO3ULWIA;
2 3anpeT Bcex TOProBbIX Onepauuii;
3 3anpeT OTKPLITUS NO3ULWIA B TPOAAXY;

6uT 0X08  3anpeT 6pokepa Ha Nogadvy 3asBOK Ha DKCNMpaLmio.
6ut 0x10 3asBKM Ha DKCMMpauMio paspeLLleHo nogasath TobKo FnaBHOMY Tpeigepy.

« [Mone ProhibitionGroupMask - BuToBas macka TUMOB NHCTPYMEHTOB:

0x1 T+0
0x2 T+1
0x4 T+2

0x8000000 T+27
0x10000000 T-1
0x20000000  cnoTsbl
0x40000000  dbtoyepchbl
0x80000000  OMUMOHBLI

« [lone Priority - OT MakcMmasibHOro npuopuTeTa K MUHUMaIbHOMY:

KnueHTCkuii Kog, NHCTPYMEHT 9
KnueHTckuid koa, BA 8
KnueHTckuii kog, Bce BA 7
Kof B®, MHCTpyMeHT 6
Kog B®, BA 5
Kop B®, Bce BA 4
Kog, P®, nHCTpyMeHT 3
Kopg P®, BA 2
Kop, P®, Bce BA 1

« lone SectionID - HasBaHwe:
1 doHpoBas
2 ToapHas
3 [JeHexHas
4 MOSENEX
5 SPBEX
6 SPBEX_OAO

7 NAMEX
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Ta6nuua rates: CnpaBoOYHUK KypCOB BaJTIOT

Ta6nuua 55. Mona taénuubl rates

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosie noacucTemMbl penmkalmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

rate_id i4 MaeHTudmkarop BaslloThl niarexa

curr_base cl5 Koa 6a30BOW BasTHOThI

curr_coupled c15 Kog conpsixéHHol BanoTbl

radius d16.5 Paanyc nameHeHus LeHbl nHaMkaTopa B npoueHTax

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 56. Mona Tabnuubl sys_events

Mone Tvn OnucaHve

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

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* B03MOXHble TVMNbI COObITUI

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpyska faHHbIX U3 KNIMPUHIOBOV CUCTEMbI B TOPTOBYIO Nepes, Hauasiom HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/VPUHIE 38KOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomkimpuHra

event_type =5
message = "clearing_started"
Hayanio 0CHOBHOrO KmpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3asukka MMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYIHIA NepecUTaHbl

Motok FORTS_OPTINFO_REPL - OnuuoHbl: cnpaBo4vyHasa u
ceccuoHHasi uHdpopmauus

Cxema fgaHHbIX

Tabnuupl:

« opt_rejected_orders - OTBEPrHyTbie B KIIMPUHT 3a5BKU

« opt_intercl_info - nncopmauus o BM, paccuntaHHOiA No pesynibtataM NpoM. KITMpUHra
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 opt_exp_orders - 3asBK1 Ha 3KCNMpaLio

 opt_vch - CnpaBoyHMK TOpryembix aKT1BOB

 opt_sess_contents - CNpaBoYHUK TOPryeMbIX UHCTPYMEHTOB

¢ opt_sess_settl - Pe3ynsrarbl KAMPUHra: BOATU/IbHOCTbL U TEOPETUYECKME LiEHbI

e sys_events - Tabnuua co6bITHi

Ta6nuua opt_rejected_orders: OTBeprHyTbie B K/IMPUHT 3asiBKU

Ta6nuuya 57. Mona taénuubl opt_rejected_orders

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm

order_id i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

client_code c7 Koga knneHta

moment t Bpems n3meHeHns CoCTOsHMSA 3aaBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

isin_id i4 YHUKasbHbI/ YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA

dir i1 Hanpaenexuve

amount i4 O6BEM, KONNYECTBO EAVNHUL, MHCTPYMEHTA

price d16.5 LleHa

date_exp t [llata ucteueHus 3aaBku

id_ord1 i8 Homep nepBoii 3asBku

ret_code i4 Kop, Bo3Bpata npoueaypbl nepenocTaHoBKu

ret_message c255 TeKCT COOOLLEHNA O MNpUYMHE OTBEPXEHUS 3asBKM MNpu
nepenocTaHoBke

comment c20 KommeHTapwuii Tpeligepa

login_from c20 JloruH nonb3osaresns, NOCTAaBUBLLETO 3asBKY

ext_id i4 BHeLwHuWiA Homep

Ta6nuuya opt_intercl_info: nucpopmayuma o BM, paccuntaHHoii no pesynbratam NpoM. KIIMpUHra

Ta6nuua 58. Monsa Tabnuubl opt_intercl_info

Mone Tun OnucaxHue

repliD i8 Cnyxe6bHoe nosie noacucTemMbl penmkalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum

isin_id i4 YHUKasbHbI/ YUCIOBOW NAEHTUUKATOP UHCTPYMEHTA

client_code c7 Ko knneHta

vm_intercl d16.2 BapunaunoHHas mapxa, cnnucaHHas v nosiydyeHHasi B NPoM.
KIMPUHT

Ta6nuua opt_exp_orders: 3asBK/ Ha 3KCNUpaLMIo

Ta6nuua 59. Mona taénuubl opt_exp_orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe nosne noagcucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
exporder_id i8 M aeHTudmkaTop 3asBKy Ha aKCnupauuio
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Mone Tun Onucaxve

client_code c7 Kog knnenTa

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTU(UKATOP UHCTPYMEHTA
amount i4 KonnuecTtso akcnmpupyembix NO3nLui

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

date t [Nata v Bpems

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

Ta6nuuya opt_vcb: CnpaBoYHUK TOpryeMbIX aKTUBOB

Tabnuua coaepXuT CnpaBoYHNK 6a30BbIX KOHTPAKTOB AJ1st IHCTPYMEHTOB.

Ta6nuya 60. Mona taénuybl opt_vch

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoacucTeMbl penvkawumm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

code_vcb c25 Ko 6a30B0ro aktvnea

name c75 HanmeHoBaHve

exec_type cl Twun ncnonHeHus

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsix

exch_pay_scalped i1 Mpr3HakK ckanbnMpoBaHns GupxeBoro cbopa

clear_pay d16.2 KnvpuHroBbiii c6op 3a 1 KOHTpakT B py6nisx

clear_pay_scalped i1 Mpr3Hak ckanbnMpoBaHnsa KNMpPUHroBoro cbopa

sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonbsyercs

buy_fee d7.3 Komuceunsa ¢ nokynarensi. He ncnonb3yetcs

trade_scheme cl dopma Topros

coeff_out d7.3 KoathdhnmeHT NpubAnKeHHOCTN 'BHETMMUTHBIX' OMLUYOHOB

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

spec_spread d16.5 Cnipep cneumanucta

min_vol i4 MUWHUMasTbHBIN 06bEM B KOTMPOBKaxX cneuyancta

client_code c7 Kopg knneHTa

rate_id i4 MaeHTudmkarop Kypca

Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryemMbIX MHCTPYMEHTOB

Ta6nmu,a COAEePXUT cnpaBOYHNK MHCTPYMEHTOB, Ha3HA4Y€HHbIX K TOpram B CECCUI0.

Ta6nuuya 61. Mona Tabnuubl opt_sess_contents

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoacMCcTeMbI peninkaumm
replAct i8 CnyxebHoe none nofcuMcTeMbl pennkawmm
sess_id i4 M aeHTdmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA
isin c25 CVIMBO/TbHBIN KO, UHCTPYMEHTA

short_isin c25 Onucatenb MHCTPYMEHTa

name c75 HavmeHoBaHWe NHCTpyMeHTa

code_vcb c25 Kop, 6a3oBoro akTvBa

fut_isin_id i4 Kopg, dobto4epcHOro MHCTpyMeHTa
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Mone Tun Onucaxve

is_limited i1 lMpu3Hak HaIMuMA NMMUTOB B TOPrax

limit_up d16.5 BepxHuiA (UMUT npemmnmn

limit_down d16.5 HWwKHWUIA NIMUT Npemnn

old_kotir d16.5 KoTupoBka (TeopeTuyeckas LeHa ONuuMoHa) npeablayuiei
ceccum

bgo_c d16.2 BasoBoe 'O nog 04Hy NOKPbLITYHO NO3MLMI0 nognucunka (pyo)

bgo_nc d16.2 Bba3osoe O nof ofHY HEMOKPbLITYHD MO3NLMI0 NOAMUCHNKE
(py6)

europe il Pa3HOBUAHOCTb OnuuoHa. 0 - amepukaHckuidi onuuoH, 1 -
eBponelickuii onumoH

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

strike d16.5 Liena cTpaiik

roundto i4 KonuyecTBo 3HaKoB noc/e 3ansToii B LeHe

min_step d16.5 MUWHUMasTbHBIN LWar npemum

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

step_price d16.5 CroumocTb Lwara npemMmmn

d_pg t [Jlata oKOHYaHUs o6paLLeHNst HCTPYMEHTa

d_exec_beg t [Jata Hayana aKcnupauyn MHCTPYMeHTa

d_exec_end t [lata OKOHYaHMs 3KCIMpaLmmn NHCTPYMEHTa

signs i4 Mone npusHakos

last_cl_quote d16.5 PacuetHas LleHa (TeopeTuueckas LieHa onuuoHa) nocne
nocneaHero KmpuHra

bgo_buy dl16.2 BasoBoe 'O nog, nokyrnky MapXxupyemoro onuuoHa

base_isin_id i4 Uncnosoii ngeHTndunkaTop 6a3oBoro MHCTpyMeHTa

d_start t [lata BBOfAA VHCTPYMEHTa B o6palleHne

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsix

MpumeyaHus:

* [lone Sigl’]S ABNSETCA GUTOBOI MacKoi 1 NpUHMMaET cneayrlmne sHa4YeHUA:

0x01 Tlpr3HaK TOProBnnN B BEYEPHIOK CECCUID

0x02 Mapxupyemsiii (1) nnm ¢ ynnartoii npemun (0)

0x10 [Mpu3HaK aHOHVMHOW TOProB/n

0x20 [pw3HaK HeEaHOHUMHOI TOProBN

0x40 Tpr3HaK TOProB/IN B OCHOBHYH) CECCUIO

Tab6nuua opt_sess_settl: PesynbTaTbl KAMPUHIra: BONATU/ILHOCTb U TeOpeTUYeckue LeHbl

Ta6nv1u,a COAEPXUT 3Ha4YeHNA BONTaTU/IbHOCTU U TeOpeTI/NeCKOVI Nno MHCTpPyMEeHTaM No pe3ynbratamM npowlealiero

KNpuHra.

Ta6nuuya 62. Mona Ta6nuybl opt_sess_settl

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHUKasbHbI YNCI0BOW NAEHTUUKATOP NCTPYMEHTa
volat d16.5 BonatuibHOCTL onuuoHa

theor_price d16.5 TeopeTuyeckas LeHa onuuoHa
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Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 63. Mona taénuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
event_id i8 YHUKanbHbIi naeHTUGMKaTop CobbITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuNbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska faHHbIX U3 Kl'lVIpVIHFOBOVI CNCTeMbI B TOProeyko nepen Ha4asiom HOBOIA Topr030|7| ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoLefypb! B MPOMKAVPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hayano ocHOBHOro KnupwuHra

event_type = 6
message = "extension_of_limits_finished"
Pas,quKKa JIMNMUTOB 3aKOHYEeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYIHIA NepecUHnTaHbl

Motok FORTS_MISCINFO_REPL - lononHutesibHasA crnpaBo4Has

UHopmayusa
Cxema gaHHbIX

Tabnmupbl:

« volat_coeff - Tabnuua ¢ koachduumeHTamy BoNaTuibHOCTH

Ta6nuua volat_coeff: Tabnuuya ¢ kKoadpcpuyuneHTamm BoNaTuNbLHOCTU

Ta6nuuya 64. Mona Ta6nuybl volat_coeff

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum

replAct i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

a d16.10 KoathdmumeHT A napameTpryeckoi KpMBoi BONaTUIbHOCTH

b d16.10 KoathdommeHT B napameTpuyeckoii KpUBoii BONaTUIbLHOCTH
d16.10 KoathdpmmeHT C napaMeTpryeckoii KpuBoii BONaTubHOCTM

d d16.10 KoachcomumeHT D napaMeTprieckoii KpuBoii BONaTUIbHOCTM

e d16.10 KoathdmumeHT E napameTpnyeckoi KpMBoi BONaTUIbHOCTH
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Mone

Tun

OnucaHue

S

d16.10

KoathdpuMeHT S napameTpuyeckoit KpUBoi BONaTUIbLHOCTH

Tabnuupbl:

NMotok FORTS_MM_REPL - NHhopmauma 06 oos3artenscteax MM

Cxema gaHHbIX

« fut_MM_info - O6s13aTenscTBa MM no ghbtouepcam

« opt_MM_info - O6a3aTtenscTBa MM no onuvoHam

* cs_mm_rule - Tabnmua ¢ MHCTPYMEHTaMM A/15 NepecyeTa LeHTpasIbHOro cTpaiika

- mm_agreement_filter - Ta6nmua c Homepamy 1 TUNamm1 AOrOBOPOB Ha OKa3aHWe MapKeT-MelikepcKux ycryr

Ta6nuya fut_MM_info: O6a3aTtensctea MM no dblouepcam

Ta6nuua 65. MNona ta6nuybl fut_ MM_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nose nogcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nose NoAcMcTeMbl penvkaumm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

spread d16.5 Cnipef, B NyHKTax

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

amount_sells i4 Kon-BO KOHTPAKTOB B 3asiBKax Ha NPoJaxy, BXOAALLMX B cripeq,

price_edge_buy d16.5 LieHa xypfLuelt 3asBKM Ha MOKYMNKY, BOLLEALLe B cnpep,

amount_buys i4 Kon-Bo KOHTPaKTOB B 3asiBkax Ha NOKYMKy, BXOAALLMX B cnpeg,

mm_spread d16.5 Cnipef, no gorosopy

mm_amount i4 Kon-Bo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — oepxutcs

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

percent_time d6.2 MpoueHT BbiNoHeHNs O6s3aTenscTB

period_start t Hauano nepuoga gevicteus npasnin MM

period_end t OkoHuYaHve neproga aecteus npasua MM

client_code c7 Ko knneHta

active_sign i4 Mpu3Hak: 1 — 3anucb ypaneHa (ctana He akTuBHa), 0 —
aKTVBHa

agmt_id i4 WpeHTndmkatop obasarensctea MM

fulfil_min d6.2 MPOUEHT MWHMMa/IBHOrO WCMOMIHEHMS 006A3aTeNnbCTB  3a
TOProBylo0 CECCUI0

fulfil_partial d6.2 MpoLEeHT YaCTUYHOTO UCMONHEHNS 0653aTe/NbCTB 38 TOPrOBYIO
ceccuio

fulfil_total d6.2 MpOLUEHT NOMHOTO MCMOMIHEHWA 0653aTeNbCTB 3a TOProByHO
ceccuio

is_fulfil_min i1 Mpr3HaK MUHMMAasIbHOTO UCMOSIHEHUS 0653aTeNlbCTB B
TEKyLLWA MOMEHT

is_fulfil_partial i1 MpU3HaK YacTUYHOTO UCMOSTHEHUSI 06A3aTeNbCTB B TEKYLLWI
MOMEHT

is_fulfil_total i1 Mpu3HaK MOSIHOTO MCMOSIHEHUSI 06513aTeNIbCTB B TEKYLLMIA
MOMEHT

is_rf i1 Mpu3Hak 06a3aTenbCTBa pacyeTHol hupMbl

id_group i4 M peHTudmkaTop MapKeT-MeiikepcKoli CBA3KM

MpumevaHns: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnupyloTca 06si3aTenibcTBa MapkeT-
MelikepoB C AeTanm3aumeit o CeMU3Ha4YHOro KNMEHTCKOro KoAaa.
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Ta6nuuya opt_MM_info: O6s3arensctea MM no onynoHam

Ta6nuuya 66. Mona taénuuybl opt_ MM_info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkawumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCIOBOW MAEHTUMKATOP UHCTPYMEHTA

sess_id i4 M peHTrdmkaTop TOproBoii ceccmm

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueli 3asaBk1 Ha NPoAaxy, BOLIeALEel B cnpes,

amount_sells i4 Kon-Bo KOHTPaKTOB B 3asiBKax Ha NPofaxy, BXOAALLMX B cnpeq,

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

amount_buys i4 Kon-Bo KOHTPAKTOB B 3asiBKkax Ha MOKYMKyY, BXOAALLMX B cnpeq,

mm_spread d16.5 Cnpeg no forosopy

mm_amount i4 Kon-so no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpep, He gepxutcs, 0 — gepxuTcs

amount_sign il MpusHak: 1 — kon-BO He gepxuTcs, 0 — AepxnTca

percent_time d6.2 MpoueHT BbINonHeHNs O6sA3aTeNnseTB

period_start t Hauano nepuoga aevicteusi npasuia MM

period_end t OkoHuaHwue nepuoga fevicteus npasua MM

client_code c7 Koga knneHta

cstrike_offset d16.5 CMelLLieH e OT LieHTpasIbHOro cTpaiika

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

agmt_id i4 WpeHTndmkatop obasarensctea MM

fulfil_min d6.2 MpPOLEHT MWHMMa/ILHOTO WCMOMIHEHMS 06A3aTenbCTB  3a
TOProBylo CECCUI0

fulfil_partial d6.2 MpoLEHT YaCTUYHOTO UCNONHEHNSI 0653aTeNbLCTB 38 TOProBYHO
ceccuio

fulfil_total d6.2 [MpoLeHT NOMHOrO UCMONHEHUSs 0653aTeNbCTB 3a TOProByto
ceccuio

is_fulfil_min i1 Mpu3HaK MUHMMasIbHOTO UCMOSIHEHUSI 006513aTeNlbCTB B
TeKyLLWA MOMEHT

is_fulfil_partial i1 Mpr3HaK 4acTUYHOrO UCMOSTHEHNS 0653aTeNIbCTB B TEKYLLMUIA
MOMEHT

is_fulfil_total i1 Mpu3HaK MOSIHOTO MWCMOSIHEHUSI 06S13aTENbCTB B TEKYLLMIA
MOMEHT

is_rf i1 Mpu3Hak 06a3aTeNbCTBA pacyeTHo hupMbl

id_group i4 M aeHTudmkaTop MapKeT-MeiikepcKoli CBA3KM

MpvmeyaHusa: B Tabnuue opt MM_info notoka FORTS_MM_REPL TpaHcavpyloTca o06si3aTenscTBa MapkeT-
MelikepoB ¢ AeTasm3aumeii Ao CeMU3HAYHOTO KNIMEHTCKOTO KoAa.

Ta6nuya cs_mm_rule: Taénuua c MHCTPyMEHTaMU ANA nepecyeTa LLeHTPa/IbHOro cTpaiika

Ta6nuuya 67. Mona Taénuubl cs_mm_rule

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NofAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

sess_id i4 M aeHTdmKaTop TOpProBoii ceccum

client_code c4 Ko knuneHta

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
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Ta6nuua mm_agreement_filter: Tabnuuya ¢ HomepaMmu U TMNaMu A4OroBOPOB Ha OKa3aHWe MapKeT-
MEeWKEePCKNX yCnyr

Ta6nuua 68. Mona taénuubl mm_agreement_filter

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm
agmt_id i4 WpeHTudomkaTop gorosopa

agreement c50 Howmep pgorosopa

client_code c7 Kopa knneHta

is_fut i1 Tun obsA3arenscTea

Motok FORTS_CLR_REPL - KnupuHrosasa nHcgpopmauusa

Cxema gaHHbIX
Tabnuupl:
¢ money_clearing - KnneHTCckue AeHbIV B KNMPYIHIe
 clr_rate - Kypcbl BasIoT U MHAEKCOB
« fut_pos - nHhopmaLms 0 NO3NLMOHHOM COCTOSIHUM HA MOMEHT BEYEPHEr0 KIMPUHra no dhblouepcam
e Opt_pos - MHhopMaLys 0 NO3ULMOHHOM COCTOSIHUW HA MOMEHT BEYEPHETO K/IMPUHTA NO OMNLMoHam
« fut_sess_settl - PacueTHble LeHbl N0 hblovepcam
* opt_sess_settl - pacyeTHble LeHbI MO ONUMOHaM
« pledge_details - Tabnuua getanusauum 3a10ros
e sys_events - Tabnuua co6bITHi

Ta6nuua money_clearing: KnueHTckue geHbru B KNMpuHre

Ta6nuua 69. Mona Tabnuubl money_clearing

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

client_code c7 Kopa knuneHta

share il Tun cyeta

amount_beg d16.2 [leHer Ha Hayano gHa

vm d16.2 BapuaunoHHas mapxa, BKIoYas BapualMoHHY0 Mapxy Mo
MapXupyeMbiM OMLoHaM

premium d16.2 OnunoHHasa npemus

pay d16.2 [BmxeHne no cuety

fee_fut d16.2 dbrouepcHbIn GupxeBoli coop

fee_opt d16.2 OnuUVOHHbIN GupxeBoli c6op

go dl16.2 CymmapHoe 'O no gbtoyepcam v onumoHam

amount_end d21.2 Ha KoHeL, gHs

free d22.2 CB060AHO cpeAcTB

ext_reserve d26.2 [ononHutenbHbIli peseps

MpumeyaHus:

e Ana nHctpymeHtoB RUONIA norne ext_reserve cogepXuTt CyMMY CpefCcTB, 3ape3epBrMpoBaHHbIX Nog BO3MOXHoe
n3meHeHme ctaskm RUONIA
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Ta6nuua clr_rate: Kypcbl BantoT n HAEKCOB

Ta6nuuya 70. Mona Taénuupbl cir_rate

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

rate d16.5 3HayeHne nHaekca

moment t MOMEHT hmKCMpOBaHWS 3HaYEHNUS

signs il Mpu3Hak1, COOTBETCTBYIOLLME AAaHHOMY 3HAYEHWIO
sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

rate_id i4 WpeHTndomkaTop kypca

Ta6nuua fut_pos: nicopmanmsi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BeYepHero K/MpuHra no

chrouepcam

Ta6nuuya 71. Nona Ta6nuybl fut_pos

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose nNoacuMcTeMbl penvkawumm

replRev i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIV KOF MHCTPYMEHTA

client_code c7 Kog knnenTa

account i1 Tun cyeta (0 - P®; 1 - B®P; 2 - KNNEHT)

pos_beg i4 Mo3numsa Ha Havano AHSA

pos_end i4 Mo3nums Ha KoHew, AHA

vm d16.2 CymmapHas BM no ntoram 0CHOBHOIO KNMpUHra ans kamexta/
VPMbI ¥ UIHCTPYMEHTA

fee d16.2 CyMMapHbIii c6op /151 KMeHTa/(npMbl 1 KHCTPYMEHTA

accum_go d16.2 HakonneHHbIi M

fee_ex d16.2 BupxeBoii cop

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnvpwuHroBblii c6op

vat_cc d16.2 HAC B cocTaBe KnMpyHroBoro c6opa

Ta6nuuya 72. NMNona taénuubl opt_pos

Ta6nuua opt_pos: nHcopMaLmsa o NO3ULUOHHOM COCTOAHUM HA MOMEHT BEUEPHEro KJIMpUHra no

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm
isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA
sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KOL, UHCTPYMEHTA

client_code c7 Kog knnenTa

account i1 Tun cyeta (0 - PP; 1 - B®P; 2 - KNNEHT)
pos_beg i4 Mo3numnsa Ha Havano AHA

pos_end i4 Mo3nums Ha KoHew, AHSA
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Mone Tun OnucaHue

vm d16.2 CymmapHas BM no ntoram 0CHOBHOIO KNMpUHra ANs kamexta/
hMpMbI M MHCTPYMeHTa. PaBHo cymme noneii VAR_MARG_P
n VAR_MARG_D

fee d16.2 CyMMapHbIii cbop ANst KAMEHTa/(pupMbl U MHCTPYMEHTA.
Cosnagaert ¢ nonem SBOR 13 oT4eToB

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6UpxeBOro cbopa
fee_cc d16.2 KnvpuHrosblii c6op

vat_cc dl16.2 HAC B cocTaBe KNMPUHIoBOro cbopa

Ta6nuua fut_sess_settl: PacueTHble LeHbI NO (hblovepcam

Ta6nuua 73. Mona taénuubl fut_sess_settl

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne noAcuMcTeMbl pennkawmm

sess_id i4 M peHTndmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHUKasbHbI/ YNCIOBOW MAEHTUUKATOP MHCTPYMEHTA
settl_price d16.5 PacueTHas ueHa

Ta6nuua opt_sess_settl: pacueTHble LeHbl MO ONyuoOHaMm

Ta6nuuya 74. Mona Ta6nuybl opt_sess_settl

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensvkalum

replRev i8 Cnyxe6Hoe nose nNogcuMcTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHWKaTbHbIA YAC/TOBOI NAEHTUINKATOP NCTPYMEHTA
volat d16.5 BonatunibHOCTL onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6nuua pledge_details: Tabnuya getanmsauum 3anoros

Ta6nuua 75. Monsa Tabnuubl pledge_details

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne nofAcuMcTeMbl pennkawmm

client_code c7 Koga knneHta

pledge_name c10 Kop, nHocTpaHHol BantoTbl MW LLEEHHOW Bymaru

amount_beg d10.0 KonnyectBo LEHHbIX Bymar unyM MHOCTPaHHOM BaslloThbl Ha

Ha4vasio ceccuun

pay d10.0 CymMMa BBOJOB-BbIBOJOB B LUTYKax LEHHbIX Gymar wam
MHOCTPaHHO BantoThl

amount d10.0 KonnyecTBo LEHHbIX Bymar wam MHOCTPaHHOW BaslloTbl Ha
TEKYLLMA MOMEHT
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Mone Tun Onucaxve

rate d16.5 OueHOYHasA CTOMMOCTb eAVHWLbI MHOCTPaHHON BasloTbl MW
OfIHOM LieHHoI Bymarun B pybnsx P®

amount_beg_money d16.2 KonmuecTBo LEHHbIX Gymar uam MHOCTPaHHOW BaslloThl Ha
Havasno ceccun B pybnsax PP

pay_money d16.2 CymMMa BBOJOB-BbIBOJOB B LUTYKaX LEHHbIX Oymar wau
VNHOCTPaHHOI BasTl0Thl B pybnsax PP

amount_money d16.2 KonmyecTBo LEHHbIX Gymar vanM MHOCTPAHHOWN BasllOTbl Ha
TEKYLMIA MOMEHT B py6nsix P

com_ensure i1 Tun cpeacTs obecneveHuns

MpumeyaHus:

» lMone amount_money - Konn4yecTBo LieHHbIX ByMar naM MHOCTPaHHOW BastoTbl Ha TeKyLMiA MOMEHT (B py6nsx
P®) (paccuntbiBaeTCs Kak «amount» * «rate»)

« TMone amount_beg_money - KonnuecTBo LieHHbIX Bymar Ui MHOCTPaHHO BaultoThbl HA HaYano ceccum (B py6nsx
P®) (paccuntbiBaeTcs kak «amount_beg» * «rate»)

 TMone pay_money - CymMMa BBOAOB-BbIBOAOB B LUTYKAX LIEHHbIX GyMar W MHOCTPaHHOM BantoTbl (B py6nax Pd)
(paccunTbiBaETCA Kak «pay» * «rate»)

« Mone com_ensure - Tvn cpeacTB obecneyeHust:

0 cpeactBa YaCTU4HOro obecneyeHus;

1 cpepgcTsa NOHOrO obecneueHus.

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 76. Mona Tabnuubl sys_events

Mone Tvn OnucaxHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nose NofAcMcTeMbl pennkawumm
replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
event_id i8 YHuUKanbHbIl ngeHTdmKaTop cobbITus
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnucaHue cobbITus

MpumeyaHus:

* BO3MOXHblEe TUMbI COBLITUI:

event_type =3

message = "clearing_data_ready"
[oTOBbI [AaHHble Noc/sie OCHOBHOIO K/IMpUHra

Motok RTS_INDEX_REPL - bupeBble UHOEKCHI

Cxema gaHHbIX

Tabnmupl:

* rts_index - Tabnuua nHAEKCOB

Ta6nuua rts_index: Taénuuya NHAEKCOB

Tabnuua CoaepXuT AaHHble 0 3HAUEHUSIX BUPXKEBbIX MHAEKCOB.

Ta6nuua 77. Mona Taénuuybl rts_index

Mone Tun OnucaHue
repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose nogcucTemMsl pensmkalum
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

name c25 ms nHaekca

moment t MowmeHT nocnegHero pacyera

value di8.4 3HaueHne nHgekca

prev_close_value di8.4 3HaueHne uHAeKca Ha 3akpbiTve npeablaylieli TOoprosoii
ceccun

open_value d18.4 3HayeHve nHaeKca Ha OTKpPbITVE TekyLLel TOproBoi ceccum

max_value d18.4 MakcumanibHOe 3HaueHne uHAekca B TeyeHue Tekyluei
TOProBoWi ceccun

min_value di8.4 MVHUManibHOE 3Ha4YeHMe WHAEeKca B TeyeHue Tekyuei
TOProBoWi ceccum

usd_rate d10.4 [ina nHOekcoB, B KOTOPbIX Y4UTbIBAKOTCA Kak pybnesble, Tak
1 [ONN1apoBbIe LieHbl MHCTPYMEHTOB — Kypc py6nis K gonnapy,
MCMNOo/Mb30BaBLUMIACS 15t pacyeTa

cap di8.4 Kanutanusauus 6ymar, BXOAALNX B UHAEKC

volume di8.4 O6bEM CAENOoK, BXOASAWMX B UHAEKC

Motok RTS INDEXLOG

Cxema gaHHbIX

Tabnuupl:

REPL - UcTtopusa 3Ha4eHUi NHAEKCOB

 rts_index_log - >)XypHan 3HaueHuii nHAEKCOB

Ta6nuua rts_index_log: XXypHan 3HaueHuii NHAEKCOB

Tabnvua CoAaepXnT XypHasl 3HAUEHNI BUPXKEBBLIX MHAEKCOB 3a TEKYLMI AeHb. OuncTKa Tabnuubl Npou3BoauTCs
BO BPEMsl HOUHbIX PET/TAMEHTHbIX PaboT.

Ta6nuuya 78. Mona ta6nuuybl rts_index_log

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkasmm

name c25 ms nHaekca

moment t MomeHT nocnefHero pacyeta

value dis.4 3HaueHne nHgekca

prev_close_value di8.4 3HauyeHVne MHAeKca Ha 3akpbiTue npefblayliein Toprosoi
ceccun

open_value d18.4 3HaueHne NHAEeKca Ha OTKPbITUE TeKyLLel TOProBoii ceccum

max_value d18.4 MakcmanbHOe 3HaueHne uHAeKca B TeyeHue Tekyluei
TOProBoWi ceccun

min_value dis8.4 MVHUManbHOE 3Ha4YeHMe WHAEeKCa B TeyeHue Tekyllei
TOProBoWi ceccuu

usd_rate d10.4 [na nHOekcoB, B KOTOPbIX YYUTbIBAKOTCA Kak pybnesble, Tak
1 [0N/1apoBble LieHbl MHCTPYMEHTOB — KypC py6nis K gonnapy,
1Cnonb30BaBLUNIACS AN pacyeTa

cap di8.4 Kanutanusauus 6ymar, BXOAALNX B UHAEKC

volume dis.4 O6bEM CcAENoK, BXOAAWMX B UHAEKC

Cxema gaHHbIX

Tabnuupl:

« fut_vm - BapmauuoHHasi Mapxa no btouepcam

Motok FORTS_VM_REPL - BapnaynoHHasa mapxa
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 opt_vm - BapuayuoHHas Mapxa rno onuuMoHam

Ta6nuya fut_vm: BapuaynoHHas mapxa no gbloyepcam

Ta6nuuya 79. Mona ta6nuybl fut_vm

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nose nNoacuMcTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosie NoAcucTeMbl penmkKalum

isin_id i4 YHVKabHbIA YNCNO0BOI NAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

client_code c7 Ko knneHta

vm d16.5 HakonneHHas no cpenkam BapuauvoHHas Mapxa no
hbloyepcam, paccumTaHHas no TekyLeid KOTUPOBKE

vm_real d16.5 HakonneHHasas no cpenkam BapuauvoHHas Mapxa no
hbloyepcam, paccuMTaHHas no  Tekyleli  PbIHOYHOWA
KOTVMPOBKe

Ta6nuuya opt_vm: BapuaynoHHasa mMap)xa no onuuoHam

Ta6nuua 80. Mona Tadénuybl opt_vm

Mone Tun OnucaxHue

repllD i8 Cnyxe6Hoe nosie NoAcucTeMbl penmkalum

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum

isin_id i4 YHUKasbHbI/ YUCOBOW NAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M aeHTnudmkaTop TOproeoii ceccum

client_code c7 Kog knnenTa

vm d16.5 HakonneHHasa Mo cpenkam BapuauvoHHas Mapxa no
MapXupyembiM  OMUMOHAM, paccyuTaHHas no Tekyluel
OMLVOHHOW KOTUPOBKE

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

Motok FORTS VOLAT REPL - BonatunbHocCTb

Cxema fgaHHbIX

Tabnuupl:

« volat - BonatunbHoOCTb

Ta6nuuya volat: BonatunbHOCTb

Ta6nuuya 81. Mona taénuybl volat

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
isin_id i4 YHUKasIbHbI/ YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA
sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

volat d16.5 BonatuibHOCTL onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB
up_prem d16.5 BepxHuiA N(MUT NpemMumn No onuuoHy

down_prem d16.5 HWKHWIA NIMMUT NpeMUK NO ONUMOHY
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Motok FORTS_INFO_REPL - flononHuTenbHada cnpaBoyHas

uHcopmayun
Cxema gaHHbIX

Tabnuupl:

« base_contracts_params - MapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpbl oblouepcoB

« options_params - MapameTpbl ONL/OHOB

virtual_futures_params - MNapameTpbl BUPTyasibHbIX hblo4epPCcoB

« broker_params - iHhopmaumsa o napameTpax ovpm

« client_params - IHthopmaumsa o napameTpax KNMeHToB

« sys_events - Tabnuua co6bITHiA

Ta6nuua base_contracts_params: NMapameTpbl 6a30BbIX KOHTPAKTOB

Ta6nuuya 82. Mona tabnuubl base_contracts_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
code_vcb c25 Kop, 6a30BOro KoHTpakTa

code_mcs c25 Kog, MexKoHTpakTHOro cnpaga

volat_num il KonmuecTBo KpMBbIX BONATWULHOCTH
points_num il KonnuecTtsBo Touek pucka

subrisk_step f LLlar nogTo4ek pucka

is_percent i1 Mpu3Hak KOHTpakTa

percent_rate d16.5 MpoueHTHas cTaska (4159 KOHTPaKTOB Ha CTaBKW)
currency_volat d16.5 BonartuibHOCTL Kypca BatoThbl

is_usd i1 Mpu3Hak pacyeTta B foniapax

usd_rate_curv_radius

Paanyc KpvBM3HbI Kypca BasTiOThbl

somc

CtaBka 'O no HenoKpbITbIM Npofaxam (B py6nsx)

MpumeyaHus:

« Mone is_percent MOXET NPUHUMATb C/IeAYOLME 3HAYEHUS:

0 06blYHbIN (hblovepc

1 npoueHTHbIN thblouepc

2 (hbtouepc Ha Norofy 1 31IeKTPUYECTBO

3 (hbouepc Ha eBPOBGOHAbI

4 dbtoyepc Ha cTaBky PEMNO

Ta6nuua futures_params: MapameTpbl thbloyepcos

Ta6nuua 83. Nona ta6nuybl futures_params

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcuMcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl penvkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

isin c25 MaeHTudmkaTop MHCTPYMeEHTa

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
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Mone Tun Onucaxve

code_vch c25 Kop, 6a30B0ro KoHTpakTa

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

spread_aspect i1 Mpu3HaK BXOXAEHMSA B CNP3L

subrisk i1 [Mpu3Hak yyeTa prcKoB No NOATOYKaM pucka
step_price f LleHa MMHUMabHOTO Wara

base_go d26.2 Basosoe O

exp_date t [ara skcnupauun

spot_signs i1 Mpu3Hak cnoT-goblovepca
settl_price_real d16.5 PeanbHas pacyeTHas LeHa dbloyepca

min_step

MUWHUMa/TbHBIN LWar M3MeHeHus LEeHbl

MpumeyaHus:

« TMone spread_aspect MOXeT NPUHUMATbL CIEAYIOLME 3HAUEHMS:

0 He BxoguT B cnpag,

2 BX0AUT B MEXMECSUHbINA Crpas,

» [lone spot_signs MOXeT NPUHMMATL CieaytoLLve 3HaUYEeHUs:

0 OG6bI4YHBIN thblouepc
1 Cnort

3 [NnaBHbIi cnoT

Ta6nuua virtual_futures_params: NMapameTpbl BUPTYasibHbIX (pblovepcoB

Ta6nuuya 84. Mona ta6nuybl virtual_futures_params

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm

replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawumm

isin c25 MNaeHTudmkaTop MHCTPYMeHTa

isin_base c25 Kop peasibHOro hbtoyepca

is_net_positive i1 Mpu3Hak yyeTa MOMOXWTENbHBIX PUCKOB NO  JaHHOMY
BUPTYya/lbHOMY hbtouepcy

volat_range f Kopuaop BonatunbHoCTH

t_squared f BenuunHa KBaApaTHOro KOpHSA M3 BPEMEHW A0 3Kcnupauum
OMUVOHOB Ha AaHHbI BUPTYasTbHbIl (hblouepc

max_addrisk f OrpaHuyeHne cBepxy Ha [OMoHUTENbHbIE PUCKN

a f MapameTp a

b f MapameTtp b

c f MapameTp c

d f MapameTtp d

e f MapameTp e

S f MapameTtp s

exp_date t [ata akcnupauuu

fut_type il Mpu3HaK MapXWHasIbHOM CUCTEMbI PacyeToB /15 OMNLMOHOB,
NpuBA3aHHbLIX K AaHHoMy B®

use_null_volat i1 Mpu3HaK Hy1eBoli BONAaTUILHOCTYN

allow_use_extra_exp_risk i1 PaspelwmnTs 6pokepy BKAYaTb PaCYET AOMNOAHUTENbHbIX
PVCKOB 3KCMMPaLum Mo onuMoHam B nopTdene kneHTa

calc_extra_exp_risk il MPUHYANTENbHO PacCUUTLIBATL  [JOMOMHUTENbHbLIE  PUCKM

3KCnMpauynm no onumMoHam
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Ta6nuua options_params: MapameTpbl ONUMOHOB

Ta6nuua 85. Mona Tabnuubl options_params

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nosne NofAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

isin c25 MpaeHTudmkaTop MHCTpyMeHTa

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
isin_base c25 Kog BupTyasibHOro gobtoyepca

strike d16.5 Crpaiik onunoHa

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

settl_price d16.5 PacueTHas LeHa

base_go_sell d26.2 BasoBoe 'O Ha npogaxy

synth_base_go d26.2 BasoBoe O N0 CMHTETMYECKOW NO3MLUM Ha MPOAAXY
base_go_buy d26.2 BasoBoe 'O Ha nokynky

Ta6nuua broker_params: Hcopmanus o napameTpax oupm

Ta6nuuya 86. Mona ta6nuubl broker_params

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe none nogcMcTeMbl pennkawumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
broker_code c7 Kop, 6pokepckoii corpmbl

code_vcb c25 Kog 6a30B0Oro aktvnea

limit_spot_sell i4 B faHHbI MOMEHT He 1Cnonb3yTcs
used_limit_spot_sell i4 B faHHbI MOMEHT He 1CNoMb3yTCs

Ta6nuua client_params: MHcopmaumusa o napameTpax KJIMEHTOB

Ta6nuuya 87. Mona taénuubl client_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nosne NofcucTeMbl pennkawmm
client_code c7 Koga knneHta

code_vch c25 Kop, 6a3oBoro aktvea

coeff_go d16.5 KoathdpumeHt ro

limit_spot_sell i4 B faHHbI MOMEHT He 1CNonb3yTcs
used_limit_spot_sell i4 B faHHbI MOMEHT He 1CNoMb3yTCA

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 88. Mona taénuubl sys_events

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne Nofc1McTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbI naeHTUgMKaTop cobbITHA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus
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Mone Tvn OnucaHve
message c64 OnwncaHune cobbITUS
MpumeyaHus:

* BO3MOXHble TUMbI COObITUI
event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska JaHHbIX U3 KNVPUHIOBOV CUCTEMbI B TOPTOBYIO Nepes, Hayasiom HOBOV TOProBol ceccum
event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMKAVPUHIE 3aKOHYEHbI
event_type = 4
message = "intraday_clearing_started"
Havano npomknvpuHra
event_type =5
message = "clearing_started"
Hayanio 0CHOBHOIO KmMpuHra
event_type =6
message = "extension_of_limits_finished"
Pasasmkka MMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[JeHexHble cpeAcTsa nocsie NPOMK/MPUHIa NepecynTaHbl

Motok FORTS_TNPENALTY_REPL - MHchopmaLus o c6opax 3a
TpaH3akuuun
Cxema gaHHbIX

Ta6nmup:

+ fee_all - VIH(hOpMaLMs 0 KONMUYECTBE HAUNCIEHHbIX Ga/INOB

« fee_tn - [leTanusupoBaHHas MHOPMALMA MO KOMUECTBY HEKOPPEKTHbIX TPaH3aKLMIA

Ta6nuua fee_all: UHcpopmaums o konnuectse Ha4YUC/IEHHBbIX 6anoB

Ta6nuua 89. Nona tadénuubl fee_all

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose noacucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nose NogcuMcTeMbl pennkaumm

time i8 Bpems

p2login c64 JloruH

sess_id i4 Homep ceccuu

points i4 KonnyecTBo HauncneHHbIx 6annoB 3a cekyHay U3 time
fee d16.2 C60p 3a HEKOPPEKTHbIe TpaH3aKLMN K MOMEHTY time

Ta6nuua fee_tn: leTanusnpoBaHHas UHhOPMaLUS MO KOIMUYECTBY HEKOPPEKTHbIX TPaH3aKLuii

Ta6nuua 90. MNona tadbnuubl fee_tn

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
replAct i8 Cnyxe6Hoe nosne nofacucTeMbl penvkaumm
time i8 Bpewms
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Mone Tun Onucaxve

p2login c64 JloruH

sess_id i4 Homep ceccuu

tn_type i4 Tvn TpaH3axkuum

err_code i4 Ko owmn6km

count i4 KonmuecTBo HEKOPPEKTHbIX TPaH3aKL i

Motok MOEX_RATES_REPL - Kypcbl Ba1lOT OH-NalAH

Cxema gaHHbIX

Tabnuupl:

¢ curr_online - 3Ha4yeHns KypcoB BasItOT

Ta6nuuya curr_online: 3Ha4yeHUs KypcoB BastoT

Ta6nuuya 91. Mona taénuybl curr_online

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkalum
rate_id i4 MaeHTudmkarop BaslloThl narexa

value d16.5 TeKyLwmii Kypc BaltoTbl NaaTexa

moment t Bpems pacuéTta Kypca BasloThl naTexa

OnucaHune KomaHpg

MeToga FutAddOrder - lobaBneHne 3aABKU

Tun coobueHns: 64

Twn oTBETHOrO cO06LLeHMs: 101

Tabnuua 92. Bxogsuine napameTpbl

Nma napameTtpa Tun 3HaueHue no|OnucaHue
YMOMHaHUIO

isin c25 Kof MHCTpymeHTa

client_code c3 Koga knneHta

type i4 Bug 3asBkn

dir i4 HanpasneHus 3asBku

amount i4 KonnuyecTtso eAnHWL, MHCTpyMEHTa

price cl7 LieHa 3asBKn

comment c20 Mone «kommeHTapusa. [lob6aBnserca B  3asBky,
caenky. MoxeTt ncnonb3oBarbCs MO COBGCTBEHHOMY
YCMOTPEHMNIO Pa3paboTymKoB LWt3a.

broker_to c20 Kog PTC cupmbl, koTOpoii  agpecoBaHa
BHECHCTEMHAasA 3asBKa

ext_id i4 0 BHewwHWiA Homep. [lo6aBnsieTcs B 3asBKy, CAEKY

du i4 0 Mpusnak 4Y. LlobaBnseTcs B 3asBKy, CAENKY

date_exp c8 [lata ncreuenuns 3anBku. [lobaBnseTcs B 3anBKY.

hedge i4 0 Mpu3HaK X34K-3a8BK1

dont_check_money i4 Mpu3Hak pacyeTa puUCKOB MO K/IMEHTCKOMY pasaeny
Nno AaHHo 3asBKe

match_ref clo TekcT-cBA3Ka [/ OLHO3HAYHOrO COOTBETCTBUA
[BYX BCTPEYHbIX af|peCHbIX 3a5BOK
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Ta6nuuya 93. Pe3synbtaT BbINO/IHEHUA

Nma napameTpa Tun 3HayeHue no|OnucaHue
yMonyaHuio

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

order_id i8 Kopg, 3asBku B cucteme

Koabl Bo3BpaTa KOMaHAb!:

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

* [Mone type MOXeT NpUHMMATL CNeaytoLme 3Ha4YeHNs:
1 koTVMpoBOYHaA 3asBKa (OCTAETCHA B O4epeay Nocse YaCTUYHOrO CBEAEHNS)
2 BCTpeyHas 3asBka (CHUMaeTCs nocne NpoBeAeHUs ayKLoHa)
3 3anaska Fill-or-Kill
* [one dir MOXeT NPUHUMATL CReaytoLive 3HauYeHUs:
1 3asBKa Ha NOKYMKy
2 3asBKa Ha Npogaxy
* B none price 3afaéTca LeHa 3asBkM B CTPOKOBOM BMAe ‘nnnnnnnnnn.mmmmm’.

* Bnonedate_exp 3apaétca aaraucredeHus 3asasku B Buge 'YYYYMMDD'. Ecnu B KayecTBe JaHHOro napameTpa
nepefaéTcs nyctas CTpoka, TO 3asBKa cumtaetcst 06bI4HON. Mpy 3aA4aHHON AaTe 3asBka OyaeT aBTomaTnyecku
NepeBbICTABNATLCSA B C/EAYIOLLYI0 Ceccuto, HO - Moslyyast Npu 3TOM HOBbIA HOMEp U HOBOe BpeMsi. Takum
06pa3om NonyvatTcs «MHOTOAHEBHbIE» 3asBK/. Bpems uX Xu3Hu — A0 UCTeYeHns AaTbl. 3asBKu C UCTEKLIeN
[atoin byoyT aBTOMAaTUYECKM CHUMATLCA Noc/ie 3aBepLUeHns BevepHeli ceccumn (eCnu OHa ecTb B 3TOT AeHb),
yXe Houblo. py NepesbICTaBNEHNN [eNaloTCsA NPOBEPKN HA Ha/IMUME UHCTPYMEHTA, K/IMEHTA, [OCTATOYHOCTU
cpeAcTB. [onycTUMbIA AnanasoH AaTbl: >= CErOAHSLLIHEro fHA, <= 04HOro roga Bnepes,.

 MapameTp 3asBku dont_check_moneynpyHuMaeT ciieflytolime 3HaueHns::
0 - NpoBepsATb 06ecreyeHne Ha YpoBHE K/IMEHTCKOro pasgena
* 1 - He NPOBEPSITL 06ecneyeHne Ha YPoBHE KIMEHTCKOTO pasaena

MapameTp MOXET MCMOMb30BATLCS JIOTVHOM, VMEILLMM CreLmasibHoe paspelleHve. B cnyyae, ecnu gaHHbIiA
chnar GyfeT ycTaHOB/EH Yy 3as1BKM, NOLABAEMOI C /I0MVHa, y KOTOPOro JaHHOe paspeLLeHne OTCYTCTBYET, 3asiBka
GyfEeT OTBEPrHyTa.

Metop FutAddMultiLegOrder - flo6aBneHne 3asaBKM N0 COCTaBHOMY
UHCTPYMEHTY

Tun coobLyeHuns: 65

Twn OTBETHOrO CO06LLEeHNs: 129

OCyLLECTB/SIET NOCTAHOBKY 3as1BKW MO COCTABHOMY UHCTPYMEHTY - KafieHAapHOMY crpeay Ha hblouepc.

Ta6nuuya 94. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no|OnucaHue
yMonuyaHuio
sess_id i4 0 MaeHTudmkarop ceccuu
isin_id i4 Kop, nHcTpymeHTa-cBA3KM
client_code c3 Kog knneHTa
type i4 Bupa 3asBku
dir i4 HanpasneHus 3aaBku
amount i4 Konnuectso eauyHnL, MHCTPYMeHTa
price cl7 LleHa 3asBkun
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMOTYaHUIO
rate_price cl7 Cson-ueHa
comment c20 Mone «kommeHTapus. [obaBnsieTcs B 3asBKy,

caenky. MoxeT 1CMofb30BaThbCsl N0 COGCTBEHHOMY
YCMOTPEHWI0 pa3paboTurKoB LL/03a.

hedge i4 0 Mpu3HaK XaK-3a9BKu

broker_to c20 Kog PTC  dwmpmbl,  kOTOpoOii  agpecoBaHa
BHecnCTEMHas 3asBka

ext_id i4 0 BHeluHWii Homep. [lo6aBnsertcs B 3asBKy, CAENKY

trust i4 0 MpusHak 4Y. lob6aBnseTcs B 3asBKy, CAENKY

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

trade_mode i4 Twvn 3asBkM

dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasgeny

Nno AaHHoI 3asiBKe

match_ref cl0 TekcT-cBA3Ka A1 OAHO3HA4YHOrO COOTBETCTBUA
[BYX BCTPEYHbIX afipeCHbIX 3asBOK

Ta6nuuya 95. Pe3synbTaT BbIMO/IHEHUA

Nma napameTtpa Tun 3HaueHue no|OnucaHue
YMOTHaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

order_id i8 Kopg, 3asBku B cucteme

Kopp! BO3BpaTa KOMaHApl:
0 ycnex BbINO/IHEHWS onepauum
[pyroe 3HayeHne oLmobKa
MpumeyaHus:
« [one type MOXET NpPUHMMATL CNeaytoLLe 3HAUEHUS:
1 KoTMpOBOYHasA 3asBka (OCTAéTcs B 04epeay Nocsie YacTUUYHOrO CBeAEHNS)
2 BCTpeyHas 3asBKa (CHMMAaETCs nMoc/ie NPOBEeAEHNS ayKLMOHA)
3 3aaBka Fill-or-Kill
« [None dir MOXET NpPMHMMAaTL CneayoLLve 3HaUeHUS:
1 3asBKa Ha NOKynKy
2 3asBKa Ha npogaxy
* B none price 3afaéTtcs LeHa 3asB8ky B CTPOKOBOM BMAE ‘Nnnnnnnnnnn.mmmmm'’.
* B none date_exp 3agaétca gata ucredeHus 3assku B Buge 'YYYYMMDD'.
* [one trade_mode MOXET NpMHUMATL CNeAyoLLIMe 3HAUEHUS:
1 Peno
2 OO6blyHas 3asBKa No cBA3Ke

* B none sess_id gomkeH 6bITb ykazaH HOMep ceccun unm 0, YTO O3HAYaeT BbICTAB/IEHME 3asBKM B TEKYLLYHO
ceccuio.

 MapawmeTp 3asBkn dont_check_moneynpyHUMaeT crieflytolime 3HaYeHNs::
0 - npoBepATbL 06ecrneyeHne Ha ypoBHE K/IMEHTCKOro pasgena
* 1 - He NPOBEPSATb 0GECNEYEHNE HA YPOBHE K/IMEHTCKOTO pasaena

MapameTp MOXET UCMOMb30BATLCS /IOTMHOM, UMEILLMM CrnelmanbHoe paspelleHve. B ciyyae, ecny AaHHbIN
chnar 6yfieT ycTaHOB/MEH Yy 3as1BK1, NOLABAEMOI C /I0rMHa, y KOTOPOro JaHHOe paspeLLleHne OTCyTCTBYET, 3asBka
GyfleT OTBEprHyTa.
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MeTtopg FutDelOrder - YaaneHune 3asaBKu

MeTtop

Tun coobuwenns: 37

Twn oTBETHOrO co06LLeHns: 102

Ta6nuuya 96. Bxogsawme napameTpbl

Nma napameTtpa

Tun

3HaueHune
YMOJTYaHUIO

no

OnucaHue

order_id

i8

Kopg 3asBkv aNnsa yaaneHus

Ta6nuuya 97. Pe3ynbrart BbINOMHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMO4aHUIo
code i4 Ko Bo3Bparta
message c255 TeKkcT coobLeHus
amount i4 KonmuecTBo eauHUL, WHCTPYMEHTa B YyAasIEHHOW
3asnBke
Koabl BO3BpaTa KOMaHAb!:
0 ycnex BbINOMHEHNA onepauyn
[pyroe 3HayeHue owmbKa

MpumeyaHus:

« Kop Bo3Bpata = 14 (He HaiigeHa 3asiBKa ANsi yAAEHWS) 03HAYAET, YTO Takoii 3asBKM B ouepeau (YXe) HeT.
B0O3MOXHO, HOMep HenpaBU/bHbLI U ee cerofHs BooOLe He Gbifo. HeT cMbicnia NoBTOpHO (a Tem 6onee
MHOrOKpaTHO) NocklnaTh yaaneHue ¢ TeM xe HoMepoM. OCOGEHHO 3TO aKTyaslbHO A/151 aBTOMATUYECKNX CUCTEM.

FutDelUserOrders - YaaneHue 3asiBOK No Tuny

Tun coobueHuns: 38

Tun oTBETHOro co06LLeHns: 103

Ta6nuua 98. Bxogsune napameTpbl

Nma napameTtpa Tvn 3HayeHne no|OnucaHune
yMonyaHuio

buy_sell i4 Bbibop Tuma 3afBOK B 3aBMCMMOCTM  OT
Hanpas/neHns

non_system i4 BbiGbop Tuna 3asBOK MO MNpuU3HaKy OO6blYHbIE/
BHECUCTEMHbIE

code c3 Kopg, knneHTcKoro cyeta

code_vcb c25 Kof KoHTpakTa

ext_id i4 0 BHeLuHWiA Homep

isin c25 Kog nHCcTpymeHTa

Ta6nuuya 99. Pe3ynbrat BbINOMHEHUA

ma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4aHu1io
code i4 Kop Bo3sBpata
message c255 TekcT coobLeHus
num_orders i4 KonnuyecTtBo yaanéHHbIX 3asBOK
Kokl Bo3Bpata KoMaH/bl:
0 ycnex BbINO/IHEHWA onepaLum
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[Lpyroe 3HaueHne owmbka
MpumeyaHus:
* MapameTtp buy_sell MOXET NPUHUMATL CeayoLmne 3HaYeHns
1 3aaBKuW Ha NOKYMKY
2 3asBKu Ha npogaxy
3 Bce 3adBKku
4 Bce 3asBKM BHe NMMUTOB (N0M1€3HO MOC/e NPOBeAEHNS NPOM. KNVPUHTa)
* [apameTp non_system MOXET NPYHNMaTL CnefyroLmne 3HayeHms
0 OO6blYHbIE 3aBKM
1 BHecucTemHble
2 Bce

« Ecnu napameTp code He 33iaH UK ero 3HauYeHne paBHO ‘%%%’, TO NPOM3BOAUTCS yAasIEHNe 3asiBOK [/151 BCEX
K/IMEHTCKMX CHETOB.

« Ecnu napameTp code_vch He 3aaH Un ero 3Ha4yeHme pasHo ‘%', TO NPOM3BOANTCSA yAa/leHne 3asBOK [/19 BCEX
KOHTPaKTOB.

« B cnydae 3agaHus ans napametpa ext_id 3HaueHusi, OT/IMYHOMO OT O, MPOM3BOAUTCS YAANEHNUs1 BCEX 3asiBOK
C COOTBETCTBYWOLMM ext_id; 3HaYeHVs1 ApyrX NapaMeTpoB NpW 3TOM UFHOPUPYIOTCS; MPU 3TOM KX 3HAYEHUS
[OMKHbI HAXOAUTCS B AOMYCTMMOM AnanasoHe.

« [laHHas KoMaH4a He MOXET 6bITb UCMOMb30BaHa 4151 YAATIEHUS 3asiBOK MO UHCTPYMEHTaM-CBSI3KaM.

MeTog FutMoveOrder - NepemelyeHne aByX 3asiBOK

Tun coobuieHns: 39

Twn OTBETHOro co06LLeHns: 105

Ta6nuuya 100. Bxogswme napamMmeTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMoO4aHuio

regime i4 Pexu1m paboTbl KOMaHb!

order_idl i8 Homep nepBsoii yaansemoli 3asBKku

amountl i4 0 HoBoe KOMMYECTBO eAuHWL, WHCTpyMeHTa Ans
nepBoii 3aBKu

pricel cl7 "0" HoBas ueHa Ans nepsoii 3asBkn

ext_idl i4 0 HoBbIli BHELIHWI HOMEp N5 NePBOIi 3asBKM

order_id2 i8 0 Homep BTOpOIA yaansiemoli 3asBKu

amount2 i4 0 HoBoe KOMMYECTBO eAuHWL, WHCTpyMeHTa Ans
BTOPOVi 3a51BKN

price2 cl7 "0" HoBas ueHa Ansa BTOpOWi 3a8BKM

ext_id2 i4 0 HoBbIii BHELIHWI HOMEp A1 BTOPOVA 3as1BKM

Ta6nuya 101. Pe3ynbraTt BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/TYaHUIO
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus
order_idl i8 HoBbIi1 HOMep NepBoii 3asBkK
order_id2 i8 HoBbIii HOMep BTOPOI4 3asBKU

Kopp! BO3BpaTa KoMaHApbl:

0 ycnex BbINOIHEHUS OnepaLum
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[Lpyroe 3HaueHne owmbka
MpumeyaHus:
« [apameTp regime onpeaensieT pexuM paboTbl KOMaHAbl U MOXET NPUHMMATL CiefyoLime 3HauYeHUs:

0 He MeHATb 06bLEMbI 3asBOK. OCTaeTCs Tekylwmii ghakTniecknii o6bem 3asBOK B cucTeme. [pucnaHHble
KO/IMYecTBa UrHOPUPYHOTCS.

1 W3meHnTb 06BEMBI 3a51BOK. EC/M 3a51BKM HaiiieHbl, BMECTO HMX BbICTAB/AIOTCS 3asIBKM C NPUC/TaHHbIMW LeHO
1N 06bemMom.

2 CHsTb cTapble 3asBk1. Ecniv 06beM X0Ts Gbl O4HOM 13 3asiBOK He COBMaAaeT C NPUCaHHbIM, yaansoTcs 06e
3asiBKY. MIHaue - BbIMOHAETCS CABWT.

3 YcTaHoBUTL 06BEMbI 3asIBOK paBHbIMM NPUC/IAHHLIM 3@ BbIYETOM CBEAEHHON YacTu 3asBku (He MeHbLue 0).
Ecnu npucnaHHbiii 06beM MeHbLLe CBEEHHOW YacTy 3asBKK, yAansaoTcs obe 3asBKu.

* [1na HOBbIX 3a4BOK NPOBOANTCA NpoLeaypa ayKunoHa.

e C[ABwvr 3asiBOK BO3MOXEH TO/IbKO B pamKax OAHOM0 TOProBOr0 MHCTPYMEHTA. TOMbKO NO OAHOMY K/IMEHTCKOMY
perucrpy.

¢ Henb3a capurartb 3asBKKW MO CBA3KaM.
¢ Henb3a cauratb afpecHble 3asBKu.
* [Npu caBure HenNb3a MEHATbL Hanpas/ieHNe 3aaBKU.

e YpaneHHasa (WavM nepeasuHyTas, WM MOMHOCTbIO CBEfEHHas) 3asiBka He MepeBbICTaB/SETCS; BblgaeTcs
coob6LeHne 06 oLwnbke.

e Ecnu npu caBuvre napbl 3asiBOK 0fiHA U3 HWX He HaliieHa uin He MOXET BbITb NepesBuHYTa, AEACTBUS CO BTOPOIA
3a5BKOIi TakkKe He NPou3BOAATCA C BblAaveli coobLeHnst 06 owmoke.

e Ecnn pgBe 3asBKM NPOTMBOMOJSIOXHOMO HamnpaB/iEHWs CABUrAlOTCS TakuMm 06pa3oM, UTO LEHbl 3asBOK
nepecekatTcsi, napameTpbl CUATAKOTCS HEKOPPEKTHbIMW, CABUT HE BbINOJSIHSAETCS, Bblaaetcs cooblieHne o6
oLmnbke.

« Ecnu npu casure napbl 3a89BOK OfHA U3 HUX HATKHYach Ha Kpocc-caenky (CBegeHune ¢ 3asaBKoit oT Toro xe VHH,
NGO KNMEHTCKOTO perncTpa), OHa oTKaTbiBaeTcs, a Apyras 3asBka caBuraetcs.

« [Npu nepeasuxke 3adaBOK dateﬁexp NepeHoCATCA B HOBblE 3asBKN.

* B pesynsratax 06paboTkm komaHabl nons order_id1 v order_id2 3anonHaIOTCA HOMEpPaMU HOBbIX 3as1BOK. B
cnyyae, ecnv 3asBka He 6bina BbICTaB/ieHa, COOTBETCTBYIOLLEE Mosie 06HyNseTcs.

Metog OptAddOrder - Jo6aBneHue 3aaBKN

Tun coobLueHns: 66

Twn oTBETHOro cO06LLEeHNs: 109

Ta6nuuya 102. Bxogswme napamMmeTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMOn4aHuio

isin c25 Kop nHcTpymeHTa

client_code c3 Kog knneHTa

type i4 Bupa 3asBku

dir i4 HanpasneHus 3aaBku

amount i4 KonnyecTtso eAnHWL, UHCTPYMEHTa

price cl7 LleHa 3asBkun

comment c20 Mone «KommeHTapusa. [lob6asnserca B 3asBky,
cAenky. MoxeT McrnosbL30BaTbCs N0 COGCTBEHHOMY
YCMOTPEHMIO pa3paboTUMKOB LLMH03A.

broker_to c20 Kog PTC cwupmbl, koTOpoii  agpecoBaHa
BHEC/CTEMHas 3asBKa

ext_id i4 0 BHewHuiA Homep. [lo6aBnsieTcs B 3asBKy, CAENKY
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Nma napameTtpa Tun 3HaueHne no|OnucaHune

ymonyaHuio
du i4 0 MpusHak Y. [lobaBnseTcs B 3aaBKy, CAENKY
check_limit i4 0 Mpu3Hak NpoBepkn NMMUTOB
date_exp c8 [ata ncreuenuns 3anBku. [lobaBnsercs B 3asBKy.
hedge i4 0 Mpu3HaK X3K-3asBKM
dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasaeny

Nno AaHHoI1 3asiBKe

match_ref cl0 TekcT-cBA3Ka [A11 OfHO3HAYHOTO COOTBETCTBUS

[IBYX BCTPEUHbIX afipeCHbIX 3asBOK

Ta6nuuya 103. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

order_id i8 Kog 3asiBku B cucteme

KoAbl Bo3BpaTa KOMaHAb!:

0 ycrex BbIMOIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* lMone type MOXeT NpyHMMATb CneaytoLme 3Ha4eHns:
1 KoTupoBoyHas 3asBka (0CcTaéTcsa B 04epesm Noce YacTUYHOTo CBeAeHus)
2 BcTpeyHas 3asBKa (CHMUMaeTcs noce NpoBefeHNs ayKLMOoHa)
3 3asaska Fill-or-Kill
* lMone dir MOXeT NpUHNMATb CreaytoLme 3Ha4YeHNs:
1 3aaBKa Ha NOKynKy
2 3adBKa Ha npogaxy
* B none price 3apaétcsa LeHa 3asBkM B CTPOKOBOM BuAe ‘nnnnnnnnnn.mmmmm’.
* Mone check_limit MOXET NPMHMMATL CNeayoLive 3HaUeHUS:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* Bnonedate_exp 3apaétca aata ncredeHus 3asaskm B suge 'YYYYMMDD'. Ecnu B ka4ecTBe AaHHOro napameTpa
nepefaércs nycras CTpoka, TO 3asiBKa cuMTaeTcsi 06bIYHON. MNpy 3agaHHON AaTe 3asBka OyaeT aBTOMaTUyYecku
NepeBbICTAB/IATLCS B C/IEAYIOLLYH CECCUK, HO - Nosyyasl Npu 3TOM HOBbIA HOMEP M HOBOE BPeEMs. Takum
06pa3oM NosyHatTCs «MHOTOAHEBHbIE» 3asiBKU. Bpemsi ux Xn3Hn — A0 UCTeuyeHns Aatbl. 3asBKM C UCTeKwwel
Aatoli 6yayT aBTOMaTU4YeCKM CHUMATbCS MOC/e 3aBepLueHus BedepHeli ceccun (eCnm OHa eCTb B 3TOT AEHb),
yXXe Houblo. MNpy NepeBbICTaBNEHNM AENAIOTCA MPOBEPKN HA HA/IMUME MHCTPYMEHTA, K/IMEHTa, AOCTaTOuHOCTH
cpeacTB. JonycTuMbIA AManasoH AaTbl: >= CEroAHsLLHEro AHs, <= 04HOrO0 roga Bnepes.

 MapawmeTp 3asBkn dont_check_moneynpyHuMaeT criefiytolime 3HaYeHns::
* 0 - NpoBepATb 06ecrneyeHne Ha YpPoBHE KIIMEHTCKOTO pasgena
* 1 - He NPoBepsATL 06ecneyeHne Ha YpoBHE KIIMEHTCKOro pasaena
MapameTp MOXET UCMOMb30BATLCS /IOTVHOM, UMEILMM CrneumasibHoe paspelleHve. B ciyyae, ecnm AaHHbIi

chnar 6ygeT ycTaHOBMEH Y 3asBKW, NO4ABaeMOli C /IOTMHA, Y KOTOPOro JaHHOe paspeLLeHie OTCYTCTBYET, 3asBKa
6yfeT oTBEprHyTa.

MeTog OptDelOrder - YaaneHune 3asaBKu

Tun coobLueHns: 42
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Tun oTBETHOrO cO06LLeHns: 110

Ta6nuuya 104. Bxogsawme napamMmeTpbl

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMo4aHuio

order_id i8 Kopg, 3asBku gns yaanenus

Ta6nuya 105. Pe3ynbraTt BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHue no|OnucaHue
yMonyaHuio
code i4 Kop Bo3Bpara
message c255 TekcT coobLieHns
amount i4 Konnuectso eauHWL, WHCTPYMEHTa B YAasEéHHON
3asBke

Koabl Bo3BpaTa KOMaHAbl:
0 ycnex BbINO/IHEHUSA onepaLum

[pyroe 3HauyeHne oLmbka

MeTog OptDelUserOrders - YaaneHue 3asiBOK Nno Tuny

Tun coobuleHns: 43

Twn oTBETHOro coobLeHns: 111

Ta6nuya 106. Bxogswme napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/4aHUIO

buy_sell i4 Bbibop TMna 3afBOK B 3aBUCUMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asBOK MO MpW3HaKy O6blYHble/
BHECUCTEMHbIE

code c3 Kog knueHTckoro cyeta

code_vch c25 Kopg, koHTpakTa

ext_id i4 0 BHeLUHWIA HoMep

isin c25 Koa MHCTpymeHTa

Ta6nuuya 107. Pe3ynbraT BbINOSIHEHUA

Nmsa napameTtpa Tun 3HaueHne no|OnucaHue
YMO/THaHUIO
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonnuyecTtBo yfaasiEHHbIX 3aABOK

Kopp! BO3BpaTa KoMaHgpbl:

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

« MapameTp buy_sell MOXeT NpUHUMATL CNnefyoLlmne 3HayeHms
1 3aaBKuW Ha NOKYMKy
2 3asBKu Ha npogaxy

3 Bce 3asnBku
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* [apameTp non_system MOXET NPUHNMATb CMeAYOLMNE 3HAUEHNS
0 OO6bluHble 3a8BKM
1 BHecucTemHble
2 Bce

« Ecnu napameTp code He 33iaH UK ero 3HauYeHne paBHO ‘%%%’, TO NPOM3BOAUTCS yAasieHNe 3asiBOK [/151 BCEX
K/IMEHTCKMX CHETOB.

« Ecnu napameTp code_vch He 3aiaH Unm ero 3HaueHue paBHo ‘%’, TO NPOU3BOANTCA yAaNeHNe 3asBOK A/1s BCexX
KOHTPaKTOB.

« B cnydae 3agaHus s napametpa ext_id 3HaveHus, oTIMYHOro ot 0, NPOU3BOAUTCSA YAASIEHNS] BCEX 3aBOK

C cooTBeTCTBYIOWYMM ext_id; 3HaYeHns1 Apyrux napaMeTpoB Npy 3TOM UFHOPUPYHOTCS; MPW 3TOM UX 3HAYEHUS
[O/MKHbI HAXOAUTCS B AOMNYCTUMOM UanasoHe.

MeTtog OptMoveOrder - NepemelyeHne ABYyX 3asBOK

Tun coobuenus: 44

Twn OTBETHOrO CO06LLEeHMA: 113

Ta6nuuya 108. Bxogswme napameTpbl

Nma napameTtpa Tun 3HayeHue no|OnucaHue
YMOM4YaHUIO

regime i4 Pexum paboTbl KOMaHb!

order_idl i8 Homep nepBoii yaansemoli 3asBKku

amountl i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [Ans
nepBoii 3as1BKu

pricel cl7 "o" HoBas ueHa 15 nepBoii 3aABKu

ext_idl i4 0 HoBbIl1 BHELLHW HOMep A1 NepBoii 3asBKK

check_limit i4 0 Mpr3HaK NpoBepKM MMUTOB

order_id2 i8 0 Homep BTOpOW yaansemoli 3asBku

amount2 i4 0 HoBoe KO/M4YecTBO eAuHWUL, WHCTPYMeHTa [Ans
BTOPOIi 3a51BKN

price2 cl7 "0" HoBas LeHa Ans BTOpOWi 3aBKM

ext_id2 i4 0 HoBbI1 BHELLHW HOMep AN BTOPOl 3asBKU

Ta6nuya 109. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHue no|OnucaHue
ymMonuaHuio
code i4 Kop Bo3Bpara
message c255 TekcT coobLieHus
order_idl i8 HoBbIin HOMep nepBoVi 3aaBkN
order_id2 i8 HoBbIii HOMep BTOPOI1 3asBKK

Koabl Bo3BpaTa KOMaHAbl:

0 ycrnex BbIMOMIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

« [MapameTp regime onpegensier pexwm padboTbl KOMaHbl 1 MOXET MPUHUMATb CiefyoLme 3HaYeHUs:

0 He MeHATb 06bLEMBI 3asBOK. OCTaeTcs Tekywmii ghakTuyecknii o6bem 3asBOK B cucTeMe. [pucnaHHble
KOMM4YecTBa UrHOPUPYHOTCS.

1 W3meHuTb 06BEMBI 3a51BOK. EC/M 3a51BKM HaliieHbl, BMECTO HMX BbICTAB/AOTCS 3asBKM C NPUC/IaHHbIMU LLEHOM
1N 06bEMOM.
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2 CHsTb cTapble 3asBk1. Eciv 06bem X0Ts Gbl 04HOI 13 3asiBOK He COBMaAaeT C NPUC/IaHHbIM, yaansoTcs 06e
3asBKY. MIHaue - BbINO/HAETCS CABWT.

3 YcTaHOBWTbL 06BbEMbI 3asiBOK PaBHbIMU NPUCNAHHbLIM 3a BbIHETOM CBe,CI,EHHOVI 4acTun 3adaBKU (He MeHbLUEe 0).
Ecnu I'IpI/ICfIaHHbII‘/JI 06bEM MeHbLLEe CBe,D,eHHOVI 4acTun 3adaBKU, yoanAanTcAa 06e 3asBKU.

¢ Mone check_limit MOXET NpMHMMAaTL cneayolme 3HavYeHms:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

» [1ns HOBBbIX 3a51BOK NPOBOAWTCA NpoLeAypa ayKLumoHa.

» CABuWr 3asiBOK BO3MOXEH TO/IbKO B pamKax OAHOM0 TOProBOrO MHCTPYMEHTA. TOIbKO N0 OAHOMY K/IMEHTCKOMY
perucrpy.

* Henb3s capurath 3asiBKM No CBS3KaM.
* Hesnb3s capuratb aipecHble 3asBKy.
« Tpu cABUre HEMb3sA MEHSATb HanpasneHne 3asBKu.

e YpaneHHas (MW nepeapuiHyTas, WKW MOJMHOCTbID CBeAEHHasl) 3asiBKa He NepeBbICTaBSETCS; BblgaeTcs
cooblLLeHne 06 oLnbke.

e Ecnu npu caBure napbl 3asiBOK 0fiHA U3 HWX He HaliieHa uin He MOXET ObITb NepesBUHYTa, AEACTBUS CO BTOPOIA
3a5BKOIi TakkKe He NPon3BOAATCA C BblAaveli coobLeHns 06 owmnoke.

e Ecnmn OBe 3adABKM MPOTMBOMNO/IOXKHOIO HanpaB/ieHUA CABUIalOTCA TakKum 06pa30M, YTO UEHbl 3asABOK
nepecekarTcda, napameTpbl CHNTAKOTCA HEKOPPEKTHbIMW, CABUT HE BbINO/THAETCA, BblAaeTcA COOGLLI.eHI/Ie 06
oLmnbke.

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

* [Npu nepeaBuxke 3adaBOK dateﬁexp NepeHoCATCA B HOBbIE 3asABKN.

* B pesynsratax 06paboTkm komaHabl nons order_id1 v order_id2 3anonHsOTCA HOMEpPaMU HOBbIX 3as1BOK. B
cnyyae, ecnv 3asiBka He Oblnia BbiCTaB/ieHa, COOTBETCTBYIOLLEE MO/1e 0BHYAETCS.

MeTog FutChangeClientMoney - I3MeHeHue KJIMEHTCKUX IMMUTOB U
HacTpoeK pacyeTta pUCKOB

Tun coobueHus: 63

Twn OTBETHOrO cO06LLeHns: 104

Mpouenypa no3BonseT MEHATb AEHEXHbIE NMMMUTBI MO K/IMEHTCKOMY CYETY.

Ta6nuya 110. Bxogawme napameTpbl

Nma napamertpa Tun 3HaueHne no|OnucaHve
yMoOYaHuio

mode i4 Pexwum paboTbl KOMaHAb!

code c3 Ko KnneHTckoro cueta

limit_money cl7 "o" JINMUT AEeHEeXHbIX CPeacTB

limit_pledge cl7 "0" JINMUT 3a/10r0BbIX CPEACTB

coeff_liquidity cl7 "o" KoathdmumeHT NMKBUAHOCTM NO dhbloyepcam

coeff_go cl7 "1 KoathdmmeHT knmeHTtckoro MO

is_auto_update_limit i4 -1 Mpu3HaK aBTOMAaTMYECKOW KOppeKuun NMmMuta Ha
BE/IMYMHY A0X0Aa MPW 3aKayke nocsne KampuHra

is_auto_update_spot_limiti4 -1 Mpu3Hak aBTOMAaTMYecKon koppekumn ChoToBbIX
nMmnTOB (Npofaxka 1 MOoKynka) Npu 3akayke nocne
KNMpUHra

limit_spot_buy cl7 "1 JInmmnT Ha Mokynky CnoTtoB

no_fut_discount i4 0 ®npar 3anpeta  MCMNOMb30BaHUSA  CKMAKM  NO
hbrovepcam
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
check_limit i4 0 dnar paspeLueHns Uimn 3anpeta nPoBepku MMMUTOB

LNS KNVeHTa

num_clr_2delivery i4 0 KonmMyecTBO K/IMPUHIOB, 3@ KOTOPOE BK/OYalTCA
CLUEeHapuu akcnupauuy AnA pacyeTa PUCKOB MO
6NXHel HekBapTa/lbHOV Cepun OMNUMOHOB AN1A
[aHHoro pasgena

Ta6nuuya 111. Pe3ynbrat BbINO/IHEHUA

Nma napameTtpa Tun 3Ha4yeHne no|OnucaHue
yMOIYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

Kopp! BO3BpaTa KoMaHApbl:

0 ycrnex BbIMOIHEHNA onepauun
[pyroe 3HaueHune ombka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
9  Yoanutb py6nesblil IMMUT
10 YpanuTb 3a10r0BbIA TMMUAT
11 YpanuTb py6neBblii, 32/10T0BbIA U CNOTOBbIA IMMUTBI
12 YcTaHOBUTb IMMUTbI AEHEXHbIX CPEACTB, 3a/10T0BbIX CPEACTB M IMMUT Ha MOKYMNKX CNOTOB
13 VI3MEHUTb NNMUTBI LEHEXHbIX CPEeACTB, 3a/10T0BbIX CPeACTB

* coeff_go — [ONOMHUTENbHBIN KO3MMULMEHT, HA KOTOPbIA YMHOXaeTcs cymmapHoe O no KIveHTy npu
nocTaHOBKe 3as1BKuW. [poBepka Ha JOCTaTOYHOCTb CPEACTB OCYLLECTBSETCS C YHETOM 3TOr0 KoadhhuumeHTa.

e MpusHak is_auto_update_limit ycTaHOBNEHHbIA B 1 NO3BO/MSIET aBTOMATN3MPOBATh MPOLECC M3MEHEHUs
JIMMWTOB MO pe3y/ibTatam npeapiayLiero Axs. (-1) — npu onepauusx B pexumMax 12 nnm 13, npu u3MeHeHun apyrix
napamMeTpoB, 3HAYEHKe 3TOr0 NapameTpa He U3MEHSTh.

e OnA u3MeHeHuss Tonbko coeff liquidity wvnn coeff _go wiwnn is_auto update limit w/nnn
is _auto_update spot limit — vncnone3yiite pexum 13, napametp 1imit_money =0.

e MpusHak is_auto_update_spot_limit ycTaHOBMeHHbIi B 1 NO3BOMSIET aBTOMATM3MPOBATL NpOLECC
M3MEHEHMS IMMUTOB 1 Ha Mpogaxy, 1 Ha Mokynky CnoToB, No pe3ynsTatam NpeabliayLero aHs. Takum o6pasom,
CKOPPEKTUPOBaHHbI/ NMMUT ByaeT AelicTBOBaTL Ha BCe BPEMS AeiiCTBUS UHCTPYMEHTA. (-1) — Npu onepauusx B
pexvmax 12 nau 13, npy M3MeHeHU Apyrux napaMmeTpoB, 3HAYEHKe 3TOro napameTpa He U3MEHSTh.

« ®opmart napameTtpa limit_spot_buy - 16.2. 3afgaetcs B pyonsx.
* B napametpe no_fut_discount MOXHO yka3aTb CnefytoLie 3Ha4eHus:
0 Wcnonb3oBatb ckngky no MO Ha dbloyepcax
1 He ncnonb3osatb ckuaky no MO Ha dhbrovepcax
* B napametpe check_1limit MOXHO yKa3aTb criefytoLime 3Ha4YeHUs:
0 He BbINOMHATL NPOBEPKY, NPOU3BECTU GE3YCI0BHOE U3MEHEHME NMUTA
1 BbINOAHATL NPOBEPKY Ha HeYBeMUYeHne 3a[0/MKEHHOCTU Noc/e N3MEHEHNUS NMMUTA

* B napametrpe num_clr_2delivery MOXHO yKa3aTb KOMMYECTBO K/IVUPUHIOBLIX CECCUIA A0 3Kcnupaumu
OMUMOHOB, 3a KOTOPOE BK/IHOYAETCSA pacyeT AOMOSHUTE/bHLIX PUCKOB 3aKcnupauun. PacyeT AononHUTENbHbIX
PUCKOB NPUMEHSIETCA TO/ILKO MO MO3ULMSAM U 3asBKam OMUMOHOB, MPUBA3aHHbLIX K OnpefesnieHHbIM OMNLMOHHbLIM
cepusiM. Y Takux OMUMOHOB 3anucb B Tabnuue virt_futures_params notoka INFO wmeer B none
allow_use_extra_exp_risk 3HaueHve 1

« [ycTas cTpoKa, 3afaHHas B nose tuna c17, faeT BO3MOXHOCTb MPU NOCbISIKE KOMaHAbl He N3MEHSATh 3HAUYEHNE
napametpa (SIMMUTLI, 3a/10r0BbIE CPEACTBA U Npoune aTpmbyThbl), KOTOPOE MOMb30BaTE b PAHEE YXe OTNpaBu/
B TOProOBYtO CUCTEMY.
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* 3HauyeHue -1, 3agaHHoe B nosne Tuna i4, AaeT BO3MOXHOCTb MPW MNOCbI/IKE KOMaHAbl HE U3MEHATb 3Ha4YeHune
napamMeTpa, KOTopoe nosb3oBaTte/lb paHee yXe oTnpaBi/l B TOProByro CUCTEMY.

MeTog FutChangeClientVch - U3smeHeHMe KNMeHTCKUX napameTpoB

no BA

MeTtop

Tun coobueHns: 33
Tun oTBETHOrO coobLyeHns: 106

M3MEHeHVe KIMEeHTCKMX NapameTpoB no 6as3oBbiM akTuBam (BA). Mpoleaypa No3BOMSET MEHSTb K/IMEHTCKME
napameTpbl o 6a30BbIM aKTUBaM.

Ta6nuua 112. Bxogsiume napameTpbl

Nma napameTtpa Tvn 3HayeHne no|OnucaHune
yMonyaHuio
mode i4 Pexmm paboTbl KOMaHab!
code c3 Ko KnneHTckoro cueta
code_vcb c25 Kopf 6a30B0ro aktvnea
coeff_go cl7 "1 KoadpdmumeHT knmeHTtckoro MO no BA
limit_spot c10 "1 JIMMUT OTKPBITLIX NO3VUMIA KNneHTa Ha Mpogaxky no
crnotam BA

Ta6nuuya 113. PesynbTat BbINOSIHEHUSA

Nma napameTtpa Tun 3HayeHue no|OnucaHue
yMOM4aHu1o

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Kogbl Bo3Bpara KomaHfbl:

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

* [None mode 3apaeT pexvM paboTbl KOMaHAbI:
11 ypanuTb AMMnUT
12 ycTaHOBUTbL UMUT

e coeff_go — [ONONHWTENbHBLI KOA(MULMEHT, HA KOTOPbIA yMHOXAaeTcsi cymMmapHoe MO Mo KIWEHTY npu
NoCTaHOBKe 3asiBKW. [poBeEpKa Ha AOCTATOYHOCTb CPEACTB OCYLLECTB/ISETCS C YYETOM 3TOT0 KO3(huULMEHTA.

o limit_spot - ecnv NIMMUTUPOBATb KIMEHTA He HYXHO, a mode=11 He 3aAaTb, T.K. CTPOKA HyXHa (ecTb Apyrve
napameTpbl) - TO 3aaBaiiTe 3TOT NapaMeTp paBHbIM ‘-1'. BHYTpeHHWIA TN NepeMeHHOiA - int.

FutChangeBrokerVcb - smeHeHue napameTpoB B® no BA

Tun coobuenns: 14
Tun oTBETHOrO coobLeHns: 114

Mpouenypa No3BONSET MEHSATb NapameTpbl BP No 6a30BbIM akTMBaM.

Ta6nuuya 114. Bxogsaume napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexwvm paboTbl KOMaHAb!
code_vcb c25 Kop, 6a3oBoro akTvBa
limit_spot c10 "1 JIMMUT OTKPBITBIX No3uuyuii B® Ha npogaxy no
crnotam BA
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MeTtop,

MeTop,
no b&d

Ta6nuuya 115. Pesynbrart BbINO/MHEHUS

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMOIYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLieHus

Koabl Bo3BpaTa KOMaHAb!:

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

« [None mode 3apaeT pexviM paboTbl KOMaH/bI:
11 ypanuTb AMMUT
12 ycTaHoBUTb MMUT

e limit_spot - ecnn NUMUTUPOBATb KIMEHTA He HYXHO, a mode=11 He 3aaTb, T.K. CTPOKa HyXHa (ECTb Apyrue
napameTpbl) - TO 3agaBalite 3TOT NapameTp paBHbIM ‘-1’. BHYTPEHHWIA TN NepeMeHHoi - int.

FutChangeBFMoney - ameHeHue numutoB B®

Tun coobuenus: 7
Tun oTBETHOrO co06LLeHus: 107

MpoLeaypa no3BonseT MEHATb AeHbIV N0 cBOMM B®. Mpu 3ToM, Npy yBennyeHumn cueta b®, HegocTarowme AeHbIm
CHUMAIOTCA CO cUeTa camoil P®, a Npu yMeHbLUEHUW, feHbIM BO3BPALLAOTCS Ha cUeT PO.

Ta6nuua 116. Bxogsue napameTpbl

Nms napameTpa Tun 3HaueHue no|OnucaHue

yMon4aHuio
mode i4 Pexum paboTbl KOMaHAb!
code c2 Kog B®
limit_money cl7 "o" JINMUT AeHEeXHbIX CPpeacTB
limit_pledge cl7 "0" JIuMUT 3aN10roBbIX CPeAcTB

Ta6nuuya 117. Pesynbtat BbINO/IHEHUSA

Nma napameTtpa Tun 3HauyeHne no|OnucaHune
YyMOM4YaHu1to

code i4 Kop Bo3spara

message c255 TekcT coobLeHms

Kogbl Bo3Bpara KomaHzbl:

0 ycnex BbINO/IHEHWA onepaLum
[pyroe 3Ha4yeHne oLmbKa
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
12 YcTaHOBUTb IMMUTLI paBHble 1imit_money v 1imit_pledge
13 W3meHuTb nuMuTtbl 1imit_money v 1imit_pledge

* [Mpouenypa [OCTyrNHa TOMbKO TOMY JIOTMHY LW03a OT P®, KoTopomy AAMWHUCTPATOP TOProB NpocTasBui
HeobxouMble npasa.

FutChangeMoney - I3mMeHeHne NMMUTa Ha NOoKyrnKy crnoTtoB

Tun coobLleHns: 16

Tun oTBETHOro coo6LeHUs: 116
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MpoLeaypa no3BonseT MeHsiTb JeHeXHble NnapameTpbl BO.

Ta6nuua 118. Bxogsiue napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexum paboTbl KOMaHAb!
limit_spot_buy cl7 "-1" JINMUT [eHEeXHbIX CPpeacTB
is_auto_update_spot_limiti4 -1 [Mpu3HaK aBTOMAaTUYECKON KoppekumMn ChoToBbIX
NMMUTOB (MPOAaXKa 1 NOKyMKa) Npu 3akauke nocne
KAvpyHra
state i4 -1 B Ai@HHbI MOMEHT He UCMONb3YHTCA
Ta6nuuya 119. Pesynbtat BbINOSIHEHUSA
Wmsa napameTpa Tun 3HaueHne no|OnucaHue
yMOn4aHuio
code i4 Kop Bo3sBpata
message c255 TekcT coobLeHus
Kopp! BO3BpaTa KoMaHApl:
0 ycnex BbINO/IHEHNSA onepauum
[pyroe 3HaueHne oLmbka
MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):
11 Ypanutb

12 YcTaHOBUTL

Mpoueaypa AOCTyNHa TOMbKO TOMY MI0MUHY LWo3a oT PO unm B®, koTopoMy AAMUHUCTPATOP TOProB NPOCTaBW/
Heo6xoAuMble Npasa.

o JluMnT feHexHbIX cpeacTs (none 1imit_spot_buy). Ecnvykasats -1, TO faHHbIA TMMUT He 6yAeT NPOBEPATLCS.
Ecnv ykasatb " nnu -2, TO AaHHbI IMMUT He ByaeT n3aMeHaTbes. Ecnu He ykasaH, To paBeH -1.

* Mone is_auto_update_spot_limit, ycTaHoBNeHHOE B 1 NO3BONMSET aBTOMATU3NPOBATL MPOLECC U3MEHEHNSA
NVMUTOB MO pesynbratam npefbiayliero aHs. (-1) — npu onepaumsx B pexume 12, npu U3MEHEHUN ApYruX
napameTpoB, 3Ha4YeHMe 3TOr0 napaMeTpa He U3MEeHSTh.

« [N M3meHeHus TONbko napameTpa is_auto_update_spot_limit MOXHO MCNONAb30BaTh pexum 12 npu
3HaueHun napametpa 1limit_spot_buy=".

MeTog OptChangeExpiration - 3assBKU Ha aKcnupauuio onyuoHOB

Tun coobuyeHus: 12

Tun OTBETHOrO CO06LLEeHNA: 112

Ta6nuua 120. Bxogswme napaMmeTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue

YMO/T4aHUIO
mode i4 Pexwum paboTbl KOMaHAb!
order_id i4 Homep 3asBkM Ha aKcnupauuo
code c3 Kog knueHTa
isin c25 Kog nHcTpymeHTa
amount i4 0 IKcnMpupyemoe KosimyecTso

Ta6nuuya 121. Pe3ynbraTt BbINO/IHEHUSA

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMo4aHuio

code i4 Ko Bo3Bparta
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
message c255 TekcT coobLeHus
order_id i4 YHUKanbHbI naeHTUGUKATOpP 3as1BKN

Koabl BO3BpaTa KOMaHfb!:
0 ycnex BbINOMIHEHNS onepauym
[pyroe 3HayeHne owmbKa
MpumeyaHus:
¢ Pexvm paboTbl KOMaHAbl (nosie mode):
11 Ypanutb
12 BcTaBuTb/06HOBUTH
* [N 3a8BOK Ha aKCIUpaumIo KYeBbIMU NOAAMU ABAAKOTCA 1sin n code.
« PaspeleHo npu Delete n Update 3apaBaTtb:
» unwu order_id (Torga code v isin AN noucka He UCMOJb3YHOTCS)
* unu code u isin (Tonbko ecnu order_id He 3aaaH nin =0)

« [Mpun nocTaHoBKax HOBOM 3asiBkM, 3aHocuUTe order_id=0. 3To GyfeT ABNATLCA NPU3HAKOM, YTO HAJO CTaBUTb
HOBYIO 3as1BKy, @ He KOPPEKTUPOBATL CTapy!Ho.

MeTog FutChangeClientProhibit - I3MeHeHUe KJIMeHTCKUX
orpaHnyeHuin Ana broYEepcoB

Tun coobueHns: 15

Tun OTBETHOrO CO06LLeHus: 115

Ta6nuuya 122. Bxogswme napameTpbl

Nma napameTtpa Tun 3HadyeHue no|OnucaHue
yMonyaHuio
mode i4 Pexum paboTbl KOMaHbI
code c3 Kopg, knneHTckoro cyeta nnu '%%%' - no scem
code_vch c25 Kopg, 6a30Boro aktnea unm ‘%' - no sBcem
isin c25 ®bHOYEPCHbI MHCTPYMEHT UK '%' - No BCEM
state i4 0 OrpaHunyeHne
state_mask i4 3 Macka ans napameTtpa state

Ta6nuuya 123. Pe3ynbraTt BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHue no|OnucaHue
YMOMYaHUIO

code i4 Kop Bo3spara

message c255 TekcT coobLyeHns

Koabl Bo3BpaTa kKOMaHAb!:

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

* MNonemodeonpefenser pexmM paboTbl KOMaHAb!:
11  ypanutb

12 ycTaHOBUTb
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* [one state MOXET NPUHMMATL CNeayoLLe 3HAUEHUS:
1 Henb3sa OTKPbIBATH MO3ULMN
2 Henb3si CTaBUTb JIH06bIE 3a51BKU
3 Hesnb3A OTKpbIBaTb NO3MLUMK Ha Mpogaxy

« 3HaueHus napameTpa state_mask onpegenstotcs GUTOBOI Mackoii. Ha HaCTOSILLMA MOMEHT faHHbI NnapameTp
[lO/XeH ycTaHaBnmBaThes = 3.

¢ pu 3agaHnn KOHKPETHOrO MHCTPYMEHTa B nosie isin cnepyeT yKkasbiBaTb KO COOTBETCTBYyHOLWEro BA B none
code_vch.

Metog OptChangeClientProhibit - UsmeHeHne KNNeHTCKNX
orpaHuyeHui A4na onuyuoHoOB

Twn coobuenns: 17

Tun OTBETHOrO CO06LLEeHuA: 117

Ta6nuua 124. Bxogsawme napamMmeTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexum paboTbl KoMaHb!
code c3 Kopg knueHTckoro cyeta nnu '%%%' - no scem
code_vcb c25 Koa 6a30B0Oro aktuea uam ‘%' - no Bcem
isin c25 ®bIOYEPCHbIN MHCTPYMEHT 1 '%' - No Bcem
state i4 0 OrpaHuuexne
state_mask i4 8 Macka ans napameTtpa state

Ta6nuuya 125. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HaueHue no|OnucaHue
yMoiyaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHns

Kogbl BO3BpaTa KOMaHgpl:

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

* Pexum paboTbl komaHgbl (none mode):
11 ypanutb
12 ycTtaHOBUTbL
« [one state sBnseTca 6UTOBOV Mackoii
* MepBble aBa 6VTa ONPeAENsoT YNC/I0BOE 3HAUYEHME:!
1 Henb3sa OTKpbIBATb NO3NLUK
2 Henb3si CTaBWTb NtOGbIE 3as1BKN
3 Hernb3s OTKpbIBaTb NO3MLMK Ha MNpogaxy
* 4 - peseps
» 8- 3anpet 6pokepa Ha nogavy 3asBok Ha Skcnvpauuio

« BuTOBas Macka cocTosiHWiA. OnpeaensieT Te 6UTbI Nons state, 3HauYeHUs KOTOPbIX GYAYT U3MEHEHBI B pe3y/ibTare
BbIMNO/IHEHMS NpoLeAypbl. Ha HACTOALLMIn MOMEHT AaHHbIV NapamMeTp fOMKeH ycTaHaBnmBatbes = OXOF.

« OrpaHuyeHns no dboyepcam 1 onuuoHam AenCcTByT HE3aBUCUMO.
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MeTog FutExchangeBFMoney - MNepeBoA AeHEXHbIX CPeACTB MeXay
AByma b® ogHoii PO

Tun coobuenus: 35

Twn oTBETHOrO co06LeHus: 130

Mpouenypa No3BONSIET BLINOHATL NEPeBOAbl CPEACTB MEXAY ABYMSI pasnnyHbiMv B®, npuHagnexawiyMm ogHol
P®.

Ta6nuua 126. Bxogswme napaMmeTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMonyaHuio
mode i4 Pexum paboTbl KOMaHAb!
code_from c2 Koa B® ans cnucaHus cpeacTs
code_to c2 Kog B® Ha3HauyeHus
amount_money cl7 Pa3mep geHexHbIX cpefcTs A4/1a nepesoja
amount_pledge cl7 PasmMep 3a/10roBbIx CPpeACTB A8 nepesoja

Ta6nuuya 127. Pe3ynbraTt BbINO/IHEHUSA

Nmsa napameTtpa Tun 3Ha4yeHne no|OnucaHue
yMOIYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Kopp! BO3BpaTa KoMaHzpl:
0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HayeHne oLmobka
MpumeyaHus:
¢ Pexunm paboTsl KOMaHAbl (none mode):
1 T[epeBog TO/BKO B TOprax
3 TlepeBog B TOprax u KNupuHre

¢ B HacTosAWwmii MOMEHT CMCTEMOI NOAAEPXMNBAETCS NEPEBOZ, AEHEXHbIX CPeACTB. MNepeBosbl 3a/10r0BbIX CPEACTB
He nogaepXmBaroTcsa 1 nosie amount_pledge f40/MKHO 6bITh paBHo 0.

MeTtog OptRecalcCS - lameHeHue LeHTpa/sIbHOro cTpaiika
Twun coobuenHns: 45
Twn OTBETHOrO CO06LLEeHNs: 132

MpoLieaypa No3BossieT NPON3BECTU NEPECYUET LEEHTPASILHOTO CTpaiika, o Tem ob6si3atenscTBaM MapkeT-Meiikepa,
[N KOTOPbIX BbIGpaH BapuaHT nepecyeTa LIC «CmelleHne no 3anpocy». MNpegHasHadeHa ans Mapket-Meiikepos.

Ta6nuuya 128. Bxogswme napameTpbl

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMonuaHuio

isin_id i4 YucnoBoli ngeHTudgmkaTop 6a3oBoro MHCTPYMeHTa

Ta6nuuya 129. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMOTYaHUIO

code i4 Kopa Bo3Bpara

message c255 TekcT coobLeHus

Kopp! BO3BpaTa KoMaHgpbl:

0 ycnex BbINOMIHEHNSA onepauym
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[Opyroe 3HaueHue owwmbKa

MeTtop FutTransferClientPosition - NepeHoc (pblouepcHON No3uLUKn
mexay bd

Tun coobuleHns: 61

Twn OTBETHOrO CO06LLeHns: 137

MpoLeaypa no3BossieT NepeHoCHTb (IbIoYepCHbIe NO3NLMM MeX/y cueTamm cBoux B&.

Ta6nuuya 130. Bxogsawme napamMmeTpbl

Nms napameTpa Tun 3HaueHue no|OnucaHue
yMon4aHuio
code_from c7 Koa poHopa
code_to c7 Kopg peunnueHTa
isin c25 Kof MHCTpymeHTa
amount i4 Pa3mep nepeHocMmoii No3uuum

Ta6nuua 131. Pe3ynbrar BbINO/IHEHUSA

ma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4aHu1o

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

Kopp! BO3BpaTa KoMaHzpl:

ycnex BbINOMHEHNA onepauym
[Jpyroe 3HayeHne owmbka
MpumeyaHwe:

0 TMpouenypa [OCTYNHA TOMILKO TOMY fIOTVHY LW/03a OT P®, KOTOpoMYy ALMUHUCTPATOP TOProB NPeaocTaBusl
Heo6xoAMMble NpaBa.

MeTtop OptTransferClientPosition - MepeHOC ONUMOHHOW NO3MLUN
mexay bd

Tun coobLleHns: 62

Twn OTBETHOrO CO06LLEeHNA: 138

MpoLeaypa no3BossieT NepeHOCHTb ONLMOHHbIE NO3ULMM MeXy cueTamm cBoux B&.

Ta6nuuya 132. Bxogsawme napamMmeTpbl

Nms napameTpa Tun 3HaueHue no|OnucaHue
yMon4aHuio
code_from c7 Koa poHopa
code_to c7 Kopg peunnvexTa
isin c25 Kof MHCTpymeHTa
amount i4 Pa3mep nepeHocMMoii No3nuum

Ta6nuua 133. Pe3ynbraT BbINOSIHEHUA

Nma napameTtpa Tun 3HauyeHne no|OnucaHune
yMOM4aHu1o

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

Koppl BO3BpaTa KoMaHgpbl:

0 ycnex BbINOIHEHUSA onepaLum
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[pyroe 3HaueHune oLmobka
MpumeyaHue:

Mpoueaypa AOCTYNHa TOMbKO TOMY JIOTUHY LW03a 0T P®, KOTOpoMy ALMUHMCTPATOP TOPrOB MPeAocTaBusl
Heo6xoAMMble Npasa.

MeTtog CODHeartbeat - Coo6uieHune-xapTonT gna cepsuca Cancel on
Disconnect

Tun coobueHuns: 10000

Co06LLeHMe-XapTeUT CoobLLaeT CepBrUcy MOHUTOPUHIA NOAK/IOYEHNsI NONb30BaTeNel 0 TOM, UTO AaHHbIA 0TVH
aKTUBEH.

Ta6nuua 134. Bxogsawme napamMmeTpbl

Nmsa napametpa Tun 3HaueHue no|OnucaHue
yMoOlYaHUIO
seq_number i4 0 Homep coobLieHns-xapTouta (B TekyLlein Bepcumn
He NCNosb3yeTcs)

Monb3oBaTesb, NCMO/b3YOLWMIA CEPBUC CHATUS 3asIBOK NMPU OTK/IOUYEHUM OT TOPFrOBOI CUCTEMbI 06513aH MOCbINaTh
Ha BXOAHOi TeiiT TOProBOii CUCTEMbI COOBLLEHUSA-TPAH3AKLMM 1N XapTOUTbI He pexe OAHOro pasa B 10 CekyHA.
B cnyyae HeaKTUBHOCTU, TO €CTb OTCYTCTBWSI OT NO/b30BaTesieil CoobLUeHNIi Mo6oro Tvna B TeueHne 20 cekyHs,
3asIBKV 3TOrO NO/b30BaTeNs GyayT CHSATI.

MpumeyaHwe:

Tpeb6oBaHve NocblaTb XapToUThl PACNPOCTPAHSIETCS TO/IbKO Ha NoMb30BaTeneil, ncnonsayouwmx cepeuc Cancel
on Disconnect

CepB1C MOHWUTOPUHIA HE OTNPaBseT OTBETHbLIX COOBLLEeHUI Ha XapTonTbl. No3aToMy B none hnaros Npu BbI30BE
dhyHKLMM OTNpaBku coobLieHns TpebyeTcs ykasaTb HOMb (He oxuaaTtb oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi30B dhyHKUuM cg_pub_post ¢ conarom CG_PUB_NEEDREPLY npv oTnpaBske xapTbuta npuBeaeT K NonyYeHuto
yBegomieHus-owmnbkn CG_MSG_P2MQ_TIMEOUT.

A. Tunbl gaHHbIX nnatcgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwii

ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aifT.

u2 UINT16 INTEGER Llenoe unicno pasmepom 2 baiita.

u4d UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 baiita.

u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 6aiiT.

i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.

i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 GaiiTa.

i4 INT32 INTEGER Llenoe uncno co 3HakoM pasmepom 4 GaiTa.

i8 INT64 BIGINT Llenoe uncno co 3HakoMm pasmepom 8 6aliT.

a CHAR VARCHAR CTpoka cCMMBO/OB pa3Mepom 1 6aiiT.

cN CHAR[N+1] VARCHAR,N CTpoka CUMBOJIOB, OKaHUMBalOLWAACHA  HY/IEBbIM
CYMBOJIOM.

dN,M sN,M P2BCDII NUMERIC,N,M [ecaTnyHoe uyucno B OBOWYHON  KOOAMPOBKE C
dmMKCMpOBaHHOI TOYKOW, rae
¢ N — obuiee komuecTBo Undp B uncne;
¢ M — KonMuecTBO LMdp B APO6HOIN YacTu.

t P2TIME TIMESTAMP [ara v Bpems.

f DOUBLE REAL Uncno ¢ nnaeawlleil TOYKOW [ABOWHOW TOYHOCTU
pa3mepom 8 6aiiT.

bN VARBINARY,N BnoK AaHHbIX.

zN VARBINARY,N Bnok nOaHHbIX, roe nepsBble 4yeTbipe 6Gaiita 3agatoT
LNnHY 6ydhepa.
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B. CnpaBO4YHUK KOAOB BO3BpaTa

Kop Bo3Bparta

OnucaHue

-1

Own6Ka Npy BbINOSIHEHWWN OnepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 HeT Takoro nosnb3osarens.

2 HeT Takoro gunepa.

3 Ceiluac ata ceccusi He UAET.

4 Ceccua npuoctaHoB/eHa.

5 Owwbka Npu BbINOMIHEHWWX OnepaLyn.

6 HeT npae Ha BbINO/HEHWE onepaLun.

7 MonbITka fOCTyna K Yy)X0My CYeTy agunepa.

8 HeT npaB Ha yfaneHue 3asBku Apyroro KameHTa/nonb3osarens ceoeli vpMbl.

9 dupme onepauum ¢ 3asBKkaMun 3a610kMpoBaHbl AMUHMUCTpaTopoM KnnpuHrosoro LieHTpa.

10 Hexsatka cpefCcTB Ha CUeTYy [151 pe3epB1poBaHus.

12 [Mpemus no onuyumoHy BHEe NMMUTOB.

13 JIMMAT NO3. N0 BCEMY PbIHKY NPEBLILLEH.

14 He HalifeHa 3asBka ANs yaaneHus.

25 3anpet AgMmHMcTpaTopa TOProB Ha NOCTaHOBKY /1H00ObIX 3a51BOK.

26 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE NO3ULWUIA.

27 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE No3uuuii Ha Mpogaxy.

28 HeT npas Ana BbINO/HEHNS onepaumu.

31 He paspelueHa BCTpeuHas 3asBka Ha 0AvH CYET n/mnm NHH.

32 Llena caenkv BHe numuTa.

33 OToli hrpme onepavum ¢ 3asBKaMmn 3a6/10KMpoBaHbl AGMUHUCTPATOPOM KnnpuHrosoro LieHTpa.

34 MonbITKa onepaumny Ha HeCyLLEeCTBYIOLLMIA KOA, KNWeHTa.

35 OwwbKa B 3aaHNN BXO4HbIX NapamMeTpoB.

36 MonbITka onepauuy No HecyLecTBYOLWEMY 6a30BOMY akTuBY.

37 MepecTtaHoBKa 3asBOK No CBaA3Kam HegonycTuma.

38 MepecTaHoBKa afpecHbIX 3adaBOK HegonycTUMa.

39 LleHa He kpaTHa MUHUMaJIbLHOMY LUAry LieHbl.

40 MonbITKa afpecoBaTb BHECUCTEMHYIO 3asiBKY HECYLLECTBYIOLLEMY KOHTPAreHTy.

41 He HacTynui nnm ncTék cpok oBEPEeHHOCTM Nosb3oBaTens.

42 3anpelleHa paboTa NaBHbIM Tpeligepom PacuéTHoli hupMbl.

44 naBHbIN Tpeligep PacyéTHo dmpMbl HE NOCTaBW/ NMPU3HaK CBOEl paboThl OT 3TO IMPMBI.

45 MonbITka NOCTaBUTbL BHECUCTEMHYIO 3a51BKY OT (OMPMbI, y KOTOPOI He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY paspeLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HazHaueHHOV ceccun No aTOMy MHCTPYMEHTY TOProB HET.

48 Mo aTOMy MHCTpYMeHTY MAET ocTaBka. PaspelleHbl TO/IbKO BHECUCTEMHbIE 3asBKM BCeEM B®
cBoei Po.

49 MonbiTka NOCTaBMTL BHECUCTEMHYIO 3asBKy OT Tpeligepa OAHOr0 K/IMEHTCKOro cyeTa, a He OT
KoAa pmpmbl.

50 He HaligeHa 3asBKa 151 NepecTaHOBKU.

53 Owwubka B 3ajaHU BXOAHOTO NapameTpa - Konnyectso. C/IMLLKOM BENvKo.

54 B onepauyun otkasaHo: MNpeBbilleH NMMUT onepauuii OT yKa3aHHOTO KMeHTa.

56 HeT npaB Ha BbINOMHEHWE oOMnepauuyM OT YyKasaHHOro sforMHa u kKoga. O6patuTtech K
AOMUHUCTPATOPY TOProB.

57 HeT npaB Ha coefmHeHune ¢ cepBepoM Bupxu. Obpatutecb K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHne 3asBkn 6e3 NPOBepPKM AOCTATOYHOCTU CPEACTB Ha YPOBHE KVEHTA.

60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpas/ieHns PYCKOM Mo BCEM MHCTPYMEHTaMm.
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Kop Bo3Bpata

OnucaHune

61

MpuocTaHoBKa TOProB B peXnMe ynpaB/ieHnsi PUCKOM.

62 MpuocTaHoBKa TOProB no cekumn CpoyHOro pbiHka MOCKOBCKOW Brpxu.

63 MprocTaHoBKa ayKLMOHa B PeXUMe YNpas/ieHns PUCKOM MO BCEM UHCTPYMeHTam AaHHoro BA.

64 [MprocTaHoBKa TOProB B pexuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 [MpuocTtaHoBKa TOProB BO BCEX PeXmMax 1 No BCEM MHCTPYMeHTaM AaHHoro bA.

66 MprocTaHoBKa TOProB BO BCEX peXVMax Mo AaHHOMY UHCTPYMEHTY.

67 3anpet AgMuHMCTpaTopa TOProB Ha OTKPbITVE MNO3WLWIA B peXuMe ynpasieHUs PUCKOM Mo
[aHHOMY MHCTPYMEHTY.

68 3anpeTt bpokepa Ha BbiCTaB/IEHNE JIHOObLIX 3asIBOK B PEXUME YNPaBAEHNSI PUCKOM.

69 3anpeT MNaBHOro Tpeiaepa Ha BbiCTaBneHue obbix 3asBOK B peXVME YpaB/ieHNst PUCKOM.

70 Toprosasi onepaumsa He NoaaepXnBaeTcs.

71 KonmuectBo KOHTPaKTOB B NO3MLMKN NPEBBLICMIO AOMYCTUMbIA Npegen.

72 3asBka B npouecce nepemeLLeHns.

73 CyMMapHoe KoNM4ecTBO KOHTPaKTOB B 3asiBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN npesen.

74 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asiBKax Ha NpoAaxy NpeBbICUI0 AOMYyCTUMbIA npeaen.

200 AOMVHUCTPATOP NPOM3BOANT U3MEHEHWE napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyérta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpoB pacyéTta 0.

204 AOMVHUCTPATOP NPOM3BOANT U3MEHEHWE napamMeTpoB pacyéta 0.

205 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyéTta 0.

206 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

207 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyéTta 0.

208 AOMVHUCTPATOP NPOM3BOANT U3MEHEHWE napamMeTpoB pacyéta 0.

310 3anpet AgMuHucTpatopa KnnpnHrosoro LieHTpa Ha nocTaHOBKY J1H06bIX 3asiBOK.

311 3anpet AgMmuHucTpatopa KnmpuHrooro LigHTpa Ha OTKpbITMe No3uuuii.

312 3anpeTt AgMmuHucTpaTopa KnvpuHroBoro LieHTpa Ha oTKpbIT e No3uumii Ha Mpogaxy.

314 3anpeT Tpeligepa Ha NOCTaHOBKY /1t00ObIX 3a5BOK MO K/IMEHTCKOMY CYETY.

315 3anpert Tpeligepa Ha OTKPbITUE NO3ULMKN MO KIMEHTCKOMY CYETY.

316 3anpeT Tpeiigepa Ha OTKpbITME NO3uLMK Ha Mpogaxy Mo KIMEHTCKOMY CYETY.

317 MpeBbIlEeH NMMUT 3as9BOK Ha MOKYMKY/Mpoaadxy.

318 3anpetr AgmunHuctpatopa KnvpuHrosoro LleHTpa Ha BbICTaBneHue obbiX 3asBOK MO
K/TMEHTCKOMY CYeTy: A/1A KNWEHTCKOro pernctpa HeT [leno cueTa, paspeluéHHoro ans Mocrasku
Mo MHCTPYMeHTam [JeHEeXHOro pbIHKa.

320 MpeBblWeH AONYCTUMbIA MNpPeAen uucia akTMBHbIX 3asBOK C K/IMEHTCKOTO permctpa no
VNHCTPYMEHTY.

332 HexBaTka cpeACcTB No iMMUTaM K/veHTa.

333 HexBaTka cpefcTB No 6pokepckoii onpme.

334 HexBaTka cpefcTB N0 pacyéTHoi cpme.

335 MpeBbIWEH IMMUT KAIMEHTA Ha NOKYNKy Gymar.

336 MpeBbllleH NMMUT 6pokepa Ha MOoKyrKy oymar.

337 MpeBbIleH NMMAUT KNMEHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha npoaaxy bymar.

380 WOET NpoM. KIIMPUWHI, HENb3A COBepLUaTb TOProBble onepauuu.

381 VOET NPOM. KNNPWHT, HeNb3A yAaNsATh 3asBKN.

382 VOET NPOM. KNVPUHI, HENb3A NepecTas/iaTh 3adBKU.

680 HexsaTka cpeAcTB No iMMUTaM K/MeHTa.

681 HexBaTka cpeAcTB No pacyéTHon upwme.

4000 OwwubKka BO BXOAHbIX nNapameTpax.
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Kop Bo3Bpata

OnucaHune

4001

Y nonb3oBaress HeT NPaB Ha BbINO/IHEHME OnepaLun.

4002 HeBO3MOXHO UBMEHUTb AEHEXHBIA IMMUT NO KMEHTY. HeT TekyLmnx ceccuid.

4004 HeBO3MOXHO N3MEHUTb [EHEXHbIA MMUT MO KIMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexBaTtka cpefcTs Mpy U3MeHeHUN KIIMEHTCKOTO SIMMUTA.

4006 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4007 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW Onepauuu.

4008 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4009 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. Owmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4010 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4011 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW OnepaLun.

4012 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4013 HeBO3MOXXHO YCTaHOBUTb AEHEXHbIA MMMUT MO KAMEHTY. OWmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4014 HeBO3MOXHO N3MEHWTL NapameTpbl N0 KNEHTY. HET TeKyLLMX CECCUIA.

4015 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kneHTy. Koga HeT B Tabnmue KNMeHTOoB.

4016 HeB03MOXHO M3MeHUTb NapaMeTpbl No kAMeHTy. Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4017 HeBO3MOXHO YCTaHOBUTb AEHEXHbIN AMMUT MO KAMEHTY. C/INLLIKOM BEJUK.

4018 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

4021 He xBaTaeT cBOGOAHbLIX 3as/10T0BbIX CpeAcTB y Bpokepckoit ®upMbl, 4TOGbI YCTaHOBUTb
Tpebyemoe konmuecTBo PacuétHoit dupme.

4022 He xBaTaeT CBOOOAHbIX [AeHeXHbIX cpeacTB y bpokepckoid PupMmbl, 4TOGbI YCTAHOBUTH
Tpebyemoe konn4ecTBo PacuétHoit dupme.

4023 HeBO3MOXXHO M3MEHNTL AEHEXHBIA IMMUT No B®. HeT TekyLmx ceccuii.

4024 HeBO3MOXHO N3MEHUTb AEHEXHbIA NMMUT no B®. JaHHas B He 3aperncTpypoBaHa B Toprax.

4025 He xBaTaeT cBOGOAHbIX 3a/10roBbIX CPeACTB y PacyéTHON ®upMbl, YTOObI yCTAaHOBUTL Tpebyemoe
KonuyecTBo Bpokepckoli dupwme.

4026 He xBaTtaeT casibfo fAeHexHbix cpeAcTB y O60co6neHHOro pasgena, 4Tobbl yCTaHOBUTH
Tpebyemoe konn4ecTBo PacuétHoit dupme.

4027 He xBaTaeT canbfo 3an0roBbix cpeactB y O60cob6neHHOro pasgena, 4tobbl YCTaHOBUTb
Tpebyemoe konmyecTBo PacuéTtHoit drpme.

4028 He xBaTaeT cBO6G0HbIX eHEXHbIX CpeacTB y PacyéTHoli ®rpMbl, 4TOObI yCTaHOBUTL Tpebyemoe
KonmyecTBo bpokepckoii dupme.

4030 HeB03MOXHO M3MEHUTL NapaMeTpbl N0 Bpokepy. HET TekyLLMX Ceccuii.

4031 HeB03MOXHO N3MeHUTbL NapamMeTpbl No Bpokepy. Koga HeT B Tabnuue KIMEHTOB.

4032 HeBO3MOXHO M3MeHMTL NapameTpbl Mo Bpokepy. Koga BA HeT B Tabnmue 6a30BbIX aKkTBOB.

4033 HeB03MOXHO M3MeHWUTb NapameTpbl No bpokepy. HeT npas Ha paboTy ¢ aTM 6a30BbIM aKTUBOM.

4034 KnupuHroBblii nepeBog, 3anoroBbix cpeacTs ¢ O60c06/1eHHOro pasaena 3anpeLyéx.

4035 MepeBog 3a/10roBbIX CPeACTB YaCTUYHOIrO 0b6ecneyeHns 3anpeLLéH.

4040 HeBO3MOXXHO M3MEHUTHL NUMUT N0 B B pexxumMe ynpaBieHns pUckom. HeT TekyLmx ceccuid.

4041 HeBO3MOXHO M3MeHWUTbL AMMUT no B® B pexume ynpasneHns puckom. [aHHas BbP He
3aperncTpuposaHa B Toprax.

4042 HeBO3MOXHO M3MeHUTb MMMUT No B® B pexume ynpasneHus puckom. Koga b6® HeT B Tabnuue
K/TMEHTOB.

4043 HeBO3MOXHO N3MeHUTb MMMKT Mo B® B pexxnme ynpasneHns puckoM. Owmbka npu BbINOSHEHUN
onepauuu.

4044 HeBO3MOXXHO U3MEHNUTL NMUMUT Mo B B pexxume ynpasieHns puckom. OwmbKa npu BbINOSTHEHUN
onepauuu.

4045 HeBO3MOXHO yaannTb IMMUT No B® B pexume ynpasneHns puckom. Oumoka npu BbINO/THEHNM
onepauuu.

4046 HepocTaTouyHo NpaB Ha yaasieHue 3anpeta [naBHoro Tpeiigepa Ha Topru B pexvmMe ynpaseHus
PVCKOM.

4050 3anBka Ha akcnupaumio He obpaboTaHa. 3anpeT [NaBHOro Tpeligepa Ha nogady 3asBOK Ha

kcnupaumio.
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4051

3asBka Ha aKkcnupauuio He obpaboTaHa. 3anpeT 6pokepa Ha nogady 3asaBOK Ha Skcnupauuio.

4052 3asBKa Ha aKcrnMpauuio He obpaboTaHa. B cyllecTBytolleil 3asBke C NpUCIaHHbIM HOMEPOM
apyrue: "kog, kiaMeHTa" u/vnum "MHCTPYMeHT".

4053 3asBka Ha aKkcnupauyo He obpaboTaHa. AET NpoM. KNMPUHE. YAansiTe 3asBKU HEMb3S.

4054 3asBKa Ha aKcnmpaumio He obpaboTaHa. VAET NPoM. KITMPVIHE. VI3MEHSITb 3asiBKU HE/b3S1.

4055 3anBKka Ha akcnupauuilo He obpaboTaHa. He HaligeHa 3asBka no Homepy Ans yganexus/
N3MEHEHUS.

4060 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepamn.

4061 3anBka Ha akcnvpaumio He obpaboTaHa. Bpems BBoAa 3asiBOK OKOHUM/IOCh.

4062 3asBKa Ha aKcnmpaumio He obpaboTaHa. HeT Takoro KIMEHTCKOro cyeta.

4063 3asnBka Ha akcnvpaumio He obpaboTaHa. He HallfeHa 3asBka ANs yaaneHus.

4064 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaLmn.

4065 3asnBka Ha akcnvpaumio He obpaboTaHa. He HaifieH ONUMOHHBIV MHCTPYMEHT.

4066 3asnBka Ha akcnupauuio He obpaboTaHa. OTka3 OT aBTO3KCNMPaLMN BO3MOXEH TOMbKO B [ieHb
NCTEeYeHNs onumoHa.

4067 3asBka Ha aKkcnupauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauuu.

4068 3asBKa Ha akcnupaumio He obpaboTaHa. OwmbKa Npy BbINO/THEHUN ONepauuu.

4069 3asBka Ha aKkcnupauuo He obpaboTaHa. OLwmbKa Npy BbINO/THEHNUN ONepaLun.

4070 3asBka Ha aKcnmpaumio He obpaboTaHa. Ha KIMEHTCKOM CUETe HET Takoro KosimyecTsa nosuumii.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnuue KIMeHTOB.

4092 Koaa BA HeT B Tabnuue 6a30Bbix aKTUBOB.

4093 He HalifeH yKkasaHHbI (ObHYEPCHbI UHCTPYMEHT.

4094 YkazaHHbIli (Ob0YEPCHbIN MHCTPYMEHT He COOTBETCTBYET yKasaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN thbtouepc, korga BA ykasaH - [ns Bcex.

4096 He HalifeHo orpaHuyeHus ons yaaneHus.

4097 OrpaHuyeHne MaBHOro Tpeligepa Hemb3sa yaanutb Tpeingepy bpokepckoli drpmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTpYMeHTa A0/MKHbI 6bITb 419 04HOro 6a30BOr0 akTUBa.

4100 [Ons 3aaBkn no CBA3Ke JO/MKHO BbINOMHATLCSA TpeboBaHMe K MHCTPYMEHTaM: Aata UCNOTHEHUS
MPAMOro MHCTPYMEHTa MeHblLUEe AaTbl UCMOHEHUA 06PATHOTO MHCTPYMEHTA.

4101 3anpelleHbl CBA3KN MexXay UHCTPYMEHTaMM C pa3HbIMU SIOTaMu.

4102 HeT nosuumii ansa nepexoca.

4103 HenonHoe ceepeHve FOK 3aaBku.

4104 3asBka no AHoOHMMHOMY PETO gomkHa 6bITk TOMLKO € ykasaHuem Tuna "PEMNO".

4105 3anpelleHa 3asBka ¢ ykaszaHvem Tvna "PEMNO" no gaHHolt CBsizke.

4106 CBA3KN paspeLleHbl ToNbKO AN [leHeXHOro pbiHka.

4107 OToli NpoLeaypoit HeNb3si CTaBUTb 3asiBKM MO MHCTPYMEHTY-CBSA3Ke.

4108 HeT npas Ha Toprosto No TO MHCTPYMEHTaM B PEXUME YNpPaBeHNsA PUCKOM.

4109 CraBka (nnmn CBon-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoii YacTu cAenkn He coBnasaeT C LieHOM NocTaBku.

4111 MpesbiweH npegen Ctasku (Wi CBON-LEHbI).

4112 YkazaHHbIli (Oblo4epCHbIA MHCTPYMEHT - CBA3Ka, No Hemy OrpaHnyeHnst He CTaBsATCA.

4115 HeB0O3MOXHO NepeBecTUn AeHexXHble cpefcTea ¢ b® Ha B®. HeT TekyLmx ceccuii.

4116 HeB03MOXHO nepeBecTn AeHexHble cpeacTsa ¢ b® Ha BP. BP-goHOp He 3apernctpuposaHa B
Toprax.

4117 HeBO3MOXHO nepeBecTM [eHexHble cpeactBa ¢ b® Ha B®. Bd-nonyyarens He
3aperncTpuposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACTB y bpokepckoit ®rpmbl.

4119 He xBaTaeT CBOGOAHbIX 3a/1070BbIX CPEACTB YaCTUYHOro obecneveHns y Bpokepckoit drpmebl.
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4120 He xBaTaeT canbo AeHexHbIX cpeacTs y O6ocobneHHoro pasgena.

4121 He xBaTaeT canb/io 3a/10r0BbIX CPEACTB YaCTUYHOro obecneveHns y O60co61eHHOro pasgena.
4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B HaA/IM4NM 3a/10T0BbIX CPEACTB YacTUYHOrO obecneyeHusi y bpokepckoi dupmbl.
4124 He HaiifeH kop, ykasaHHo Bpokepckoli dPupmbl.

4125 MonbITka Nepesofa Mexay pasgenamm pasnuyHbiX PacuéTHbix dupm.

4126 MepeBog 3anpelwéH. Owmnbka norvkM nepeBosoB.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoii drpMbl.

4129 He xBaTaeT canbo AeHexHbIX cpeacTs y O6ocobneHHoro pasgena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPEACTB y PacuéTHoW ®rpmbl.

4131 He HaligeH koa ykasaHHoi Bpokepckoii drpmbl.

4132 BbiBog, 3anpeLuéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HAIM4MK JEHEXHbIX CPeAcTB Yy Bpokepckoli dupMbl.

4135 He xBaTaeT B HANM4MKN AeHEeXHbIX CPeAcTB y PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOIHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumy 3a/10r0BbIX CPEACTB NOSIHOTO obecneyeHns y Bpokepckoit drpmbi.
4140 HeT no3uuuii Ana nepeHoca no BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpPbITbIX NO3ULUIA A5 NepeHoca.

4142 [MonbiTKa NepeHoca No3nLUIA C KITIMEHTCKOTO CUYETA Ha UyXOW CUET (C gpyrum MIHH).

4143 Henb3s nepeHocuTb No3numMmn mexay b®, npvHagnexatmm pasHoim PO.

4144 Henb3s nepeHocnTb NO3ULIMK Ha HyneBoli pasgen bd.

4145 3anpeT AgMUHUCTpPaTopa TOProB Ha NePEHOC NO3ULMIA N0 yKa3aHHOW Bd.

4146 3anpet Ha NnepeHoc No3nLMKU No YKazaHHOMY UHCTPYMEHTY.

4147 He HaliileH yKa3aHHbI ONLMOHHbIA MHCTPYMEHT.

10579 [nsa BbIGPAHHOTO (PMHAHCOBOrO MHCTPYMEHTA LieHa MeHbLUE A0NyCTUMOA.

10580 [N BbIGPAHHOTO PMHAHCOBOrO MHCTPYMEHTA LieHa 60/bLUe A0NYCTUMOIA.
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