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22.01.2024 BHeCE&HHble N3MeHeHUsA:

» [o6asneH pa3gen "2.4.4. PacueT caenku no 3asiBke C ykasaHuem crnpega TAS".

* B pasgen "2.4.5. MpusHaku, BbiCTaBIsieMble Y 3asBOK 1 CAenok" fo6aBneHo onucaHne HoBbIx chnaros:
o "TASSettlement (0x10000)" - PacueT caesku no 3asBke ¢ ykaszaHuem cnpega TAS.

» MoTtok FORTS_TRADE_REPL:

o B Ttabnuupl orders_log u multileg_orders_log no6asneHo none compliance_id.
» Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo none compliance_id.
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents gns nons signs nosisunics HoBblid 6uT: 0x100000 - TAS-chbrouepc.
o B Tabnuue fut_vcb ana nons signs nosasunics HoBbI 6UT: 0x4 - TAS-bblouepc.
o B Tabnuue dealer gns nons status nossuicsa HOBbI 6uT: 0x10000 - HKLL.
o B Tabnuuy sys_messages fobasneHo nosne type_id.
o YpaneHsbl ycTapeslune Tabnuubl fut_rejected_orders u opt_rejected_orders. BmecTo aTux Tabnuy, Hago Mcnosb-
3oBaTtb Tabnumuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

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

* Motok FORTS_INFO_REPL:

o B Tabnuuy futures_params go6asneHo none tas_base_fut_isin_id.
o B Ttabnuue futures_params gnsa nons attribute nosiBunics HoBbii 6uT: 0x100000 - TAS-thbiouepc.

* VI3MeHeHus B peno3nTopumn cxemM nogadn KoMaHg;

o B komaHgy AddOrder po6asneHo none compliance_id (cl). [o6aBneH HOBblA TN KomaHgbl AddOrder
(msgid=474).

o B komaHpy IcebergAddOrder pob6aeneHo none compliance_id (cl). [o6aBneH HOBbIA TUM KOMaHApl
IcebergAddOrder (msgid=475).

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

o B komaHgy IcebergMoveOrder pno6asneHo none compliance_id (cl). [o6aBneH HOBbIA TN KoMaHAbl
IcebergAddOrder (msgid=477).

01.12.2023 BHeCE&HHble N3MEHEHUA:

* 3meHeHOo Ha3BaHue gokymeHTa: BMecTo "LUno3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".

» [Nob6asneH pasgen "2.3.2.1. AgpecHbIi PeXM C M3TUMHIOM MO YHUKaNIbHOMY Koay".

* B pasgen "2.4.4. lNpu3Hakuy, BbiCTaBNseMble y 3a8BOK 1 cAenok" 4o6aBneHo onucaHme HOBbIX (hnaros:

o Yctapeslwwuii 61T "InternalHalfTrade (0x80000000)" nepenmeHoBaH B "NegotiatedMatchByRef (0x80000000)" -
Mpu3Hak 3asiBKv UK caenkv, CChopMUPOBaHHON B pexume "ALpecHblil ¢ M3TYMHIOM MO YHUKa/IbHOMY Koay".

» [No6asneH HoBbIl NnoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3a9BKU. Tabnmup:

o rejected_orders - OTBeprHyTble B KAMPWHT 3asBKW. Tabnuua ucnonb3yercs BMECTO ycTapeBlumx Tabnuu,
fut_rejected_orders n opt_rejected_orders notoka FORTS_REFDATA_REPL.

» Motok FORTS_COMMON_REPL:

o W3 Tabnuupl sys_events yaaneHo yctapesLuee nosne type. BMecTto Hero cieflyeT cnosib30BaTh nosne event_type.

» Motok FORTS_REFDATA_REPL:
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o W3 Tabnuupl session yganeHo yctapesllee none opt_sess_id. BMecTo Hero cnegyeT ucnonb3osatb nose
sess_id.

o HauvnHas c Bepcumn 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders 06bABASIOTCA yCTapeBLUUMA 1
6yayT yaaneHbsl B Bepcumn 7.21. BmecTo aTux Tabnuy, Hago ucnonb3osatb Tabnuuy rejected_orders notoka
FORTS_REJECTEDORDERS_REPL.

e Motok RTS_INDEX_REPL:

o N3 Tabmuupl rts_index yganeHo ycTapesluee none value. BmecTo Hero cnegyeT wucnonb3oBatb nose
value_highprec.

* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:

o YpaneHbl megnieHHble Bepcun komanabl ChangeClientMoney (Bepcuu komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee o6bsiBNeHHbIE ycTapeBLMMU. Vicnonb3yiite 6onee ObICTPY0 BEpPCUIO KOMaHAbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023 BHecéHHble nsmeHeHus:

» Pasgen "3.1.4. YctaHoBka MO B cpefe Linux" pa3but Ha ABe yacTu:
o "3.1.4.1. YcTaHoBKa 13 zip-apxmBa".
o "3.1.4.2. YctaHoBKa 13 deb-nakeTta unm rpm-naketa”
» [o6asneH HoBbIl NnoTok FORTS_USER_REPL - Monb3oBatenu. Tabnuubl:
o user - [onb3oBaTesim CUCTEMbI
o sma_master - MNMpussaska SMA-norvHa Kk MASTER-noruHy
o sma_pre_trade_check - HacTpoiiku npeaBaputesbHbix npoBepok SMA-norvHa
o sys_events - Tabnuua cobbITui
* MNotok FORTS_PROHIBITION_REPL:
o YpnaneHo 3HavyeHue "0x20000000 (CnoTbl)" ans nons group_mask B Tabnuue prohibition.
e lMotok FORTS_REFDATA_REPL:

o YpaneHa ycTapeBwas Tabnuua option_series. Bmecto 3710l Tabnuupl Hago MCMOMb30BaTb TabnuLy
sess_option_series.

o B Tabnuuy sess_option_series pob6aeneHbl nons interest rate_risk_up, interest rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

o M3 Tabnuubl sess_option_series yaaneHo yctapesiuee nose state. BMecTo Hero cnegyer UCMosb30Bath nose
state n3 TabnmLpl Opt_sess_contents.

o A3 Tabnuubl investor yaaneHo ycTapeBLUee nose status. BMecTo Hero crnegyeT ucnonb3oBath nose xstatus.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fob6asneHo none shor_nosys.
o B Ttabnuuy fut_sess_settl no6aBneHo none index_div.
* lMotok FORTS_VM_REPL:
o JlobaBneHa Tabnuua cobbITuii Sys_events.
e Motok FORTS_VOLAT_REPL:
o [lobaeneHa Tabnuua cobbITWA Sys_events.
e Motok FORTS_INFO_REPL:
o B Tabnuuy option_series_params go6aeneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.

* Motok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn go6asneHo none num_orders.
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* YnaneHbl Kogpl owmbok: 9999.
02.06.2023 BHeCéHHble n3meHeHus:
* Motok FORTS_COMMON_REPL:
o B Tabnuuy sys_events fo6asneHo none event_type.
o HauuHas c Bepcum 7.12 none type B Tabnuue sys_events 06baBnseTcs ycTapesLUM 1 6yaeT yaasieHo B Bepcum
7.18. BMecTO Hero creflyeT MCnonb3oBaTb nose event_type.
» Motok FORTS_REFDATA_REPL:
o N3 Tabnuupl opt_sess_contents yganeHsl yctapesLlumne nons d_exec_beg n d_exec_end. BMmecTo HUX cnegyet
MCMonb30BaTh nosne expiration_date n3 Tabnuubl sess_option_series.
o W3 Tabnuubl opt_sess_contents yaaneHo ycTapesluee nose step_price. BMecTo Hero cnefyet UCNo/b30BaTh
none step_price u3 Tabnuubl sess_option_series.
o HauuHas c Bepcuu 7.12 none opt_sess_id B Tabnue session 06bSABNSAETCA yCTapeBLUNM U ByaeT yAasieHo B
Bepcun 7.18. BmecTo Hero crefyeT ncnosb3oBaTh none sess_id.
o B Tabnuuy sess_option_series gobasnieHbl nons step_price_clr n step_price_interclr.
e Motok FORTS_CLR_REPL:
o W3 tabnuy fut_pos, opt_pos, fut_pos_sa n opt_pos_sa yaaneHbl nons vat_ex v vat_cc.
» MoTtok RTS_INDEX_REPL:
o HaumHas c Bepcum 7.12 none value B Tabnuue rts_index 06baABNsSETCA ycTapesLumMm 1 6yaeT yaaneHo B Bepcum
7.18. BMecTO Hero cnepgyeT ucnosb3oBark nose value_highprec.
* VI3MeHeHus B peno3nTopumn cxemM Nogadn KoMaHz;
o MepneHHble Bepcun komangsl ChangeClientMoney (Bepcumn komang ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104 ) HaunHas ¢ Bepcum 7.12 06bABNAOTCA YCTapeBwyMu 1 ByayT yaaneHsl B Bepcumn 7.18. Micnonb3yite
6onee 6bicTpyto Bepcuto komaHasl ChangeClientMoney ¢ ID in = 458 / Reply ID out = 187.
» BBepcun 7.12 B cucteMe BBEAEHO OrpaHNYeHne Ha KoNMyecTBo OAHOBPEMEHHbIX MOANNCOK Ha Of4MH NOTOK Plaza2
(Cgate) ot ogHoOro LWIO30BOrO JI0TMHA - He 6onee 20 (nogpobHee cm. pasgen “3.3.9. OrpaHuyeHue konmyecTea
O[IHOBPEMEHHO OTKPbITbIX MOTOKOB peniMkaLmy oT 04HOro coeanHeHns Plaza2").
27.03.2023 BHeCE&HHble n3MeHeHuA:

* Bpasgen "2.4.4. Tunbl caenok, oopmupyeMble Npy UCNOSIHEHUN U UCTEUYEHMI (DbHOYEPCOB 1 OMLMOHOB" f06aBNeHO
onvcaHne HoBbIX (h/1aroB:

o YcrapesLmii 6ut "eREPOCCStatus (0x2000)" nepemmeHoBaH B "DueToCrossCancel (0x2000)" - MNpur3Hak CHs-
TUSA NACCKBHOMN 3asBKU NPU KPOCC-CAESKe.

* HauuHas c Bepcun 7.9 B cucteme SPECTRA cepBuC MH(DOPMUPOBAHUS YYACTHUKOB O MPOrHO3HbIX 3HAYEHUSIX
puck-napameTpoB (ForecastiM) 06bsBnseTca ycTapeBLUMM C NOCeayoLWmum yaaneHmem cepemca B Bepcum 7.15.

¢ Motok FORTS_COMMON_REPL:
o B Tabnuuy common go6aBneHo none swap_rate.
o JlobaBneHa Tabnuua cobbITuii Sys_events.
* MNotok FORTS_PROHIBITION_REPL:
o B Tabnuuy prohibition go6asneHsl nons section_id n base_contract_id.

o Haunnas ¢ Bepcun 7.9 3HaueHmne "0x20000000 (CnoTbl)" ans nons group_mask B Tabnuue prohibition o6basns-
eTcsa ycTapeBLwyM 1 6yaeT yaaneHo B Bepcum 7.15.

» Motok FORTS_REFDATA_REPL:

o W3 tabnuy, fut_sess_contents u fut_instruments yganeHo yctapesluee none is_percent. BMecTo Hero cnegyet
ncnonb3oBatb none asset_class 13 tabnuupl fut_vcb.

o B Tabnuuy investor fo6aeneHo none xstatus. MNMone xstatus oTiMyaeTcs oT CyLLEeCTBYOLLLEro Nons status pacLum-
PEHHBIM TUNOM i8 1 TpaHCNAUMe B HEM [BYX AONOMHUTENbHBIX (h/1aros:

m 0x10000000000 - KBanimcuumpoBaHHbIii MHBECTOP
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m 0x40000000000 - CHATb NaccuBHyo 3aABKY NPW Kpocc-caenke

o Haumnas ¢ Bepcumn 7.9 none status B Tabnuue investor o6bsABAAETCA yCTapeBWwnM 1 6yfeT yaasieHo B Bepcumn
7.15. BmecTo Hero criefyeT UcnosbL30Barth rnose xstatus.

o JlobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents go6aBneHo nose state.

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

¢ Motok FORTS_INFO_REPL:

o W3 Tabnuubl base_contracts_params yaaneHo yctapeBLuee nose is_percent. BMecTo Hero crefyeT UCNosb30o-
BaTb nose asset_class.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
* VI3MEeHEeHNs B peno3utopumn cxemM nogadun KoMaHz;:

o [lo6asneHa HoBast komaHAa ChangeBFClientBaseContractParametersNextSession (msgid=1057) - 3meHeHue
napameTpoB K/imeHToB B® no BA.

09.11.2022

BHeCE&HHble N3MeHeHUsA:
» B pasgen "2.3.1. 3asaBku — 06LMe BO3IMOXHOCTU" A06aBneHo onvcaHmne 3aasok Tuna Book-or-Cancel (BOC).

» Pasgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu NCMNOTHEHUU K UCTeYEHUN ObOYEPCOB M OMUMOHOB" pa3buT Ha
[Be yacTu:

0 "2.4.4. TIpn3Haku, BbICTaBNsAEMbIe Y 3a8BOK U CAENOK".
o "2.4.5. Tunbl cgenok, opmmrpyemMble Npy UCNOSTHEHNN Y UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
* B pasgen "2.4.4. lMpu3sHaku, BbiCTaB/IsieMble Y 3asiBOK 1 CAenoK" fob6aBieHo onucaHrne HoBbIX chnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asBKU WKW CLAEMKA B ayKUWOHE OTKPbITUS.
o BOC (0x1000000000000000) - 3asnBska Book-or-Cancel (BOC).
» [No6asneH pasgen "2.5.7. AyKUMOH OTKpbITUSA".
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
o B Ttabnuupl user_deal n user_multileg_deal fo6aBneHbl nons xstatus2_buy u xstatus2_sell.
* lMotok FORTS_ORDLOG_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
e Motok FORTS_DEALS_REPL:
o B tabnuupl deal n multileg_deal fo6asneHbl nons xstatus2_buy u xstatus2_sell.
e Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo nose xstatus?2.
* lMotok FORTS_ORDBOOK_REPL:
o B Ttabnuuy orders go6asneHo nosne xstatus2.
¢ Motok FORTS_COMMON_REPL:
o B Tabnuuy common fo6aBneHo nose opening_auction_price.
e lMotok FORTS_REFDATA_REPL:
o JlobaBneHbl Tabnuupl sess_option_series, discrete_auction u discrete_auction_base_contract.

o W3 Tabnuubl opt_sess_contents yaaneHbl Nons europe, min_step, lot_volume.

o B Tabnuuy user gob6aeneHo none user_level.

10
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o HaumHas c Bepcumn 7.6 Tabnuua option_series 06bsBNAeTCS ycTapeBLeil U GyAeT yaaneHa B NocnemyoLmx
Bepcusix. BMecTo 3Toii TabnmLbl HaZlo UCMOIL30BaTb TabuLy Sess_option_series.

MoTtok FORTS_CLR_REPL:
o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6asneHbl nons pos_exec v charge_exec.

o HauuHas ¢ Bepcum 7.6 nons vat_ex v vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa 06baBns-
H0TCA ycTapeBLwMMU 1 ByayT yaaneHsl B Bepcun 7.12.

MNotok FORTS_INFO_REPL:

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

M3mMeHeHNs B penosutopmumn cxem nogadn KoMaHm:

o B komaHay IcebergAddOrder go6asneHo none type (i4). Jo6asneH HoBbI TN komaHAbl IcebergAddOrder
(msgid=472).

[ob6aBneHbl HOBbIe KoAabl owmbok: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305

VI3MeHeHbI TeKCTbI KOAOB OWN6OK: 62

15.09.2022

BHeCEHHbIe N3MEHEHUS:

[o6asneH pasgen "2.3.4. Kpocc-caenku'.

[o6asneH pa3gen "2.4.3. MNpekpalleHne 0613aTe/bCTB N0 OAHOAHEBHbLIM (hbloYepcam C aBTONPOsIoHraLvei ("Bey-
HbIM btoyepcam™)".

B pasgen "2.4.4. Tunbl caenok, hopmypyemblie Npy UCNOSIHEHUN U UCTEYEHWUM (DbIOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h1aros:

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHW4eckas caernka BcrieAcTBme J06pOBOIbHOIO
BbIX0/a U3 BEYHOTo ghblovepca (Ha OCHOBaHWN NOAAHHOTO NOPYYeHUs).

o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHu4eckas caenka BCrneacTBne NpUHyanTebHO-
ro BbIX0Aa V3 BEYHOTro hblovepca (peasmsaums HeyaoBNeTBOPEHHOIO Cnpoca).

o ePerpetualFuturesExecution (0x800000000000000) - TexHu4eckasi caesnka B CBA3aHHOM MHCTPYMEHTE BCnea-
CTBME BbIX0Aa U3 BEYHOrO (hbrouepca.

Motok FORTS_FEE_REPL:

o B Tabnuuy adjusted_fee po6asnewbl nona  adjusted_fee_trade_buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.

MNotok FORTS_PROHIBITION_REPL:
o JlobaBneHa Tabnuua cobbITnii Sys_events.
MNotok FORTS_REFDATA_REPL:

o YpaneHa yctapesLuas tTabnuua prohibition. Bmecto atoli Tabnuubl Hago ncnonb3osatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.

o [lobaBneHa Tabnuua fut_exec_orders.

o HauuHas c Bepcun 7.3 none is_percent n3 tabnuy, fut_sess_contents u fut_instruments o6bsBNsieTCA ycTapes-
LM 1 6yaeT yaaneHo B Bepcun 7.9. BMmecTo Hero cnegyeT ncnonb3osathk none asset_class us tabnuupl fut_vch.

o HauvHas ¢ Bepcum 7.3 nonsa d_exec_beg n d_exec_end B Tabnuue opt_sess_contents 06bABNSAIOTCS yCTapes-
WM 1 6yayT yaaneHbl B Bepcun 7.9. BMeCTo HUX cnefyeT ncnosb3oBaTb none expiration_date n3 tabnuubl
option_series.

Motok FORTS_INFO_REPL:

o M3 Tabnuupl currency_params yaaneHo nose signs.

o HauvHas ¢ Bepcun 7.3 none is_percent B Tabnuue base_contracts_params 06bsBAsieTcA ycTapesLLmnm n byget
yaaneHo B Bepcuu 7.9. BmecTo Hero cnefyet ucnonb3osatb nosne asset_class.

VI3MeHeHNA B peno3nTopun CXeM nogadn KoMaHz4:

11
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o B komaHabl FutChangeClientProhibit » OptChangeClientProhibit so6asneHo none client_priority (i4). lo6aBneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o [lobasneHa HoBas KomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UCMONTHEHWNE OAHOLHEBHbIX
(PbHOYEPCOB C aBTOMPO/IOHTAUMENA.
o B komaHge OptChangeExpiration Tun nons order_id v3meHeH Ha i8. [Jjo6aBneH HOBbIA TUM KOMaHApl
OptChangeExpiration (msgid=471).
» [lo6aBneHbl HOBbIE koAbl owwn6ok: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
* 3meHeHbl TekcTbl kogoB ownbok: 4050-4055, 4060-4067, 4069, 4070.
* YpaneHsbl kogbl ownbok: 300-307, 4068.
17.05.2022 BHeCE&HHbIe n3MeHeHus:

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

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

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

o B Tabnuuy option_series fobasneHbl nons margin_style, settlement_type, exercise_style, min_step, step_price,
lot_coefficient, r, fixed_spot_discount, projected_spot_discount, step_price_curr, underlying_price, lot_volume,
state.

o W3 Tabnuupl opt_sess_contents yaaneHo nosne base_isin_id.

o HaunHasi ¢ Bepcuu 7.0 none europe B Tabnuue opt_sess_contents 06bsBNsETCs YCTapeBLIUM U ByaeT yaaneHo
B Bepcuyn 7.6. BMECTO Hero cneayert 1cnosb3oBaTh Nosie exercise_style 13 Tabnuusl option_series.

o HauvHas ¢ Bepcun 7.0 none min_step B Tabnuue opt_sess_contents 06bABNSETCS yCTapeBLUMM 1 6yaeT yaaneHo
B Bepcumn 7.6. BmecTo Hero cnefdyert Mcnonb30BaTb nose min_step n3 tabnuupl option_series.

o HauuHas c Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06bsiBNIsieTCA ycTapeBLUUM 1 GyAeT yaa-
NIEHO B Bepcuy 7.6. BMECTO Hero crieayeT 1cnosb3oBarb nose lot_volume n3 Tabnuubl option_series.

o HaunHasi c Bepcum 7.0 none step_price B Tabnuue opt_sess_contents 06bsABASETCS YCTAPEBLUUM U BYAET yaa-
NeHo B Bepcuy 7.6. BMECTO Hero cieayeT 1cnosb3oBaTh nosie step_price 13 Tabnmupl option_series.

o B tabnuuy fut_vcb go6aeneHsl nons asset_class n board_md.
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o B Tabnuue fut_vch ans nons asset_class yganeHo 3HaveHwve: '7' - lparoueHHble MeTaslbl.

o B Ttabnuuy opt_intercl_info fo6asneHbl nons premium n premium_in_settl_currency.

o B Ttabnuuy opt_vcb go6asneHo none settlement_currency.

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeBLwwas Tabnuua usd_online.

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

e lMotok FORTS_CLR_REPL:
o B Tabnuubl opt_pos 1 opt_pos_sa fobasneHbl Noss premium u premium_in_settl_currency.
o JlobaBneHa Tabnuua option_series_settl.

e lMotok FORTS_VM_REPL:

o B Ttabnuupl opt_vm 1 opt_vm_sa fob6asneHbl noas premium u premium_in_settl_currency.

¢ Motok FORTS_INFO_REPL:

o HauuHas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params o6bsBNsieTca ycrapesLumm 1 byaet
yAaneHo B Bepcuu 7.6. BMecTo Hero cneayeT ncnosb3oBarth nose strike_step u3 Tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.

o B Tabnuue base_contracts_params fna nons asset_class yaaneHo sHaueHue: ‘7' - [iparoyeHHble MeTasbl.

o HauuHas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6bABASETCS ycTapeBLUMM U OyAeT yaasieHo B
Bepcun 7.6. BMecTo Hero cnefyeT Ucnonb3osarb nose sub_risk n3 tabnuupl option_series_params.

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

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

* 3MeHeHbI TeKCTbl KOA0B OLwn60okK: 4067.
05.04.2022 BHeCEHHble n3MeHeHUA:
» [o6asneH pasgen "2.2.2.1. OgHoAHEBHbIE (PbloYepChbl C aBTONPOIOHraumen”.
* YnaneH pasgen “3.3.4. MOHUTOPUHT latency co CTOPOHbI KIMEHTA", ABAAIOLMIACS yCTapeBLUIMM.
* lNMotok FORTS_REFDATA_REPL:
o B 1abnuue fut_sess_contents Ans nons signs nossuacs HoBbIn 6uT: 0x4000 - OAHOAHEBHbIV (IbIOYEPCHDIN KOH-
TpakT ¢ aBTonponoHraumein (CFD - Contract for difference).
e Motok FORTS_CLR_REPL:
o B tabnuuy fut_sess_settl fo6asneHo none swap_rate.
20.10.2021 BHecéHHble n3meHeHus:
» [opaboTka yTnnutbl 4518 cMeHbl napons (change_password.exe):

o B cTpoky 3anycka Ao6asneH napameTp app_name (MM NPUNoXeHus).

o B cTpoky 3anycka fo6asneH napameTp local_pass (naposb A1 NoKabHOro CoeANHEHNS C POYTEPOM).

o 13 BO3MOXHbIX K/ltoueli CTPOKM 3anycka yaaneH kitou key.

» No6asneH HoBbli noTok FORTS_PROHIBITION_REPL - 3anpeTtbl. Tabnuua prohibition BblHeceHa B 0TAeNbHbIV

MOTOK.

* Motok FORTS_REFDATA_REPL:

o HauuHas c Bepcum 6.15 Tabnuua prohibition 06bABNsETCS ycTapeBLUeii 1 ByeT yaaneHa B Bepcun 7.3. BmecTo

3TOli TabNULbl HAZO UCNob30BaTh Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
e Motok FORTS_INFO_REPL:
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o HauuHas c Bepcum 6.15 none signs B Tabnuue currency_params o6bsaBAseTca ycTapesLunM 1 byaeTt yaaneHo
B Bepcun 7.3.

[o6asneHbl HOBblE KOAbI OLLMGOK: 81, 4280-4282.
V13MeHeHbI TEKCTbI KO4OB OLWNG0K: 4160.

YnaneHbl koapl owm6ok: 4168.

23.07.2021

BHeCEHHbIe N3MEHEHUS:

[o6asneH pasgen "2.10. Cgenkv yperynmposaHus'.

Motok FORTS_PART_REPL:

o W3 Tabnuubl part yaaneHo nosne balance_money.

MNotok FORTS_REFDATA_REPL:

o B Ttabnuupl fut_sess_contents u fut_instruments go6asneHo none enforce_ims_half_netting.
MNotok FORTS_INFO_REPL:

o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.

o B Tabnuuy option_series_params go6aeneHbl nons margin_style, settlement_type, exercise_style.
MNotok FORTS_FEERATE_REPL:

o B Tabnuubl futures_rate, option_rate fo6aeneHo none exp_clearing_fee. B Bepcuun 6.12 none Bcerga 6yaert co-
nepxatb "0.0". B Bepcun 6.15 310 none 6yaeT 3anoNHATLCA 3HAYEHUSIMU CTaBKM.

YaaneHbl kogbl ownbok: 4120, 4121.

[o6asneHbl HOBble KoAbl Own60k: 80.

14.05.2021

BHeCEéHHble N3MEHEHUS:

B pa3gen "2.4.3. Tunbl caenok, hopmmpyembie Npu UCNONHEHUN U UCTEYEeHUM (hbHYEPCOB Y ONLMOHOB" A06aBNEHO
onvcaHue HoBbIX (h/1aros:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHus WTpada 3a CAeNKN yperynmposaHus.

YpaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HU1X c/egyeT Ucnonb3oBarb
notok FORTS_TRADE_REPL.

YpaneHbl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo Hux cneayet
mcnonb3osatb NOTok FORTS_USERORDERBOOK_REPL.

YpaneHsl notokn FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL. BMecTo HUX cnefyeT Ucnosib-
3oBartb notok FORTS_COMMON_REPL.

YpaneHbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUx cnefyet Ucrnosb30BaTthb NOTOK
FORTS_REFDATA_REPL.

Ypaneubl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo HuX cnegyet
ncnonb3osatb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

Motok FORTS_TRADE_REPL:

o W3 tabnuy, orders_log n multileg_orders_log yaaenexo none local_stamp.

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.

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

o [lo6aBneHa Tabnuua penalty.

Motok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders fo6aBfieHo nose reason.

Motok FORTS_PART_REPL:
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o B Tabnuuy part no6asneHo nosne penalty.
o B Tabnuuy part_sa go6asneHo none blocked_tax.
» Motok FORTS_REFDATA_REPL:

o N3 Tabnuy fut_sess_contents, fut_instruments 1 opt_sess_contents yaasneHo nosne d_start.

o B tabnuuy prohibition no6asnexo none xprohibition_id.

o Haumnas c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6baBnseTcs yctapeswmm n 6yaet yaaneHo B
Bepcun 6.15.

o HauuHas c Bepcun 6.9 Tabnmua usd_online o6bsiBNseTCA ycTapesLueii u byaet yaaneHa B Bepcum 6.15. BmecTo
3TOl TabnULbl HAA0 McNob3oBaTh Tabnuuy curr_online notoka MOEX_RATES_REPL.

» Motok FORTS_CLR_REPL:
o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.
* VI3MeHeHus B peno3nTopumn cxeM Nogadn KoMaHs;

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder yaaneHo none local_stamp. [lo6asneHbl HoBble Tunbl komaHng: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), IcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) n IcebergDelOrder (msgid=464).

o YpaneHa yctapeslwas komaHga FutTransferRisk.

» [lo6aBneHbl HOBble koAbl oLn60ok: 3001.

* lI3MeHeHbl TEKCTbI KOAOB OLWnbok: 4017.
25.02.2021 BHeCEHHbIE N3MeHeHuA:

e Motok FORTS_PART_REPL:

o HaunHasa ¢ Bepcun 6.8 B Tabnuue part none balance_money o6bsiBNSIETCA yCTapeBLNM 1 ByaeT yaanieHo B
Bepcun 6.12.

12.01.2021 BHeCE&HHbIe N3MeHeHus:
» Motok FORTS_REFDATA_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.

¢ Motok FORTS_INFO_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.

* lI3MeHeHns B Peno3vTopum CXemM nogayun KoMaHz;:
o HauuHas c Bepcuu 6.7 npouepypa FutTransferRisk o6baBnseTcs ycrapesLueii n 6yAeT yaaneHa B nocrefyoLwmx
BEpCUAX.
» [lo6aBneHbl HOBblE KOAbI OLLNGOK: 4226.
19.10.2020 BHeCEHHbIe N3MeHeHus:
* M3meHeH pa3gen "2.5. PacnucaHve TOpros v KnvpuHra“.
* M3meHeH pasgen "2.4.3. Tunbl caenok, hopmMmmupyemble npu UCMOSIHEHUW N UCTEYEHUN (ObIOYEPCOB M OMLMOHOB".
» Motok FORTS_TRADE_REPL:
o B Tabnuuax orders_log n multileg_orders_log none local_stamp 06bsiBNseTcsa ycrapeBLnm 1 6yaeT yaaneHo B
Bepcun 6.9.
» Motok FORTS_DEALS_REPL:
o B Ttabnuuy deal fobaBneHsl nons xstatus_buy n xstatus_sell.
o B tabnuuy multileg_deal fo6asneHsl nons xstatus_buy u xstatus_sell.
* Motok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy info po6aBneHo none publication_state.
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¢ lMotok FORTS_ORDBOOK_REPL:
o B tabnuuy info po6asneHo none publication_state.
* Motok FORTS_REFDATA_REPL:
o B T1abnuuy user gobasneHo none password_expiration_date.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:
o O6HOBMIEHHasA KOMaHAa yCTaHOoBKY knmeHTcknx ummTtos ChangeClientMoney (msgid=458).

o YpaneHol cnegywowme ycrtapeslune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepenmeroBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsBnseTcs yctapesLunm n 6yaeT yaaneHo B Bepcun 6.9.
» [lo6aBneHbl HOBble koAbl owwnbok: 300-307, 4175.

* I3mMeHeHbl TeKCTbl koA0B owmn60kK 4006-4011, 4017.

17.08.2020

BHeCEHHbIe N3MEHEHUS:
» [o6asneH pasgen "2.3.5. Aiicbepr-3asiBku”.

* Bpasgen "2.4.3. Tunbl caenok, hopmmrpyeMble Npu UCNOSIHEHUN U UCTEUYEHMM (DbHOYEPCOB 1 OMLMOHOB" f06aBNeHO
onuncaHne HOBbIX (hNaros:

o elceberg (0x800000000000) - npu3Hak aiicbepr-3asBku, CAENKU NO aicbepr-3asBke
o eSynthetic (0x200000000000) - np13HaK CUHTETUYECKO 3as1BKM
o eOperatorlnputSA (0x1000000000000) - 6nokupoBka nNo PacyeTHOMY Kogy

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

» [o6asneH pasgen "2.9. CUHTETUYECKNIA MATUNHT".

e [lobaBneH HoBbli noTok FORTS TRADE_REPL - o6begnHeHne FORTS_FUTTRADE_REPL n
FORTS_OPTTRADE_REPL.

e Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CMNEKTPA 6.5 06bsBnsitoTCa ycra-
peBLnMU, N3MEHEHUS cnedyeT cMoTpeTh B onncaHum FORTS_TRADE_REPL.

* MNotok FORTS_TRADE_REPL:

o B Tabnuuy orders_log po6aeneHsl nona  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy multileg_orders_log po6asneHbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy user_deal po6aenenbl nons public_order_id_buy, public_order_id_sell, private_order_id_buy,
private_order_id_sell.

o B Tabnuuy  user_multileg_deal  po6aBneHsbl nons public_order_id_buy, public_order_id_sell,
private_order_id_buy, private_order_id_sell.

» [No6asneH HoBbI NoTok FORTS_USERORDERBOOK_REPL - 06beauHeHne FORTS_FUTORDERBOOK_REPL
1n FORTS_OPTORDERBOOK_REPL.

» MoTtokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CIMEKTPA 6.5 06b-
AB/IAOTCA YCTApeBLUNMU, U3MEHEHUSA CrieayeT CMOTPETL B onucaHn FORTS_USERORDERBOOK_REPL.

* Motok FORTS_USERORDERBOOK_REPL:

oB Tabnuuy orders po6aeneHbl nonsa  public_order_id, public_amount,  public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.
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B tabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o lMone id_ord nepenmeHosaHo B public_order_id.

o lMone xamount nepenmeHoBaHo B public_amount.

o lMone xamount_rest nepemmeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

B tabnuuax deal u multileg_deal notoka FORTS_DEALS_REPL:
o Mone id_ord_buy nepermeHoBaHo B public_order_id_buy.

o lMone id_ord_sell nepenmeHosaHo B public_order_id_sell.

B Tabnuue orders notoka FORTS_ORDBOOK_REPL:

o lMone id_ord nepenmMeHoBaHo B public_order_id.

o [Mone xamount nepenmeHosaHo B public_amount.

o Mone xamount_rest nepemmeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

o lMone init_moment nepenmeHosaHo B public_init_moment.

o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

[o6aeneH HoBbli notok FORTS_COMMON_REPL - o6beguHeHne FORTS_FUTCOMMON_REPL wu
FORTS_OPTCOMMON_REPL.

Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcuu CIMEKTPA 6.5 06bsiBnstoTCA
ycTapeBLWnMU, U3MEHEHNS cneayeT CMOTpeTb B onucaHun FORTS_COMMON_REPL.

Motok FORTS_COMMON_REPL:

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

o B Tabnuuy common gob6asneHbl nons best_buy native, xamount_buy_native, xorders_buy amount_native,
best_sell_native, xamount_sell_native, xorders_sell_amount_native.

o W3 Tabnuubl common yaaneHsl nons old_kotir n cur_kotir.
MoTOKM arpernpoBaHHbIX CTakaHOB:

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

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

o N3 Tabnuubl money_clearing yganeHo none share.

o W3 Tabnuubl fut_pos yaaneHo none account.

o W3 Tabnuupl opt_pos yaaneHo none account.

[o6aBneH HoBbli notok FORTS_REFDATA REPL - o6beguHeHne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL B Bepcuu CMEKTPA 6.5 06b5BN1510TCA ycTapeBLUm-
MW, U3MEHEHNS cnefyeT cMOTpeTb B onucaHun FORTS_REFDATA_REPL.

MNotok FORTS_REFDATA_REPL:
o N3 Tabnuubl fut_sess_contents yganeHsl nons code_vcb, old_kotir, d_pg v last_cl_quote.

o W3 tabnuupl fut_vcb yaanensl nons code_vcb unis_foreign.

(e]

M3 Tabnuubl fut_instruments yaaneHsl nons code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.

o N3 Tabnuubl dealer yganeHo none go_ratio.
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o W3 Tabnuubl prohibition yaaneHo none code_vcb.
o B Tabnuuy fut_margin_type go6asneHo none operator_input.
o M3 Tabnuupl opt_sess_contents yaaneHbl nons code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.
o N3 Tabnuubl opt_vcb ynaneHo none code_vch.
o B Ttabnuuy option_series go6asneHo none m_bach.
¢ Motok FORTS_INFO_REPL:
o 3 Tabnuubl base_contracts_params yganeHo none code_vch.
o N3 Tabnuubl futures_params yaaneHsl nons code_vch, settl_price u settl_price_real.
o W3 Tabnuupbl investor yaaneHo none go_ratio.
o N3 Tabnuubl dealer yganeHo none go_ratio.
o B Tabnuuy option_series_params gobasneHo none m_bach.
e Motok FORTS_PART_REPL:
o N3 Tabnuubl part ynaneHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
¢ lMotok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff no6asneHo none m.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o [lo6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o JlobaBneHa HoBast komaHaa DelUserOrders - o6beauHset FutDelUserOrders n OptDelUserOrders.
o [lo6asneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 yripasne-
HUA alicbepr-3asBKkamu.
o KomaHga ChangeBFParameters nepenveHosaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepeumeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [lo6aBneHbl HOBble KoAbl OLWNGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHeCEHHble n3MeHeHuA:
» [o6asneH pasgen "2.6.9. Mogaepxka oTpuuarensHbix LeH B SPECTRA".
» [No6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl Ans mogenv bnaka-Loynsa.
» [No6aBneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcs 0.
e Motok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common go6aeneHo none price_assigned_by_admin.
* lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb go6aeneHsbl nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B tabnuuy opt_vch gobasneHsl nons negative_prices, option_model.
o B Tabnuuy option_series gobasneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy base_contracts_params go6asneHo none option_model. Mons has_options n spot_price 06bsBNS-
H0TCS yCTapeBLUMU 1 BYAYT yaaneHbl B Bepcun 6.6.
o B Tabnuuy futures_params go6asneHsl nons attribute, mr_addon_up, mr_addon_down.
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o B Tabnuuy option_series_params fo6asneHbl nons a-s_black, a-s_bach.
» MoTtok FORTS_VOLAT_REPL:

o B Tabnuuy volat fo6asneHo none option_model.

15.01.2020

BHeCEHHble 3MeHeHusA:
» [Noo6aeneH pasgen "2.6.8. BnokmpoBka 6POKEPCKOIi YacTu KIMEHTCKOro cbopa”.
» [No6asneH HoBbIn noTok FORTS_BROKER_FEE_REPL - Bpokepckue Kommuccuu.

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

* lMotok FORTS_PART_REPL:

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

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

o YpaneHa komaHga FutChangeBFParameters.

o [lo6aBneHa HoBasi koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB A8 pacueta 6pokep-
CKOWA Kommceuu.

» [lo6aBneHbl HOBble koAbl OLN60K: 3000.

10.12.2019

BHeCEHHbIe N3MEHEHUS:

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

12.09.2019

BHeCEHHbIe N3MEHEHUS:

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

31.08.2019

BHeCEHHbIe N3MeHeHuA:
» Nob6asneH pasgen "3.3.9. MapTyLMOHNPOBaHNe MaTymHra".

* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UCTEHEHUU (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onucaHne [Byx HOBbIX (p/1aroB, KOTOpble NPOCTaBAATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e lMotok FORTS_FUTINFO_REPL:

o Jlo6aBneHa Tabnuua instr2matching_map.
e MoTtok RTS_INDEX_REPL:

o N3 Tabnuubl rts_index yganeHsl yctapesLune nons prev_close_value, open_value, max_value, min_value.
* I3mMeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o [lo6aBneHbl HoBble KoMaHAbl DelOrder, MoveOrder, ChangeClientParameters.

o B KoMaHaax ChangeBFParameters " ChangeClientParametersNextSession y nonei
calendar_spread_margin_type un ics_margin_type Tvn nons i4 usmeHeH Ha il.

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

20.06.2019

BHeCEHHbIE N3MeHeHuA:
* MNotok FORTS_FUTTRADE_REPL:
o N3 Tabnuubl orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl multileg_orders_log yganeHnsl nons hedge u trust.
o W3 tabnuupbl user_deal yganeHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

o N3 Tabnuupl user_multileg_deal yaaneHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.
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» MoTtok FORTS_OPTTRADE_REPL:

o W3 tabnuupbl orders_log yaaneHsl nons hedge u trust.
o W3 tabnuupbl user_deal yganeHs! nons trust_buy, trust_sell, hedge_buy, hedge_sell.
* 3 Tabnuupbl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.
* /3 Tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.
* MoTtok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o W3 Tabnuubl orders yaaneHsl nons hedge u trust.
e lMotok FORTS_FUTCOMMON_REPL:

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

¢ lMotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6asneHo nosne settlement_price_open.
e Motok FORTS_FUTINFO_REPL:

o [lobaBneHa Tabnuua clearing_members.

o N3 Tabnuubl fut_sess_contents ypaneHsl nons d_exp u price_dir, n po6aeneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

[e]

B tabnuuy fut_vcb go6asneHbl nons base_contract_code, signs.

o M3 Tabnuubl fut_instruments yganeHo none price_dir, 1 go6aeneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

[e]

B tabnuuy prohibition fo6asneHo none base_contract_code.

[e]

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

¢}

B Tabnuuy investor go6asneHbl nons is_blank, short_option_minimum_charge_ratio, ics_margin_type, coeff_im,
no_fut_discount, num_clr_2delivery, exp_weight.

» Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgo6asneHsl nons  base_contract_code, settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.

o B Tabnuuy opt_vch go6asneHo none base_contract_code.
o B Tabnuuy option_series fobasneHo nosne signs.
e Motok FORTS_CLR_REPL:
o B Tabnuupl money_clearing u money_clearing_sa go6asneHo none asset_type.
o B Tabnuuy fut_pos gobasneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
« MoTok FORTS_VM_REPL:
o W3 tabnuy, fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMoTtok FORTS_INFO_REPL:
o JlobasneHa Tabnuua multileg_dictionary.

o M3 Tabnuubl base_contracts_params yaaneHo none is_usd, n fo6asneHbl B Tabnvuy nons base_contract_code,
window_size.

o B Ttabnuuy futures_params go6aeneHbl nons base_contract_code, settlement_price, risk_range_center.

o YpaneHna tabnuua virtual_futures_params.

o B Tabnuuy investor go6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
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o B Tabnuue investor none n_clr_2delivery nepenmeHoBaHo B num_clr_2delivery.
o B Tabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* VI3MeHeHVs B peno3ntopumn Cxem nogaun KoMaHs;
o B komaHgax FutAddOrder, OptAddOrder yganeHsl nons du, hedge.
o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.
o B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.
o B komaHge FutAddMultiLegOrder yaaneHbl nons price, hedge, trust, trade_mode, none rate_price neperMmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o Jlo6aBneHbl HoBble komaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmeHoBaHa B ChangeBFClientDefaultParameters.
o B komaHay OptChangeRiskParameters go6asneHo nose short_option_minimum_charge_ratio - "Hansnayanb-
HbIli KO3hhMLMEHT Beca cueHapust SOMC".
« [lo6aBneHbl HOBble KOAbl OLIMOOK 77, 4225.
14.01.2019 BHeCE&HHbIe n3MeHeHus:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo none base_contract_id.
* B Tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL pgo6asneHo none base_contract_id.
05.12.2018 BHeCé&HHble N3MeHeHus:

[lo6aBneHbl pasgensl "2.7. PasgeneHne cTaTycoB YyYaCTHUKOB TOPrOB U Y4acTHUKOB kvpuHra" un "3.3.8. CmeHa
napons AocTyna B TOProByto cuctemy".

B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder gob6asneHo none ncc_request - npusHak "3anpoc k HKLL Ha 3aknoueHne caenok ¢ y4acTHUKOM
TOPros". A Takxe U3MeHeHbl UAEHTUMKATOPbI 3TUX KOMaH[,.

[o6asnexsbl komaHabl DelOrdersByBFLimit 1 ChangePassword.

B komaHge OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3MeHeH naeHTuKaTop KoMaHab!.
Lo6aBneHbl HOBblE KOAbl OLIMO0OK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
MNotok FORTS_OPTINFO_REPL:

o [lobaBneHa Tabnumua option_series.

o B Tabnuue opt_sess_contents yaaneHbl nons is_limited, limit_up, limit_down, exch_pay n no6asneHo none
option_series_id.

Motok FORTS_FUTINFO_REPL:
o YpaneHbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6aBneHs! nons firm_id n tm_name.

o N3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, n no6asneHsl B Tabnvuy nons d_exp_start
nd_exp_end.

o N3 Tabnuupl fut_instruments ypaneHsl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney v apply_adm_limit.

Motok FORTS_MM_REPL:
o B Tabnuue cs_mm_rule none isin_id neperMmeHoBaHo B option_series_id.

Motok FORTS_MISCINFO_REPL:

o B Tabnuue volat_coeff none isin_id nepemmeHoBaHo B option_series_id.
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» Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHosaHo B small_name, none exp_date nepenMeHoOBaHO B
expiration_date, n go6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6aBneH HOBbIN KOA oLNGKM 4208.
25.09.2018 [Lo6asneH pasgen "3.3.7. KnueHtckme SMA-/10rMHbI (CMOHCUMPYEMBIA focTyn)".
03.08.2018 M3 Tabnuupl orders notoka FORTS_ORDBOOK_REPL ynaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ypaneHbl Tabnmubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6asneHa Tabnuua option_series_params.
30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yganeHo none coeff_out.
27.07.2018 BHeCEHHblIe N3MeHeHus:
* l13mMeHeHbI onucaHus nosneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
* MNepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [lo6aBneH HOBBII kog, oLLnbKM 4220.
26.07.2018 BHeCE&HHble N3MeHeHUsA:

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

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

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

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

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

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

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

» Motok FORTS_ORDLOG_REPL: u3 T1abnuy orders_log u multileg_orders_log yganeHbl nons amount,
amount_rest, status.

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position 1 position_sa yaaneHsl nons pos, buys_qty, sells_gty, open_qty.
* lMotok FORTS_FUTINFO_REPL:

o u3 Tabnuupl fut_rejected_orders yganeHo none amount

o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check

o ypaneHa tabnuua fut_sess_settl

o B Tabnumuy fut_margin_type go6asneHo none type

O n3MeHeHbl onucaHus nonein UCP_type u prohibit_coeff.
* lMotok FORTS_INFO_REPL:

o ypaneHa Tabnuua opt_sess_settl

o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check

22



23.01.2024

PLAZA Il wnto3 Bepcua 7.21

Aata

N3meHeHus

o 13 Tabnmupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6asneHo none aspref
o u3 Tabnuy, orders_log n multileg_orders_log yganeHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
o u3 Tabnmubl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6asneHo none aspref
o n3 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nonsa pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6aeneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.

» Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asnexsl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.

18.07.2018

[Jo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[o6asneHbl HOBble KoAbl OLWN60K (76, 4167, 4200 - 4207).

21.06.2018

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

19.06.2018

Y komaHgbl FutChangeClientMoney yganeHbl Hencnosnb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B ta6nuuy diler notoka FORTS_FUTINFO_REPL go6asneHo nosne signs.

11.04.2018

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

30.03.2018

B Tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

BHeCEHHble 3MeHeHus:
» B Ttabnuuy dealer notoka FORTS_FUTINFO_REPL pgo6aBneHo nosne signs.

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

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

« B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6aeneHbl nons has_options, msp_type u
currency_id.

* B notok FORTS_INFO_REPL go6asneHbl Tabnumupbl currency_params 1 common_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL ynaneHa ta6nuua part_forecast.

26.02.2018

BHeCéHHble N3MEHEHUS:

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

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

21.02.2018

[lo6aBneHbl HoBble KOAbI OLNOOoK: 4148, 4149.

I3mMeHeHo onncaHne KogoBs owwmnbok: 4127, 4138

20.02.2018

BHeCEHHbIe N3MEHEHNS:
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» [lo6aBneHo onucaHune komaHabl FutChangeBFLimit.

» B Ttabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHbl nons money_blocked n vm_reserve.
31.01.2018 BHeCE&HHble N3MeHeHUsA:

* W3 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

* W3 Tabnuy fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yganeHo none coeff.

* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nonsa bond_type Ha i4.

* W3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupi deal n multileg_deal.

* W3 notoka FORTS_OPTTRADE_REPL ypnaneHa tabnuua deal.

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

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

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

* B 1abnuuy sys_events notoka FORTS_INFO_REPL no6aeneHo none server_time.

e 3 Tabnmubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

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

* 3 Tabnuubl part_sa notoka FORTS_PART_REPL yaaneHbl nons pledge_amount u liquidity_ratio. B aty xe Ta-
6nuLy pob6asneHsl nons vm_intercl u fee.

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

» [No6asneHo onucaHune KoMaHp, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

* B 1abnuuy diler notoka FORTS_FUTINFO_REPL go6asneHsbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.

* B Tabnuuy investr notoka FORTS_FUTINFO_REPL pgo6asneHo none calendar_spread_margin_type.

* B notok FORTS_FUTINFO_REPL go6asneHbl Tabnmupl dealer u investor.

* B notok FORTS_INFO_REPL po6asneHbl Tabnuupl dealer u investor.

26.12.2017 BHeCE&HHbIe N3MeHeHus:
* B tabnuuy position notoka FORTS_POS_REPL go6asneHo nose account_type
* B notok FORTS_POS_REPL pgob6asneHa Tabnuua position_sa.
21.12.2017 [o6asneHbl HOBblE KOAbl OLLIMG0K (4160 - 4166).
16.11.2017 M3meHeHo onucaHune napametpa code_vch metoga FutDelUserOrders.
25.10.2017 BHeCE&HHbIe n3MeHeHus:

* M3 notoka FORTS_FUTINFO_REPL ynaneHa tabnuua delivery_report

» B Ttabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

» B Ttabnuupbl opt_rejected_orders n opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL fo6asneHo none xamount_apply.

24.10.2017 BHeCE&HHbIe N3MeHeHus:

« B T1abnuuy fut MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount

« B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nonsa xamount_sells, xamount_buys,
Xxmm_amount
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28.08.2017

B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLie-
HUSA 1 TUN nonsa amount.

23.06.2017

Ypanén notok RTS_INDEXLOG_REPL.

02.06.2017

BHeceHHble N3MeHeHus:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.

« B T1abnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asneHbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

BHeceHHble N3MeHeHus:

* B 1abnumupl fut_pos, opt_pos, fut_pos_sa n opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl noss xpos_beg
n xpos_end.

« B T1abnuuy pledge_details notoka FORTS_CLR_REPL po6aBneHsl nons xamount beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.

15.05.2017

BHeceHHble n3MeHeHus:

* B Tabnuubl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL pfo6aBneHs! nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

B Tabnumubl orders MOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL 7]
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons xamount, xamount_rest, xinit_amount.

» B Ttabnuuy position notoka FORTS_POS_REPL go6asneHbl nons xpos, xbuys_qty, xsells_qty, xopen_qty.

05.05.2017

BHeceHHble n3MeHeHus:

» B 1abnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xpos 1 xamount.

* B tabnuuy multileg_deal notoka FORTS_DEALS_REPL po6asneHo nose xamount.

» B Ttabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nosis xamount n xamount_rest.
* B tabnuuy deal notoka FORTS_FUTTRADE_REPL go6asneHbl nons Xpos 1 xamount.

» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.

» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL pfo6aBneHbl nonas xpos 1 xamount.

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none xamount.

» B Tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B 1abnuuy deal notoka FORTS_OPTTRADE_REPL gob6aBneHbl nois Xxpos 1 xamount.

* B tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl Nosns Xxpos un xamount.

» B 1abnuuy orders_log notoka FORTS_ORDLOG_REPL gob6asneHbl nons xamount n xamount_rest.

» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6aBneHbl nons xamount u xamount_rest.

24.03.2017

BHeceHHbIe N3MEHEHUS:

« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anosHsATCsa 3HaYeHu-
AMY M0 YMONYaHUIO (HYNW, NyCTble CTPOKK).

« B Tabnuue opt vch notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMN NO yMON4a-
HUIO (HY/W, NYCTble CTPOKK).

28.12.2016

BHeceHHble n3meHeHus:
» [lo6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOW pa3aBuiKKu'.

e 3 Tabnmupl part notoka FORTS_PART_REPL yganeHo none exp_weight.

21.12.2016

B cOOTBETCTBUM C NOMNTUKOI AeKOMUCCUM NPOrpaMMHOro obecneyeHus ¢ 5 fekabps 2016 npekpatlyeHa nogaepxka
API P2ClientGate n 6uenuotek Plaza-2 Bepcuii MmnagLle nam paBHbix 198. 3TO MU3MEHEHNE OTMEHSET U 06PaTHYH
COBMECTMMOCTb: LL/I03bl C GUGANOTEKAMUN BEPCUIA MNajLLe i paBHbIMU 198, a Takke HanucaHHbIe C UCNOb30Ba-
Huem API P2ClientGate, He cMOryT npoAo/hkaTb CBOK paborTy.

25



23.01.2024

PLAZA Il wnto3 Bepcua 7.21

Aata

N3meHeHus

30.08.2016

M3MeHEH cnmncok CMHXpoeBeHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.

18.05.2016

BHeceHHble N3MeHEeHNS:
* YpaaneHo onvcaHue MeToAoB A1 paboTbl co Cnotamu:
o "FutChangeBrokerVcb - 3meHeHne napametpoB B® no BA";
o "FutChangeClientVcb - I3ameHeHve kineHTCKnx napameTpos no BA";

o "FutChangeMoney - Vi3meHeHne numnta Ha nokynky cnotos no 6",

B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL po6aBneHo none exec_name (Mpun3Hak CpOYHOCTY
OnLuMOoHa).

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

* U3 coobueHuns "FutChangeClientMoney - /I3mMeHeHve KNneHTCkMX NMMUTOB" yaaneHo none num_clr_2delivery.
[insa cTapbix BEPCUin COOBLLIEHWI 3TO None 6yAeT UTHOPMPOBATLCA B C/lyyae 3ano/THEHNS.

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

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

» B notok FORTS_PART_REPL go6asneHa Tabnuua part_sa.

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

* B notok FORTS_VM_REPL go6asneHbl Tabnvupl fut_ vm_sa n opt_vm_sa.

B tabnuuy part notoka FORTS_PART_REPL go6asnexbl nons num_clr_2delivery n exp_weight.
* 3 Tabnuupl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.

e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHsl nons exp_clearings_bf wn
exp_clearings_cc.

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

14.10.2015

[o6asneHo onucanme CODHeartbeat.

14.10.2015

B tabnuuy fut_sess_contents go6asneHo 2 HosbIx nons: petyield_coeff n petyield_total.

12.08.2015

[o6asneHbl HOBble KoAbl own60K (200 - 208).

23.01.2015

B "OnucaHne Toprosoro wi3a" gobasneH pasgen "O6paboTka HewwTaTHbIX CUTyauuii'.

22.01.2015

[o6asneH pasgen "ABTOMaTMYECKOE CHATUE 3asiBOK MPU OTK/IOYEHMUM NONb30BaTe s OT TOPros”.

16.12.2014

OTpefakTUpoBaH CrCOK KOZI0B OLLINGOK.

29.09.2014

[ob6asneHa paclumdgposka Tabnuubl prohibition notoka FUTINFO.

18.08.2014

[o6asneHbl koabl owmnbok ASTS.

24.07.2014

B Tabnuuax fut_ MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHCMpyoTcs 0bsi3aTenscTBa Map-
KeT-MeikepoB ¢ AeTasm3almeii 4O CEMU3HAYHOTO KIMEHTCKOrO koaa.

dopmartbl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb MgeHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua 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 HoBas Tabnvua mm_agreement: Tabnvua c Homepamu 1 Tunamy foroBopoB
Ha oKasaHue MapKeT-MenKkepCcKnx yCnyr.

15.04.2014

[lo6aBneHbl HOBble KOMaHAbI:
* TMNepeHoc hbloYEPCHO No3numn Mexay bd

MepeHoc onumoHHOM No3unumn Mexay 6

14.01.2014

ﬂ,OGaB]’IEHbI HOBblIE NoNA:

« fulfil_min - npoyeHT MMHMMaNIbHOrO MCNOSTHEHUS 0653aTeNIbCTB 3a TOProBYy CECCUI0

fulfil_partial - npouUeHT YacTUYHOro NCNONHEHWS 06a3aTeNbCTB 3a TOProBY CECCUIO
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fulfil_total - npoLEeHT NOMHOro NCNOMHEHNS 0653aTe/IbCTB 3a TOProBYH CECCUIO
is_fulfil_min - npn3Hak MMHMManbHOro CNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3Hak 4acTM4HOro NCNONHEHNS 06A3aTENbCTB B TEKYLLUMIA MOMEHT
is_fulfil_total - npuaHak NOMHOro NCNOMHEHNSA 0643aTeNbCTB B TEKYLLUA MOMEHT

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[o6asneHo HoBOe none:
* rate_id - geHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

Lo6aBneH aHOHUMHbI NoTok orderbook:

* FORTS_ORDBOOK_REPL

[o6asneHo none:

* ext_reserve - [lonosIHATENbHbIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[o6asneHo HoBOe none:
» exch_pay - BupxeBoli c6op 3a 1 KOHTpakKT B py6six

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

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

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 penimkaumm:

* MOEX_RATES_REPL - Kypcbl Ba/11OT OH-n1aviH

[o6aBneHa HoBas Tabnmua:

* rates - CnpaBoYHUK KypCOB BasllOT

B notok FORTS_FUTINFO_REPL

27.11.2012

M3meHeHune onucaHusa Tabnuupl user_deal.

01.11.2012

[lo6aBneHo onvcaHue AByx cobbITUIA ANa Tabnuubl Sys_events.

30.10.2012

OGHOB/EHVE AOKYMEHTALWM:

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

* B pasgenax "Metog FutMoveOrder - MepemelueHne asyx 3asasok” n "Metog OptMoveOrder - MepemelleHne aByx
3a5BOK" [OMNOSTHEHO ONUcaHne NOornkn paboTbl kKomaHasl MoveOrder.

22.10.2012

O6HOBNEHVE JOKYMEHTALMN:

* BHeceHbl n3MeHeHus B pasgesnsl: "Monb3osarenu. MNMpueaska nosb3osaTens K yyacTHuky Topros”, "CocTas, ycTa-
HoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgaummn no BKIYEHWIO paHTalimoB PTC B npuioxe-
HWe nosib3oBaTens npyu pacnpocTpaHeHn NosbL30BaTeNIbekoro MO CTOPOHHMM KOMMNaHuaM", "BoccTaHoBeHME U
no3gHui BXog,".

* YnaneH pasgen "NHTtepdelic TexHMYeckoro LeHTpa ".

10.02.12

OGHOBNEHNA [OKYMEHTALMUN:

* B pasgen "Ocob6eHHOCTUN NCMoNb30BaHus LWo3a" Ao6aBieH NyHKT "KomaHab!".
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» [No6aeneH pasgen "MpuocTaHOBKa TOProB AJ151 paclUMpPeHust NnMuTa konebaHuii LeH caenok”.
* lcnpasneHa owwmnbka B onucaHum hopmysbl pacyeTa LeHbl oblovepca.

* OGHOBMEHO OMUCaHne NHCTa/I1aATOpa W/iko3a.

09.02.2012

[o6asneHo HoBOe none:

* login_from - JlorvH nonb3oBarens, NOCTaBMBLLETO 3asBKy

B Tabnuubl:

 fut_rejected_orders - OTBEPrHyTbI€ B K/IMPUHT 3a51BKN

» opt_rejected_orders - OTBeprHyTbl€ B KIIMPVHT 3asBKN

NOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHas U CeCCUOHHas MHgopmaums

e FORTS_OPTINFO_REPL - OnumoHbl: cpaBoYHas U CeCCMOHHas uHgopmaLys

24.01.2012

B Ta6nuvuy orders NnoTOKOB:

* FORTS_FUTORDERBOOK_REPL - ®btoyepchbl: Cpe3 cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpes cTakaHa
fo6asnieHbl cneyroLme nons:

* init_moment - Bpems nosieieHus 3adBku

. init_amount - HayasnibHOe Konn4yecTBO B 3asiBke

23.01.2012

[ob6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - leHbrvt B KNUPUHT

* FORTS_CLR_REPL - KnupuHrosast Hcopmauus

17.01.2012

B ta6nuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 61upxeBo
c6op no Peno

12.01.2012

[o6aBneH NOTOK penmkaLumm:

* FORTS_ORDLOG_REPL - n0oTOK, B KOTOPOM NepeaarTcsi BCe AEACTBUSA C 3asiBKamMy B aHOHUMHOM Buae

02.11.2011

[lo6aBneHbl HOBblE NONS:

* Mone comment - KommeHTapuin Tpeligepa

 [Mone ext_id - BHewHuii Homep

B TabnuublI:

 fut_rejected_orders - OTBEpPrHyTbi€ B KIIMPUHT 3as1BKN

* opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3aABK/

25.11.2011

[o6asneH pasgen "Vcnonb3oBaHne TECTOBbIX NPUMEPOB".

7.11.2011

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

20.10.2011

[Jo6aBneHbl cneayoLye nosnsi:

* Mone theor_price_limit - TeopeTnyeckas LeHa onumuoHa, paccumMTaHHas UCXOAA U3 KOTUPOBKM (brOYepca, orpaHu-
YEHHON NUMUTOM

» Mone vm_real, cogepxaliee Tekyuyto BM no onuuoHam, paccuMTaHHyo UCXOAsA U3 PbIHOYHOW KOTMPOBKM ONLu-
oHa theor_price. Mpun 3TMM, 3HaYeHWe B CTApOM MOJIE VM PaccUUTbIBAETCA UCXOAS U3 OfPaHUYEeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[o6aBneHa Tabnuua cobbITWi Sys_events B NOTOKK:
*« FORTS_FUTTRADE_REPL -- ®blouepcbl: 3a8BKV U CAEMKA

¢ FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ U CAENKN

* FORTS_POS_REPL - VIHhopmauumsa 0 no3numax
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* FORTS_PART_REPL - iH(hopmaumsa o cpefcteax n MMMmTax
* FORTS_FUTINFO_REPL - dbloyepcsl: cnpaBoyHas U CeCCUOHHas nHgopmaums
¢ FORTS_OPTINFO_REPL - OnumoHbI: cpaBoYyHas u CecCMoHHas nHcopmaums

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHopmMauns

4.10.2011

[06aB/ieHbl NOTOKW penivKauum:

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

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

VI3mMeHeHbl Homepa KoMaH, TOProBbIX 0nepau,w7| Ana nogaep>Xkm BO3MOXHOCTU MOHUTOPWHTa BpEMEH MOJHOWA oﬁpa-
60TKM, BK/TIOYas KaHan A0 nosnb3oBaresna.

14.09.2011

|/|CI'IpaB]'IeHbI OLUMOBKM B 3HAYEHMAX MO YMO/I4aHN0 HEKOTOPbIX KOMaHA: Ecnu napameTp ABMIAETCA CTPOKOBbIM - ero
3Ha4yeHue no ymonyaHuo 6epeTc;| B KaBbl4KU

15.04.2011

[Jo6asneHbl cnegytoLme nons:

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

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

» none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asskam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3MeHeHns B cucTEME KOMaHgpb!:

e BaxHo: nsmenuncs gopmatr komaHg FutAddOrder, OptAddOrder un FutAddMultilegOrder - B Kaxayto 13 KOMaHg
pob6asneH napametp dont_check_money. M3ameHunuce naeHtudmkaropsl komaHg. KomaHgsl ctaporo gopmara

NOALEPXKMBAIOTCS CO CTAPbIMU MAEHTU(MKATOPaMN.

« [o6aBneHa komaHga FutExchangeBFMoney, npegHasHayeHHas 4718 BbINMOMIHEHNSI NepeBogoB Mexay b pasge-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL go6asneHo none buyback_amount, cogepxatiee cym-
My 06paTHOrOo Bblkyna Ansi caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHcivpyowuii UICTOpUo nsmeHeHus nigekcos PTC

01.02.2011

[Lnsa komanabl FutChangeClientVcb n3ameHéH Tun napametpa code_vcb c c4 Ha ¢25. HoBbIli hopmaTt KoMaHabl UMeeT
Ko coobuieHuns 33. Kog 0TBETHOTO COOBLLEHNS 4151 KOMAHAbI HE U3MEHUNICS.

B pokymMeHTauuio fo6aBeH CnpaBoYHMK KOLOB BO3BpaTa KOMaH,

27.01.2011

McnpasneHa owwnbka B flokyMeHTaumm - napametp check_limit komang OptAddOrder n OptMoveOrder 6bi1 onucaH
HeKoppeKTHO. MNpasusibHble 3HaYeHns napameTpa: 0 - He BbINOMHATb NPOBEPKY, 1 - BbINOMHATL NPOBEPKY.

24.12.2010

VcnpaBneH pag oWwnGoK B MIMEHOBAHWUMW NOME KOMaHf, a Takke 3HaYeHUsi Mo YMOMYaHMIO HEKOTOPbIX KOMaHA,:
* 3HauyeHve nNo ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHoBneHo B 0.

* 3HayeHVs1 MO ymonuyaHuWio napameTpoB comment, hedge, broker_to, ext_id, trust, date_exp pns komaHgpl
FutAddMultiLegOrder yctaHoBneHbl B O /v NyCTYO CTPOKY B 3aBMCHMOCTM OT TUMa COOOLLEeHMS.

* 3HauyeHvie No ymonyaHuto napameTpos pricel u price2 gns komaHasl OptMoveOrder ycTaHoBEHbI B 0.
* 3HaueHve no ymonyaHuto napametpa no_fut_discount ana komaHabl FutChangeClientMoney yctaHosneHo B 0.
» 3HauyeHvie no ymonyaHuio napametpa limit_spot ans komaHabl FutChangeBrokerVcb yctaHoBneHo B -1.

» B orBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message vncnpaBneHo Ha message AN15 AOCTUXKEHUA eAnHO06pasns ¢ 0CTaslbHbIMU KOMaH4aMu.

26.11.2010

M3meHeH chopmaTt arperpoBaHHbIX CTakaHOB - ybpaHO none price2. Tenepb none price NPUHUMAET pPas/IMyHbINA
CMbIC/1 B 3aBMCMMOCTU OT 3HaYeHus npusHaka 0x1000 nHcTpymeHTa (nosne signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cniyyae ycTaHOBKM NpU3Haka none price CoAepXuT CTaBKy, MHauye - CBOM-LEHY.

15.10.2010

HoBble npu3Hakn MHCTpyMeHTa (none signs Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL):

* 0x800 - npu3Hak MHcTpyMeHTa RTS Money
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» 0x1000 - npr3HaK OCHOBHOW LieHbl 71 COCTaBHbIX MHCTPYMeHTOB (0 - KOTUPYETCS B CBON-LiEHe, 1 - KOTMpyeTcs
B CTaBKe)
HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPyMeHTOoB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa ceonos RTS Money npvHMMaeT 3HaveHne 2.
HoBoe none B cTakaHax arpervpoBaHHbIX KOTUPOBOK - price2. icnonb3yeTca f15 CBOMNOB - B JaHHOe nose 3anuchbl-
BaeTCA CBOMN-LeHa.
14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LeH OTKPbITUSA 1
3aKpbITUA (nons open_price u close_price).
B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 uHaekcos (nons cap v volume).
07.07.2010 B Tabnuuy ¢ uidpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL go6asneHa nHgopmauums 06 nHtep-
BaUle nepeHoca nosuuuii (nonsa pos_transfer_begin n pos_transfer_end)
Lo6aBneHbl TabMUpl:
» fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LileHaMu 3a NPOLLEALLNIA KIUPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHWsIMY BONIaTU/IbHOCTY M TEOPETUYECKOI LiEHbI OMNLMOHA
Ha MOMEHT KnpuHra
15.06.2010 McnpasneHa owwnbka B onncaHun komanabsl FutAddMultiLegOrder: Tun napameTtpa isin_id U3mMeHéH ¢25->i4
B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.
31.05.2010 B Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6aneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL B Ta6bnu1uy common go6as/neHbl Nons Ans
COBOKYMNHOro cnpoca v npegnioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [ob6aBneHa nHdopmaLlusi 0 napaMmeTpax UHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jlo6aBneHa nHchopmaums 0 CTOUMOCTY Luara LieHbl MIHCTPYMeHTa B BEHEPHWI KNMPUHT — nore step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoOM. KIMPUHI — nose step_price_interclr Toi xe
Tabnuupl.
19.04.2010 VI3MeHeHbI TUNbl MHOTVX NONENR, B YACTHOCTU:

e 0ObLEM arpervpoBaHHbIX cCTakaHoB d16.5 -> i8

* Hanpas/ieHve 3asBoK i4 -> il

* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4

Tabnuuya money_clearing nepeHeceHa us notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MeperMeHOBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

* Tabnvua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

[o6aBneHbl:

e Tabnmua multileg_dict — cnpaBO4YHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuupl fut_sess_contents
* M0NA C NAEHTMAVKATOPOM U LieHOW caenkn B Tabnuupbl orders_log iblo4epCHY0 1 ONLMOHHYIO

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

notokmn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauuei o TekyLem co-
CTOSHWW CTakaHoB

» Tabnuua broker_params notoka FORTS_INFO_REPL

e Tabnmupl fut_instruments notoka FORTS_FUTINFO_REPL

» Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
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Aata N3meHeHus
YpasneHsol:
* nose state Tabnuupl opt_sess_contents
16.03.2010 M3MeHeH onucaHve koMaHabl FutAddRepo: ¢ BMecTo napamerpa swap_price, Tenepb MUCNonb3yeTcs napamerp
repo_rate
24.02.2010 Lo6asneHo:
* onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHue cTaTycoB 3asBOK M cAenok Peno
* OMUCaHWe HOBbIX CTaTyCOB 3asABOK 1 CAEMOK
* onucaHue komaHapl FutAddRepo
* none last_deal_id B Tabnuyy position notoka FORTS_POS_REPL
18.01.2010 e [obaBneHo onucaHve komaHa:  FutChangeBrokerVcbh, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL
* VicnpasneH pag owmnboK B ONMCaHUN KOMaH,
15.01.2010 * l13MeHeHbl TUNbl NAEHTUCVKATOPOB 3asBOK U CAEMOK (i4 -> i8)
* I3MeHeHbI TUMbl CTaTycoB 3asBOK U cAenok (i2 -> i4)
* licnpasneH pag ownboK B ONUCaHNN KOMaH[,
25.11.2009 VcnpasneH psg, ownbok B onucaHum KomaHz,
03.11.2009 [ob6aBneHa nogaepxka 3afaHvsa KogoB 6pokepoB Npy OTNpaBke COobLLeHNI
30.10.2009 [o6aBneHbl kKOMaHAbl ypaBAeHUss IMMUTaMUN K/TMEHTOB
10.08.2009 [lo6aBnieHbl CNpaBoOYHWKY UHCTPYMEHTOB MO OMNLMOHaM
15.07.2009 [o6aBneHo onucaHue cnpaBoYHbIX MOTOKOB penunkaumum
17.06.2009 [lo6aBneHo onvcaHne KoMaHA, ynpas/ieHust 3asaBkamn A5 hblo4epCcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB penvkaumm ‘common’
20.03.2009 MepBas Bepcus foKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

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

paccmaTpvBatoTcs CneayoLLye Bonpochl:

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

TUpOBaHWe onepauuii u T.n.

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

HOro obecnevyeHus.

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

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

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

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

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

2.1. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHuku kvpuHra (PacyetHble chvpmbl)

* YyacTHuKu Topros (Bpokepckue rpMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

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

2.1.1. PacueTHble pUpPMbI

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

PacueTHble hupMbl UMEIT BO3MOXHOCTK:

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

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

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

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

* YneHcTBO B CeKLMM CPOUHOTO PbIHKA.

B3Hoc B MapaHTuiiHbIl hoHA,

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

2.1.2. bpokepckue pnpmbl

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

Bpokepckne mpmbl UMEKT BO3MOXHOCTH:

» CoBepLliaTb CAE/MKM 3a CBOW CYET.

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

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

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

2.1.3. KnueHThl

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

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

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

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

Q100 — koA Ans NpefcTaBeHnst pacyeTHon dvpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

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

Mpumep 2.

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

2.1.5. PackpbiTue nHcpopmauum o6 yyactHuKax B cucteme

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

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

2.1.6. NMNonb3oBarenu. NMpuBA3Ka Nosib3oBartesia K yHaCTHUKY TOPros

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

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

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

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

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

2.2. IHCTPYMEHTbI

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

2.2.1. Ba3oBble aKTUBbI

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

* HaumeHoBaHWe TOProBoW cekumu.

» Pa3Ho06pa3Hble cTaBKuM KOMUCCUIA.

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

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

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

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

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

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

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

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

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

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

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

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

step_price

PriceRub = PricePoints * -
min_step

, Toe
 PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHMM&JTILHOTO LLara LieHbl;

e min_step — MWHUMASIbHBIIA Lar LEeHbl B NyHKTaxX.

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

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

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

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

MHdhopmaums o dobloyepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

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

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

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

2.2.2.1. OgHogHeBHbIe (hblouepchl C aBTONPOJIOHraluueii

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

BasncHbIMK akTBaMu 0AHOAHEBHbIX (hbIOYEPCOB ABAAKOTCA KYPChl UHOCTPAHHBIX BA/THOT MO OTHOLLEHWIO K POCCUACKOMY pybio n hoHA0-
Bble MHAEKCbI, paccuntbiBaemble NMAO Mockosckas bupxa.

OCHOBHble 0COBEHHOCTY Takux MHCTPYMEHTOB!

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

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

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

* BapuauyoHHasi Mapxa BEYEPHEro KMpuHra onpeaensieTcsi ¢ y4eToM LONOMHUTENBHO COCTaBNALWENR: CTaBkM hOHAMPOBAHUSA NPU OT-
KTOHEHMM LieHbl KOHTPaKTa OT LieHbl BA 60/blue 3a4aHHOT0 Ha KOHTpakTe ypoBHs (SwapRate). 3HaueHne cTaBku ny6/InKyeTcst B L/03e
B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none swap_rate.

e [InA VHAWKATUBHOI BapuaLyOHHOW MapXu cTaBka (DOHAMPOBAHWA paccuMTbIBAETCA OTAENbHO U Ny6nukyeTcs B Wto3e B Tabnuue
common notoka FORTS_COMMON_REPL B none swap_rate.
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* [InfA BeuHbIX (hblo4epcoB Ha (HOHAOBLIV MHAEKC BapyaLMOHHAA MapXa BeYepHEro KMpUHra paccunTbIBaeTcs C y4eToM AVBUAEHAHON
nonpaskn (3HaYeHVe uHAekca AUBUAEHAOB), KOTopas OyfeT KOMMNEHCHPOBaThb AepXaTensM AMHHOW No3uumun nageHvue uHaekca npu
BbINsaTe AUBUAEHAOB, a C AiepxaTeneii KOpoTKoi No3unLmmn, Ha060pOT, BYAET B3UMATLCS 3HAYEHNE NHAEKCA, Tak Kak OHW BbIUTPbIBAIOT OT
nafeHvs nHaekca. 3HadeHue nonpasku Nyb6nmkyeTcsa B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

®opMynbl 1 AeTaslbHOE ONUCaHe MOXHO HaliTW B cneuuduKkaLysx KOHTPaKTOB.

B cnpaBoyHvKe TopryemMbiX MHCTPYMEHTOB OAHOAHEBHbIE (hbloYepChbl NOMEeYaloTCs cneuuasbHbIM Npu3Hakom (6ut 0x4000 B none signs
Tabnumupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONUNOHDbI

Ewe ogH1M TNOM NPon3BOAHbIX (PUHAHCOBBIX MHCTPYMEHTOB B cicTeMe SPECTRA sBMSHOTCA ONLMOHbI. B 0Tnyve oT dobloyepcos ONLyUoH
O3HayaeT He 0683aHHOCTb, a MPaBO Ha MOKYMKy (NpoAaxy) 6a30BOro akTvBa, KOTOPOE MOXET ObITb PpeasIM30BaHO UM HET.

Paznuualot Konn v nyT onumoHbl. ONUMOH KON (OMUMOH Ha NOKYMKY) — KOHTPaKT, NpeAoCTaBNAoWUiA AepxaTento (Nokynatesnto) onumoHa
npaso KynuTb 6a30BbIli aKTUB B YKa3aHHbI CPOK B ByayLLeM No hMKCYPOBAHHOW LieHe — LieHe NCNOMHeHWs onumoHa (cTparik). OnuuoH nyT
(onuMoH Ha npogaxy) — KOHTPaKT, MPefoCTaBNSAWMI AepxaTesnto (MoKynaTento) onuMoHa NpaBo NpPogaTb 6a30BbIfi aKTVB B YKa3aHHbIN
CpOK B 6yayLiem no (UKCMpPOBaHHOW LieHe — LeHe UCMONHEeHNs onuumoHa (cTpalik). B kauectBe 6a30BOro aktvea A/s1 OMNLMOHOB MOTyT
CNYXWTb akTVBbl (DOHAOBOTO ¥ BA/IKOTHOO PbIHKOB (aKLMK, TOBap, BaoTa U T.N.), @ Tak Xe CPOUHble (OboYEPCHbIE KOHTPAaKTbI.

OnNUWOHbI MOTYT 6bITb MaPXMPYEMOTO TUNA, C YNIATON BapuaLMOHHON MapXu MeXay y4acTHUKamy TOProB Ha OCHOBAHWUW PACUYETHOW LieHbI,
onpefensiemMoii ABaxabl B TOProBYK CECCUIO, ¥ MPEMUasIbHOTO TUMa, C ynaatoli npemuu NOANMCYUKY OMNUMOHA B MOMEHT COBEpLUEHUSI
caenku (B GnvxaiiLni KNMpuHr).

Mo cnocoBy UCNOTHEHNS OMLMOHBI NOAPA3AENATCA Ha EBPONECKME N aMepUKaHCKie. EBponeiickue onuuoHbl MOXHO UCMO/THUTL TOSIbKO
B [1EHb UCTEUYEHUs CpoKa AelCTBUS OonuuoHa (gaTy akcnupaumm). AMepUKaHCK/E ONLMOHbLI OT/INYAKTCS TEM, YTO AEPXATENb MOXET pea-
JIM30BaTh CBOE MPaBO Ha NPOAAXyY/NOKynKy 6a30BOro akTuBa B /106011 MOMEHT, HE AOXUAASCH HACTYN/IEHUS faTbl UCTEUYEHNS OMNLMOHA.

OnumnoHbl MoryT 6bITb MOCTABOYHbLIMY U PacyYeTHbIMN. MocTaBouHbIl onuwuoH npeagycmMmatpuBaeT cbm3mquKyr0 nocTaBky. PacueTHbIii OnuMoH
He npegnonaraet NnocrtaBku, a npeaycMmatpuBaeT nepepacyer I'IpM6bII'IM/y6bITKOB MexXay ydyaCTHUKamMu B BUAE HauyUCNeHna 1 cnucaHua
AEHEeXHbIX CPpeacTs.

B HacTosAwwmii MoMeHT B cucteme SPECTRA nopgaepxvBatoTcst eBponelickme npeMmasibHbIe pacyeTHbIe OMUMOHbI HA CNOT-aKTUBbI (aKLuuK,
TOBap, B/IIOTY U T.N.) U aMepPUKAHCKME MapXunpyeMble NOCTaBOYHbIE OMNLMOHbI Ha (bHYEpPChbI.

OnuMOHbI TaKKe Kak 1 hblouepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (Db0YepCoB CYLLEeCTBYIOT HeAe/bHbIe ONLUMOHBI, C
UCMOMHEeHVEM B cepefiuHe Gnvxaiilueii Hefgenu n B BK NATHULBI (ONLMOHbI Ha aKLyy aMeprkaHCKUX KoMNaHwid).

[N onuyoHOB B TOPrv Ha3Ha4yaeTcsl HeKOTOPOoe MOAMHOXECTBO CTPalikoB, KOTOPOE /IEXUT B OKPECTHOCTM TeKyLLe pacyeTHOW LieHbl 6a-
30BOr0 aKkTuBa, K KOTOPOMY MPMBSA3aH OMLMOH, MO3TOMY CMUCOK OMLUMOHOB, HA3HAYEHHbIX B TOPr1, B 06LLEM C/yvae Kaxablil AeHb MOXeT
6bITb pasHbIM.

MHcpopmMaLms 06 onuuoHax CoAEPXMTCSA B CrieflytolmxX Tabnmuax ToproBoro uHTepdelica:

» Motok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoAepXUT CNUCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOPr1 B laHHOI TOProBOii ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepxut cnpaBoyHnK 6a30BbiX KOHTPAKTOB /151 OMLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAePXUT CMUCOK OMNLMOHHBIX CePUA.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXxuvT nHcpopmanmio 06 onuuoHax B oopmare, He06X0AMMOM A715 3arpy3ku
ee B KNIMeHTCKUA Mogynb pacyeTa puckos (SpectralM).

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

2.2.4. CocTaBHble MHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noggepXvBaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPble COCTOAT U3 HECKOJ/TbKMX B3AaUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NMO3BOMSET PeasiM30BbIBaTb LUMPOKO UCNOMb3yeMylo CTpaTernio TOProBav Ha pbiHKe, Koraa
npy BbIMNO/THEHUW CAENKN NO CBA3KE Y KIMEeHTa NOABASAOTCS NO3ULMK N0 ABYM WK 6onee MHCTpyMeHTaM. B HacToALWMIA MOMEHT B BuAe
COCTaBHbIX UHCTPYMEHTOB peasin30BaHbl KasleHapHble crpefbl Ha dboyepcbl.

CnncoKk UMEIWUXCA B CUCTEME  COCTaBHbIX WHCTPYMEHTOB MOXHO nosyuutb 13 Tabnuupl fut_sess_contents notoka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHMem 3Toro nonsi He pasHbIM 0, ONMCbLIBAOT COCTaBHbIE WH-
CTPYMEHTbI.

[lna nonyyeHns cocTaBHbIX YacTeil MHCTPYMeHTa crieflyeT nonb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA_REPL, B ko-
TOPOW ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLecTBYET ABe un 6onee 3anunceil, onvcbiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict ccblnatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTy MHCTPYMEHTOB SIBNAOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [18 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3ahuLMeHT, Ha KOTOpbIi YMHOXaeTcst
06BbEM MCXOAHON 3asBKM 415 NofyyeHus o6bEmMa 3asBKM N0 COCTABHOM YacTu. 3Hak 3Toro KoadduumeHTa ykasbiBaeT Ha Hanpas/ieHue
3asBKM N0 COCTaBNAIOLLEN — NOMIOXUTENbHOE 3HAYEHVE 03HAYAET, YTO CoCTaBALWan 6yaeT HanpasieHa B Ty e CTOPOHY, YTO U 3aABKa
N0 COCTaBHOMY MHCTPYMEHTY, OTpULATENIbHOE — B NMPOTUBOMOOXHYIO CTOPOHY.
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isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 -
510 GAZR24 GAZR-24.09.10 0 S 4k
515 GAZR28 GAZR-28.09.10 0 -
— 1200 GAZPTOT3 | GAZR-23.09.10R5 1
—T— 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 A N

—>{ 1200 515 1
1201 510 A N

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. NaeHTUMKALUMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHUKaNbHbIA YNCNOBOWN MAEHTUMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHbI MAEHTUHUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUIA CUMBOJbHbIN KOA MHCTPYMEHTa 4151 MHADOPMALMOHHbLIX CUCTEM.
4. None name — [/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHaeke PTC ¢ ucnonHeHnem B gekaope 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPAKT Ha uHAekc PTC ¢ ncnonHeHvnem 15 gekabps 2010 .

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

Mone isin — OCHOBHOW CYMBO/bHbIN KOA KOHTpakTa. VIMEHHO 3TOT Kof, yKa3blBaeTcs B KOMaHAe Ha MOCTaHOBKY 3asiBKW. [apaHTupyetcs
YHVKaNbHOCTb 1 HEM3MEHHOCTb BO BPEMEHW 3HAYEHUS isin.

Mone short_isin — anbTepHaTUBHbIN CUMBO/IBbHBIN KO, KOHTPakTa. Bbl10 BBeAEHO A5 ynpoLeHns paboThbl ¢ AaHHbIMM SPECTRA MMpoOBbIM
MHhopMareHTCTBaMm.

2.3. ToproBble onepauuu

2.3.1. 3aABKU — 06LUME BO3MOXHOCTU

3asiBKa - 3T0 NprKas y4acTHVKa TOProB B TOPrOBYH CUCTEMY Ha COBEPLLEHWE CAEKN MOKYMKN WAV NPOAAXN MHCTPYMEHTA Mo onpeaenéHHoi
LeHe. 3asiBKa MOXET 6bITb aApecHo nnn 6esagpecHo.

BesagpecHble 3asBkuM - 3TO 06bIYHBbIN B/ 3asBOK, KOTOPbIE BCTAKOT B o4Hepeab U BUAHbI BCEM MOS1b30BaTes/15iM, OHN 06s13aTeNIbHO y4yacTByroT
B ayKUMOHE 1 CBOAATCA CO BCTPEUYHbIMUN 3asBKamMu. ECnv y 3adBKN eCTb KOHTPNPea10XeHne ¢ Ll,eHOI?I nqueﬁ nnun paBHOVI LeHe 3asaBKH,
TO TakKne 3asABKM CBOAATCA B CAENKY C LI,EHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaiokeHnn. YacTb 3asBKu, KOTopas He cBenachb B CAENKY
0OCTaeTcAa B Bue 3asdaBkU, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3anBky 6biBatoT KOTUPOBOUHbIe (Day), BcTpeyHble (Immediate-or-Cancel), 3assku Fill-or-Kill n 3asBkm Book-or-Cancel. KoTupoBoyHas 3a-
aBka (Day) ocTaeTcsa B o4epefn He3aBNCMMO OT TOro, CBeflach /M OHa YacTUYHO, WY He cBenack coBceM. BcTpeuHas 3asska (I0C), ecnu
OHa He cBenach B CAENKY, yAansaeTcsa U3 cucteMbl Noc/e NpoBeAeHNs aykumoHa. MNpu 4yacTMYHOM CBefileHUM BCTPEYHO 3aABKW, HECBEEH-
Has ee yacTb Takxe yaanserca. 3asasku Fill-or-Kill (FOK) - 310 BCTpeuHble 3asBKkU, KOTOpble npeanosnaralT TONbKO NOSHOe UCNOSTHEHNE
(cBegeHue B caenky). 3asska Book-or-Cancel (BOC) - 370 pa3HOBMAHOCTb KOTUPOBOYHOW 3as1BKW, KOTOpas Npu BbiCTaBNEHUN NGO Lenmn-
KOM BCTa€T B CTakaH, IM60 OTK/IOHAETCS CUCTEMONA. Takas 3asBka MOXET 6bITb TOMIbKO NACCUBHOW CTOPOHO B caenke (Maker).

C TOYKM 3pEHUS BPEMEHN XM3HU 3asiBKN NOAPA3AENATCA Ha 00bluHbIe U MHOrogHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
YeHUs 3a8BKM He 3aAaHa, Takve 3asBkU (HEMCMONMHEHHbIE) "XMBYT" A0 KOHLA TeKyLLeli TOproBoi ceccun. [ina MHOTOAHEBHbIX 3asBOK yKa-
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3blBaeTCs fjaTta ucTedeHnst (4uanasoH 4at - 40 roaa). Takue 3asBKv aBTOMATUUYECKU NepeBLICTAB/IAIOTCA B C/IefyHOLLYI0 TOPTOBYIO CECCUIO,
noslyyast Npu 3TOM HOBbIV HOMEp U CCbIIKY HA HOMep CaMoii NePBO BbICTAB/EHHON 3asBKW. [pU NepeBbICTaBNEHNN AeNatloTcs NPOBEPKM
Ha HaMune UHCTPYMEHTA, KNMEHTA, AOCTATOUHOCTN CPEACTB. 3asiBKM C UCTeKLUel AaToll aBTOMATUUYECKU CHUMAIOTCS NOC/e 3aBepLUeHus
BeuepHeil ceccum (eciv OHa ecTb B 3TOT AEHb).

[na HyXxp pa3paboTunkoB B 3a8BKax NpeAycMOTPeEHbI ABa JOMOMHUTENbHbIX aTpubyTa:

* none comment - cTpoka B 20 CUMBO/I0B;

 none ext_id - yeTblpex6aiiToBoe YnCNO, KyAa NpeanonaraeTcs BCTaBAATb MAEHTUMKATOP 3asBKM B NO/Ib30BATE/NbCKON CUCTEME.
MpumeyaHune: YHUKaNbHOCTb 3HAYEHWI [OMNOTHATENBbHBIX aTpUByTOB 3asBKM TOProeoit cuctemoli SPECTRA He aHanmsmpyeTcs.
MHhopmayms o 3asBkax cogepxutcs B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 370 UCTOPMS M3MEHEHUIH 3asBOK, Ha Kaxoe M3MeHeHue 3asBku AobaBnserca oTAaenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/bKo no "cBomM" 3asiBkaM. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
eTcs:

e [1na nornHa KNueHTa - 370 3asBKM TOIbKO 3TOr0 K/IMEHTA.
» [ina norvHa b® nnm PO - 310 BCce 3asBKM KNMEHTOB 3To B® nam Po.
[aHHble N0 CBOUM 3asiBKaM pacKpbIBalOTCS NOMHOCTLIO, BKNOYAsA CnyxebHble 1 Nosib3oBaTenbckue nosns.

Mpu xxenaHny nonb3oBaresib MOXET NOANNCaTLCA Ha NoslydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B 3TOM cnyyae OH
6yAeT nony4yatb BCHO UCTOPMIO N3MEHEHUI NO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUE.

Bo3mOXHbI criefytoye onepauuy Hag, 3asBkamu:
» [lo6aBneHve 3asBKu.
* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

- Mepepnpmkka 3asBku (onepaumus MoveOrder). Mepenpkka 3asiBKM peasn3oBaHa Kkak napa onepauuii - yaaneHue cTapoii 3asBku v fo-
6aB/eHe HOBOI 3asiBKM (C HOBbIM HOMepOM). COOTBETCTBEHHO MO/Ib30BATE/ B OTBETHOM COO6LLEHMM Ha onepaLmio MoveOrder Bcerga
BO3BpaLLAeTCsi HOMep HoBOIi 3asiBku. Onepauny MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [BE 3arnicy -
yaaneHue u fobasneHue.

OgHoit onepauyeit MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTH [ABe 3asBku (MONE3HO A1 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napametpos (order_id1, order_id2) ans asyx 3asBokK. [py 3TOM cam MeToA ABNSAETCSA YHUBEPCA/IbHbIM
- €C/n ABUraeTcsl ogHa 3asBKa, 3ano/HATCA napamMeTpbl TONbKO A5 order_id1l.

» MaccoBoe yaaneHvie CBOVX 3asiBOK N0 3a/aHHbIM Mo/ib30BaTesIeM ycioBUAM. B kauecTBe ycnoBuii MOryT GbITb 3a4aHbl:
o HanpaeneHve onepauum - NOKynka, npoaaxa.
o Tun 3asBku - agpecHas, 6esagpecHas.
o Kopg kiveHTa.
o Kopf 6a30BOro akTviBa.
o ext_id - naeHTUdmkaTop 3asBku B N0/Ib30BATE/ILCKON CUCTEME.
o Kopf MHCTpyMeHTa.

o [pynna MHCTPYMEHTOB - (pbloYepChbl, ONLMOHbI, COCTABHbIE UHCTPYMEHTBI.

2.3.2. AgpecHble 3asBKU

AfpecHas 3asBKa - 370 3asBKa, afjpecoBaHHas KOHKPETHOMY Nosib3oBaTesto. 1o cpaBHEHUO C 6833,D,peCHbIMI/I 3TN 3a4BKU UMEKT HEKOTO-
pble OrpaHn4YeHnsa B BOSMOXXHOCTU yrnpaB/ieHUA 3adBKaMn 1 B Bbl60pe KOHTpareHTa:

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

» [ins onpegeneHus KOHTpareHTa B 3asBke ykasbiBaeTcs kof PTC komnaHuu-koHTpareHTa (none broker_to). He Bce 6pokepckre dvpmbl
MMEIOT TaKoW KOf, COOTBETCTBEHHO, 3TVM (hupMam He b3t BbICTaBUTb aipECHYIO 3as1BKY.

 [ns agpecHbix 3asiBOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TO/TbKO BPYUHYHO YA/UTb U BbICTABUTH HOBYIO 3asiBKY.
B afpecHbIX 3asBKax HeMb3s YKasbiBaTb ATy MCTEUYEHUS 3asiBKY, T.€. OHW He MOTYT 6bITb MHOTOAHeBHbIMU (GTD).

» AfpecHble 3asBK/ CBOAATCS B CAENKY NPW YC/I0BUM TOYHOTO COBNafeHns B HUX 3HaueHust nons match_ref (cm. onvcaxune nons B pasgene
Metog AddOrder - lo6aBneHne 3asB0K ). BO3MOXHO YacTuyHoe CBefeHUe apecHbIX 3asBOK.

2.3.2.1. AOPECHbI PEXUM C M3TUMHIOM MO YHUKAIbHOMY Kogy

B gaHHOM pexuMe yyaCTHUKM BbICTaBNAT afpecHble 3asBku C 06s3aTeNbHbIM 3anonHeHnem nons match_ref n ykasanvwem B none
broker_to koga HKL, (koa dmpmbl ¢ donarom dealer.status 0x10000 — HKL). B none match_ref 3agaeTcs yHukanbHas nocnefoBaTenlbHOCTb

38



23.01.2024

PLAZA Il wnto3 Bepcua 7.21

CUMBO/10B, O KOTOPOW CTOPOHbI CAENKN OTAEeNbHO (BHE TOProBOI CUCTEMbI) OrOBApUBAIOTCS, YUTO OHa GyAeT NCNOb30BaTLCS B UX 3asiBKaX.
CBsefieHVe 3a51BOK B Ce/1KV OCYLLIECTB/ISIETCA MO COBNaAeHuto 3Ha4yeHnii nons match_ref B 3asiBkax. CoBnageHvie 3HaveHns nons match_ref
ABNAETCA NOATBEPXAEHMEM COracksa KOHTPAreHTOB Ha COBEPLUEHME CAEMKM Ha YCOBUSAX, YKa3aHHbIX B caenke. B pexuvme "AgpecHsbiii
PEXMM C M3TUMHIOM MO YHUKaNIbHOMY KOAY" KOHTPareHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTkv CAeNkKU (3asBKa, MATUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afjpecHble 3aABK/ B TAKOM peXviMe TOProB VMEIOT Te Xe OrpaHnyeHns, 4To U 0bOblUHble afpecHble 3aaBku. Ons oTanyus
TakuxX 3asiBOK OT 06ObIYHbIX aAPECcHbIX Y HUX B AoNOSIHeHKe K npusHaky Address (0x4000000) BeicTaBnsietcsa donar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenknm

Caoenkv B TOpFOBOVI CnucTemMe 3akvarTcA nocsie NoCTaHOBKKU 3asBOK B C/iyyae, eCsii ueHa B 3asiBKe 04HOro Hanpas/ieHUA Mo UHCTRPYMEHTY
YAOBNETBOPAET LEeHe 3asBKN APYroro Hanpas/ieHUA Nno TOMY XXe UHCTPYMEHTY. LleHOVI COENKN CHNTaeTCA LeHa 3asBKU, BbICTaB/IEHHOWA
paHbLie. Caenku 6biBatOT aijpecHble n 6e3a,quCHb|e. MHorune anI/I6yTbI CLENO0OK 3KBUBa/1EHTHbI anVIﬁyTaM 3aAB0K. Cie/IkN He N3MEHSATCA
N He YyOanAarTCcA U3 CUCTEMBI.

VHdhopmaumsa 0 COGCTBEHHbIX CAeNKax cogepxmtces B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. JaHHble
B Tabnvuax npeacras/ieHbl B OTOUIBTPOBAHHOM BUAE: MOMb30BaTelb BUAWUT NPMBATHYHO MHOPMALMIO TOMIbKO MO CBOEN YacTu CAEMKN
(nokynatenst wam npogasua). Eciv nonb3oBatenem siensetcs 6O nav PP 1 caenka coBeplleHa ee kimeHTamu, To Nosib3oBaTtesib BUANT
npuBaTHyo nHdopmauuio no obenm yactam caenku. iHgopmaums 060 Bcex caenkax B CUCTEME pas3faeTcs BCEM MO/b30BaTeNsaM B Ta-
6nvyax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnvuax npeactas/ieHbl B aHOHVNMHOM BUAE.

[MoMMMO YMCTO TOProBbIX CAENMOK B TabnuLax cAenoK cofepxarcsa AoNoMHUTENbHbIE 3anMcu, KOTOPbIE B OPUANYECKOM CMbIC/E CAeNKaMm
He ABMAIOTCS, HO OTPaXKatoT HEKOTOPbIE onepaLuy B cCUCTeMe, MEHSOLLME NO3ULMM yYaCTHUKA. [laHHbIe CAENKM HAa3bIBAIOTCA TEXHUYECKUMU.
OTNNYMTbL TOProBble CAENKM OT TEXHUYECKUX MOXHO MO 3HaYeHWIo noneii xstatus_sell n xstatus_buy Tabnuu user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unv no npusHaky nosystem B Taénuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- CM. pasgen Mpu3sHaku, BbiCTaBNsieMble Y 3a8BOK U CAENOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, NMOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, MMbo NoAaHHbIX C PasHbIX Pasgenos
C ofiMHaKoBbIM MIHH. M0 yMON4YaHWio CoBepLUeHMe KPOCC-CAENOK 3anpeLLeHo, 3asBKa, HaTKHYBLLASIC Ha KPOCC-CAESKY, OTK/IOHSIeTCs CU-
cTemoii. lonyckaeTcsi B MHAVBUAYaNIbHOM MOPsiAKE paspeLueHme KPpocc-CAeNoK A1 afpecHbIX 3asBOK. Takke B CUCTEME NpefycMoTpeHa
BO3MOXHOCTb, UTO6bI NPY KPOCC-CAE/KE BMECTO OTK/IOHEHWsi BHOBb MOCTYMNMBLLEN 3asBKM (OHA XE aKTUBHAs), CHAMaIach NaccuBHas 3a-
sIBKA, HA KOTOPYO OHA HATKHY/aCh.

[N onpefeneHus norukn 06paboTky Kpocc-CAENOK B CUCTEME NPeAyCMOTPeHO ABa dnara:

» "PaspewnTb Kpocc-caenkn' - Paspeluaer Kpocc-CAeNKN ANs afpecHbiX 3asBoK. UToObl Kpocc-caeska npoLuia AaHHbI donar fo/mKeH
6bITb BbICTAB/IEH Y 060MX CTOPOH cAaenkn. B 6e3agpecHoM pexvmMe COBepLUEH/E KPOCC-CAeoK 3anpeLLeHo Beceraa.

» "CHATb NacCMBHYO 3as1BKY NpW Kpocc-caeske" - PaspeluaeT npu Kpocc-cAesnke BMECTO OTK/TOHEHUSI BHOBb NMOCTYNMBLLEN (OHA Xe aKTUB-
Hasl) 3asiBKV/ CHMMAaTb MaCCUBHYH, Ha KOTOPYH OHa HaTkKHy/nacb. CHATME NMacCUBHON 3asBKM NoApasyMeBaeT NPOAO/HKEHNE CBEAEHNS
aKTUBHOI 3asBKM B paMKax TpaH3akuuu. Ecnv B npoLecce CBEAEHUS TPaH3aKLMSA HE MOXET 3aBepLUMTLCS YCMNELIHO, TO CHATbIE NaccuB-
Hble 3as1BK/ BOCCTaHaB/IMBAKOTCS.

YKasaHHble hfiarv BbICTAB/AIOTCA Ha YPOBHE CEMU3HAYHOIO K/IMEHTCKOrO pasfena Ha OCHOBaHUK 3asB/IEHNS yYaCTHUKA. BbicTaBeHHble
chnaru TpaHcnMpytoTCA B LWIO3e B Nose xstatus Tabnmuel investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue npvBeaeHsl cLeHapun noBeAeHns 6e3afpecHbix 3asaBOK, NPUBOAALLMX K KPOCC-CAenKam, 415 Pa3/IMYHbIX TUMOB 3asBOK
1 3Ha4eHuin chnara "CHATb MacCcyBHYHO 3asBKy Npy Kpocc-caenke':

Twn akTuB- ®dnar y KIMeHTCKO- CueHapun
HOIi 3aABKU ro pasgena - asTopa
NaccuBHOI 3asiBKU
KoTnpoBouHas 3asB.- | "CHATb naccuBHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHaA: B npoLiecce cBefeHNs JOXOANT A0 3asBKMN C TaknMm xe VIHH, 3aTtem oTkarbl-
BaeTCs 06paTHO No BCeM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.
"CHATb NaccuBHY!10 3asBKy | MaccuBHasn: CHMMaeTcs.
npu Kkpocc-caenke"=A4A AKTMBHas: B npoliecce cBefeHust OXOAMT A0 NacCUBHOW ¢ TeM xe VIHH, ninunmupyet
CHAITME NaCcCMBHOW, NPOAO/MKAET CBeAeHNe fasiee B CTakaHe UM 0CTaeTCs Kak KoTUpo-
BOYHas B CTakaHe.
Ecnv ganee B TpaH3akuun CBeLEeHNE akTUBHOW 3asiBKM HE MOXET 3aBepLUNTLCS YCneLu-
HO (HanpvMep, NO NPUYMHE BCTPEYU C eLle OAHOIN KPOCCOBOW 3asiBKOW, MO KOTOPO HET
paspeLLeHns CHUMaTb ee), TO BCe 3asBKM, BK/0Yas KPOCCOBYIO NMAacCUBHYO, BOCCTaHa-
B/IMBAIOTCA.
BcTpeuHass 3asBKa | "CHsATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
(I0C) npu kpocc-caenke"=HET | AKTuBHasA: B npoLiecce cBefeHNs JOXOAUT [0 3asABKM C Takum e NHH, 3atem octartok
CHMMaeTcH.
"CHATb NaccuBHyto 3asBsky | [laccuBHasa: CHMMAETCA TO/IbKO B TOM C/lyvae, ec/ii akTUBHAsA MOXET CBECTUCL XOTS
npu kpocc-caenke"=AA | 6bl 0AVH pa3 co cneaytoLleli B o4epeamn nocne KPOCCOBOWA.

39




23.01.2024 PLAZA Il wnto3 Bepcua 7.21

Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
naccuBHOI1 3asiBKU

AKTUBHas: B pamkax 0fiHOI TpaH3aKLUMM AOXOAMT A0 NaccuBHoi ¢ Tem xe VIHH, nHu-
LuupyeT npefsapuTesisHoe CHATUE NacCMBHON, 3aTeM NPOLO/MKAET CBeAeHne Co cre-
OyloLWmMMY 3asBKaMu B ovepeamn U3 ctakaHa.

Ecnun nocne CHATUSI NaCCUBHOI, B paMKax AaHHO TpaH3aKLmMK, He MPOU3O0LLSIO HU OAHO-
o CBefleHWs1, TO 0CTaToK akTUBHOW IOC CHUMAaETCS, a NacCMBHas BOCCTaHaB/IMBAETCS.

3asBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | [laccuBHana: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHnsa 40X0AUT [0 3asBK/ € TakuM xe NHH, 3atem otkarbl-
BaeTCs 06paTHO No BCEM NpeABapuTe/iIbHO CBEEHHBIM 3asiBKaMm.

"CHATb NaccuBHY10 3asBKy | MaccuBHasn: CHYUMaeTCA TO/IbKO B TOM C/ly4ae ec/iv akTUBHas MOXET CBECTUCh NOJTHO-
npw Kpocc-caenke"=AA CTbiO.

AKTUBHas: B paMkax o4HOV TpaH3aKLum fOX0AUT A0 NacCcuBHOM ¢ TeM xe VIHH, nHnum-
MpYeT NpeaBapuTe/ibHOe CHATUE NacCUBHON, NPoAO/XaeT CBeeHVe Jafee B CTakaHe.

Ecnu nonHblii 06beM He CoBGpaH No akTMBHON, TO BCe NpeABapuTe/IbHO CBEAEHHbIE U
CHSITbIE MACCUBHbIE 3asIBKM BOCCTAHAB/IMBAIOTCS 06PATHO B CTaKaH.

[ina agpecHbIX 3a8BOK 10rMka 06paboTkn cuTyauuii ¢ Kpocc-caenkamu aHanornyHa. Ecnm kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3peLumnTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCHMOCTY OT 3Ha4YeHUs Npr3Haka "CHATb NacCyBHYHO 3as1BKY NP Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3a8Bku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka Nnbo CHUMAaETCS NaccuBHas.

B cnyyae CMHTETUMYECKOro MaTuumHra, [jBa cTakaHa C 3asiBKaMu aHa/IM3npyoTC HE3aBNCUMO — T.e. MOTYT ObITb CHATbI Kak 0fHa Tak U e
naccuBHble 3aaBK/. Ecnin onsi 06erx NaccuBHbIX 3asiBOK CHATUE He paspeLleHo ("CHATb NaccuBHY0 3asBKy npu kpocc-caenke"=HET), To
OTK/IOHSIETCS aKTUBHAasA 3asBKa, MHaye CHUMatoTca (He3aB1CKMMO) NacCUBHbIE 3asBKY, [/181 KOTOPbIX CHATUE paspelleHo ("CHATb NacCUBHYIO
3asBKy npu Kpocc-caenke"=0A).

Y CHATbIX NAaCCUBHbIX KPOCC-3asiBOK B NOMe xstatus BbICTAB/ISAETCSA OT/IMUMTENbHbIN NpusHak DueToCrossCancel (0x2000).
2.3.5. OCO6EeHHOCTU TOProB/N CBA3KaMU

Toproeasi cuctema SPECTRA nogaepxvBaeT COCTaBHbIE MHCTPYMEHTbI (CBSA3KM) - MHCTPYMEHTbI, KOTOPble COCTOSIT U3 HECKOJIbKMX B3au-
MOCBS13aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PEA/IM30BbIBaTb LUMPOKO MCMOMb3yEeMYHO CTPaTErio TOProB/IN Ha PbIHKE,
Korga npu BbINOMIHEHWUW CAENKU MO CBA3KE Y KAMeHTa NOABIATCA NO3ULMKN Mo ABYM Win 60nee MHCTpyMeHTaMm. B HacToAwWmin MOMEHT B
BWAE COCTaBHbIX MHCTPYMEHTOB peasin30oBaHbl KasleH4apHble crpedbl Ha (bloYepcsl.

OCHOBHblE OCOGEHHOCTV TOPrOB/IN CBSI3KaMU:
* TMopsAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pPas3/inuHbIM (MPSAMOi UK 06paTHBIN).

« Tpy BbICTABNEHUN 3asIBKU MO CBA3KE Y K/IMEHTA BO3HUKAIOT 0653aTe/NbCTBA MO ABYM WM 60/iee aTOMapHbLIM UHCTPYMEHTaM, CriefoBa-
TesibHO, pacyeT o6ecnedeHn st Nog Takyto No3uumio 6y4eT NPOU3BOANTLCS COOTBETCTBYIOLLMM 06pa30M.

. ﬂ,ﬂﬂ CBA30K HEBO3MOXHa onepauns nepeaBmxkn 3adBOK.
2.3.6. AlicGepr-3asBKu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHO 3as1BKU, Y KOTOPOIA onpeeneHHas YacTb 06beMa CKpbITa OT pPbiHKA (T.e. B CTaKaHe),
UTO6bl MUHMMMW3MPOBATL BAUSHWE HA PbIHOYHYH LIEHY KPYMHBIX OTHOCUTENIbHO pbIHKA 3as1BOK. Alic6epr-3asiBku NOSIBASIOTCSA B CTakaHe
nopuusimm (BUAMMAast yacTb). Korga Buayumas 4acTb 3asiBK NOIHOCTbIO CBOAUTCS B CAEMKW, TOrAa "BCM/ibIBAET" ouepeaHas nopuus. Tak
MOXET MOBTOPSTLCS 0 TEX MOp, NOKa BCS CKpbITas YacTb 3asiBKY He ByAeT ucyepnaHa.

OCHOBHbIE 0COGEHHOCTY alic6epr-3asBok:

* Alicbepr-3asBku MOryT 6bITb TONbKO 6e3agpecHbIMU. C TOUKY 3pEHUSI BPEMEHM XU3HN aicbepr-3asaBku MOryT ObITb 0ObIYHBIMW Y1 MHOTO-
AHeBHbIMK. o Tvnam alicbepr-3asBku AensATca Ha KOTMpoBoYHble (Day) u 3asBku Book-or-Cancel.

* TMpwu po6aBneHnn alicbepr-3asBk1 B HEM JONOMHUTENBHO YKa3blBAOTCSA NapaMeTphbl 415 pacyeTa pasmepa BensbiBatoLeli yacTtu. Bensbi-
BatoLLlas YacTb COCTOUT M3 MOCTOSIHHOW cocTaensollei (disclose_const_amount) n ciyyaiHbiM 06pa3oM paccunTbiBaemoi Hag6aBKu.
3HaueHvie HabaBku - 3TO ClydyaiiHas BenuyvMHa C paBHOMEpPHBLIM pacnpedeneHnem n3 amanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - aMnMTyAa OTK/IOHEHUS
0T 06bema NOCTosHHO YacTn. COOTBETCTBEHHO, Npu AobaBneHun aicbepr-3asBku B Hell ykasbiBaloTcA ABa napaMeTpa:

o disclose_const_amount - 06beM NOCTOSIHHO BCM/bIBaKOLLEN YacTu. [aHHbIii napamMeTp He MOXET ObITb 60/ibLie 06bema BCero aiic-
6epra, N MeHbLLEe HEKOTO MUHUMaSILHOTO 3HaYeHWs1, onpeensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTvBa 1 Tna MHCTPyMeHTa (3Have-
HMSA NYG/IMKYHOTCS Ha caiiTe 6rpxu).

o variance_amount - BeiM4nHa cy4aiiHoro oTkIoHeHUs 06bema BCn/ibiBatoLLeli YacTy alicbepr-3asBku (ONLuMoHasIbHO). 3HaYeHne na-
pameTpa Takke OrpaHN4eHO CHU3Y Hy/IeM, CBEPXY - YUC/IOM, MyGNKyeMbIM Ha caiiTe. Mo yMoyaHuio napameTp He 3ajaH.

Bce yka3biBaemble napameTpbl MOTYT NPUHUMATL TOMBKO LE/ble Y MONOXKUTENbHbI 3HAaYEHUA.

« [apaHTuiiHoe o6ecneveHvie Npy fOGABNEHUM 3as1BKM BIOKMPYeTCs NoA BECb 06HEM aiicGepr-3asBKy.
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* Tpy N3MEHEHUMN BbICTAB/IEHHON alic6epr-3asBkU MEHSTLCA MOXET TOJbKO LieHa, 06BEM He AOCTYNEH A/ UBMEHEHUS!.
* Mpw yganeHnn nnm n3MeHeHnn aiicbepr-3asBku yaanseTcs U MeHsieTcs BCs alicoepr-3asiBka Lie/IMKOM, BKI0Yas BUAVMYIO YacTb.

* B Tabnuuax cBOMX 3asBOK U CAENOK aiicbepr-3asBKku 1 CAeNKM No HUM B NOAsAX Xstatus n xstatus_sell / xstatus_buy nomevatorca cneuy-
abHbIM Npr3Hakom "lceberg” (0x800000000000).

2.3.6.1. Aiic6epr-3afaBKu B MHPOPMaLMOHHbIX MOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHUs 3asBKW: Ny6/IMYHOE - 3TO BUAMMAs YacTb aiicbepr-3asiBki, 1 NpMBaTHOE - BCSA aiicbepr-3asiBka
LeNIMKOM, BK/THoHas BUAMMYH0 YacTb. COOTBETCTBEHHO, B TabNMLaX CBOMX 3a8BOK U CAEMOK NpeAyCMOTpeHbl ABa Habopa noneli (1D 3asBky,
KONMYeCTBO B ONepauumn, ocTaTok, AeicTBre n gp.):

1. My6nnuHble faHHble TPaHC/IMPYHOTCA B NONSIX ¢ npedmkcom “public_":
» Tabnuupl orders_log 1 multileg_orders_log:
o public_order_id - Homep Bugnmoli yactu ancéepr-3assku.
o public_amount - KonnmyecTBo KOHTPaKTOB B onepauumn ¢ BUAUMO YacTbio aiicbepr-3asBku.
o public_amount_rest - OcTaBLLeecs KoNM4ecTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - leiicTBue ¢ BUAMMOI YacTbio aiicbepr-3asBKu.
« Tabnuupbl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Buanmoli yactu aiicbepr-3asBky nokynatens.
o public_order_id_sell - Homep Brgumoii yactu aiicbepr-3asBku npogasLia.
2. MpuBaTHble AaHHbIe TPaHCMPYTCA B NONAAX ¢ npedhukcom "private_":
» Tabnuupl orders_log 1 multileg_orders_log:
o private_order_id - aeHTUMKaLMOHHLIA HOMep Bceli aiicbepr-3asBku.
o private_amount - KonnyecTBo KOHTPaKTOB B OMepaumu co Bceli alicbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPaKTOB BO BCeil alicbepr-3asBke.
o private_action - [leiicTBue B OTHOLLEHWM BCeli alicbepr-3asBku.
¢ Tabnuubl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTudmkaTop BCeit aiicbepr-3asiBku nokynatens.
o private_order_id_sell - aeHTUchmkatop Bceii alicbepr-3asBkv npogasLia.

Hwxe npvBefeH npyMep 3anucy B NOTOKE BbICTAB/IEHMS M MaTuMHra ancobepr-3assku ¢ amount=1000 n Bugumoli yacTblo, paBHoi 100
(6e3 counsTpaLun):

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

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

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

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

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

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

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

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

104 100 100 1 312 |2019-01-11| 1 |ODO01123 101 100 900 3 Pop-up
16:58:58 Iceberg

104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58
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public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private | private_ |private_| comment
order_id| amount |amount_| action code |order id | amount |amount_| action
rest rest
103 100 49 2 310 [2019-01-11| 2 |FS01020 103 100 49 2 Match
16:58:58 standard Order
105 100 100 1 312 (2019-01-11f 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg
105 49 51 2 312 |2019-01-11| 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58
103 49 0 2 310 [2019-01-11| 2 |FS01020 103 49 0 2 Match
16:58:58 standard Order
105 51 0 0 312 |2019-01-11| 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicHeHns K Tabnuue:

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

[anee knneHTbl PJ99888 1 FS01020 nocnefoBaTenbHO A06ABASIOT B CUCTEMY CBOM O6bIYHbIE 3aBKU, NpUYeM 3asBka knneHta FS01020
- 3TO 3asBKa BCTPEYHOro Hanpas/eHus, yA0BNETBOPSAIOLLANA NO LieHe ABYM NpeabiayLnum 3asBKaMm.

MpoucxoguTt ceefieHne BUAMMOI YacTu aiicbepra (private_action=2) c 3asiBKoii BCTPEYHOro HanpasneHus knneHta FS01020, pasmep
ocTasLuerocs alicbepra private_amount_rest=900.

[anee cBogATcsA 06bIYHbIE 3a51BKM KNneHToB PJ99888 n FS01020.

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

BcnnbiTwe ovepenHoii nopuum aiicepra (private_action=3) n ceefieHve ee ¢ ocTaTkamu 3asBku knmeHTa FS01020, pasmep ocTasLuerocs
aicbepra private_amount_rest=751.

Lanee knneHT OD01123 cHsan alicbepr.

Ob6paTtuTe BHMaHWe, YTO NpW BCN/IbITUM OYEpPeAHO nopuumn aricbepra, ero BuanMas Yactb nMeeT Homep (public_order_id), oTnnyHbIi
OT naeHTudpmkaTopa camoli aricbepr-3ansku (private_order_id).

[ 06bIYHBIX 3a5IBOK NPUBATHBIE 1 NMYG/IMYHBIE MOJS 3aN0/HAIOTCA OAMHAKOBLIMU 3HAUEHUAMI U COiEPXaT NPUBbIYHbIE ID, KONMYECTBO B
ornepawum, 0CTaToK 1 Kog, onepauuu no 3aseke. MnnocTpaums 3anoHeHus noneii 4ns npumepa, NpuBeLeHHOro Bbllle:

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

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

B aHOHMMHbIX NOTOKax 3asBOK U CAOEeNnoK NPUCYTCTBYHOT TOJ/IbKO ny6nV|qu|e nonsa, Tam Bcerga 1o/ibko BuanmMmas 4actb a|7|06epros.

2.3.6.2. Onepauuun Hag aiicGepr-3asiBKamu

B0o3MOXHbI C/ieflytoLume onepauun Hag, aiic6epr-3asiBkamu

[ob6asneHuve 3asaBku (komaHga IcebergAddOrder).
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YpaneHue 3asaBku (komaHga IcebergDelOrder). KomaHga moxeT oTpabaTbiBaTh kak no public_order_id, Tak u no private_order_id.

M3meHeHne 3asBku (komaHaa IcebergMoveOrder). KomaHza moxeT oTpabaTbiBaTh kak no public_order_id, Tak n no private_order_id.

BHumaHue! KomaHgb! IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6otaTtb To/bKO, €CIM BUAUMASA YacTb C Takum
HOMEpPOM elle ecTb B cucTemMe (He Gblna cBefeHa), B NPOTUBHOM crlydae GyaeT BO3BpalleHa owwmbka 06 OTCYTCTBUM 3asBKW C TakuM
HoMepoM. [oToMy pekomeHAyeMm paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa npeHTuMKkaTopoB 3asiBOK Npu onepauusax Hag alic6epr-3asiBKoOW

Mpw BbICTaBNEHUN alicGepr-3asBKM y Hee naeHTudmkaTop Bugumoii yactu (public_order_id) n Bceit aiic6epr-3asnBsku (private_order_id) co-
Bnagaet. Mpwu BCNbITUM HOBOI YacTy eli NpucBanBaeTCcs HOBbIM naeHTudmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku
He MeHsieTcsl. [Mpu n3MeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTaB/ISIETCS HOBGIN private_order_id.

[ns mHorogHeBHbIX (GTD) avicbepr-3asBoK NPy NepeBbICTaBEHNN B BEHEPHWIA KIIMPUHT BbICTaBSETCS HOBas alicbepr-3asiBka C HOBbIM
private_order_id, y KOTOpOii B Ka4ecTBe UCX0AHOW 3aaBku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3asBku.

MprMep M3MEHeHWsi MAEHTUMKATOPOB 3asiBKY NpY onepaLusx Hag aiic6epr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private_action id_ord1l
[o6asnexve 100 1 100 1
CsefieHue B cAenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MepeBbicTaBnexHve B BK 1106 1 1106 1 100
Mepeasuxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus1 k Tabnuue:

[Ao6aBneHue - fob6aBnseTcs aicbepr-3asnska (private_action=1) c ngeHtTudmkaropom private_order_id=100 n HOMEpPOM BUAVMMOIA YacTu
public_order_id=100.

CBepieHue B CAeNKY - CBefleHVe BUAMMOIA YacTu aiic6epra (private_action=2) ¢ 3asiBKOI BCTPEUHOro Hanpas/ieHus.

BcnnbiTwe HOBOIA 4YacTM - MpW BCMAbLITUM HOBOM 4vactu (private_action=3) el npucBamBaeTCA HOBbI MAeHTUMKaTop
public_order_id=105, naeHTndmkaTop Bcein aincbepr-3asiBkn He MEHSETCS.

MepeBbicTaBneHne B BK - npu nepesbiCTaBneHW B BEHEPHUIT KNMPYHT BbICTaBNseTCA HoBas aiicbepr-sasska (private_action=1) c
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxoaHoii 3assku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
aiicbepr-3asBKu.

MepeaBwkKa (move) - Npy NepeaskKe alicbepr-3asiBkM NPOMCXOANT yaaneHne cTapoii 3ansku (private_action=0) n go6aBneHne HOBOM
(private_action=1) ¢ HoBbIM private_order_id=1200.

3HaueHus "public_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasneHa

2 - 3asBKa cBefieHa B cAesiky

3HaueHusA "private_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasrieHa
2 - 3asBKa cBefieHa B cAesiky

3 - BcnnbiTve HOBOM BUAMMOI YacTu

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onuymMoHoB

2.4.1.

MocTaBka no (pblouepcam

B paspese NocTaBku (hbtouepchl 6b1BaOT TPEX TUMOB:

PacuyeTHble chbtouepchl (pbroyepchbl Ha MHAVKATOPbI) — MO UTOram 06paLLEHUs TEPEUUCAIOTCS TONbKO EHEXHbIE CPeLCTBa B pasmepe
pasHWLbl MeXy CTOMMOCTBIO OTKPbITUSI MO3MLIMM 1 TEKYLLEH pacyE&THOI LieHoi akTuBa. MNocTaBka 0thopMIsieTcsl TEXHUYECKO CAEeMKoi
3aKpbITKS NO3ULMK, KOTOpasi B Tab/nLie CAENoK NOMeYaeTcs creLmanbHbIM MPU3HAKoM B nosisix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pazgen Mpu3Haku, BbICTaB/sIEMbIE Y 3as1BOK U CAENOK).

ToBapHble thblovepch! (bloyepchbl Ha peasnibHble akTUBbI) — MO MTOraM o6paLleHnst NepeyncnaTCA COBCTBEHHO aKTUBbI U AEHEXHbIe
cpeacTBa. MocTaBka ohopmaseTcss TEXHUHECKOW CAENKOW 3aKpbITUSi NO3ULMK, KOTopas B Tabnuue cAenok noMevaeTcs cneuyasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.
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* ®bloyepcbl Ha akuuM — Npu NocTaBke NO3uLUWA Mo blouepcy nNpeBpalLaeTcs B NO3ULMI0 Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBckoi 6upxu. MocTaBka 0HOPMISETCA TEXHNYECKON CAENKOM 3aKPbITUA NO3MLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITUASA NO3M-
Lun Ha pblHKe T+. Caenka 3aKkpbiTus No3vUMK Ha CPOYHOM PbiHKE B Tabnuvue cAenok nomMevyaeTcs cneuuasibHbIM NPU3HAKoOM B MOSAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUS NO3ULMKN Ha pbiHke T+ co3gaéTcs B cucteme ASTS hoHAOBOrO pbiHKa. bonee nogpo6bHo
cM. nofpasgen "Peanusaums noctaBku hboYEPCHBLIX KOHTPAKTOB CPOYHOIO pPbliHKA Ha DOHAOBOM PbIHKE (pexum T+2)".

2.4.1.1. Peanin3ayuus NOCTaBKU (pbloUEPCHbIX KOHTPAKTOB CPOYHOrO pbiHKA HAa (DOHAOBOM PbIHKE (PeXuM T+2)

McnonHeHne Bcex NOCTaBOYHbLIX (PbIOYEPCHBIX KOHTPAKTOB NPOM3BOAMTCA MYTEM aBTOMaTUYECKOro 3ak/loyeHus caenok T+2 B cektope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knMpuHrosas cuctema ASTS).

B KnupwuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii ovpmoii, KoTopas XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 YUYacTHUKA,
3aKpennsercs Kog thMpMbl ¥ TOProBO-K/IMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBo-k/IMPUHIOBOI cucteme qhoHA0-
BOrO pbIHKa (pasiee — ASTS ®P), ¢ yKazaHneM KOTOPOro A0/MKHbI ObITb 3aKk/IH0UeHbl CAENKN T+2 B LeNIAX UCNOSTHEHUS 06A3aTeNIbCTB No
obloYepCHBIM KOHTpakTaM. 3a K/IMEeHTCKUM pasfesiom pernctpa yvyeta nosunuuii MoxeT 6biTb 3aKkpennéH otgenbHblii TKC 1 Kof, knveHTa,
3aperncTpmposaHHoro B ASTS ®P.

3apaHee no 3asaBneHnto YyactHuka peructpupytorcs B SPECTRA Tpu TKC ®P (T.H. "no6umbie” TKC): oauH A1 yyeTa COBCTBEHHbIX 0651-
3aTeNbCTB, OAVH A5 yyeTa 0653aTeNbCTB KNMEHTOB, OAUH ANA yyeTa obasaTtenscts AY. "liobumble" TKC npukpennsoTcs K B cootseT-
CTBYIOLLLETO TUMa MO YMOTYaHMIO.

Cpenkn T+2 3akntovatotca B ASTS OP Ha otaensHoM pexume ToproB (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHVUKOM TOProB q)OHAOBOIO pbiHKa. HMKakoro A0NoMHUTENIbHOTO NOATBEPXAEHMS OT yYacTHVKA TOProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/toyeHa Nno npuyMHe OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KKU K thupme n TKC,
YuacTHnkoM Ao 15:00 MCK TekyLLero aHs fO/MKEH ObITb 3aKpenéH 3a COOTBETCTBYHLLEN GpokepcKoi dmpmoii aeiicTeytowmii TKC ®P.
Ecnu go 15:00 MCK YuacTHuk He 3akpennsieT feiictayrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/llo4eHbl ¢ ykazaHWeM "niobumoro”
TKC cooTBeTcTByHOLErO TMNa (COBCTBEHHBIW, KNeHTCkWiA, [Y). Ecnn caenku T+2 He MOryT 6bITb 3aK/IOYEHbI C YKasaHnem "nwobumoro”
TKC (0H Takke He yKa3aH WK yKa3aH HEBEPHO), TO 06A3aTeNbCTBa YYacTHUKA KMPUHIa Mo nocTaske No (bloYepcy Ha akuun B YacTu
no3numii AaHHo B® cunTaloTCA HeBbINOMHEHHbIMU, N B3UMaeTcs WTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloyepcam.

Mocne 3akoyeHns caenok NocTaBky No akumam B cucteme (OHLOBOIO PbIHKA, B C/lyvae [AO0CTaTO4HOCTU 06ecrneyeHns nog COBOKYMHY
no3uumio Ha pbiHke T+2, chbtovepcHas nosmums B cucteme SPECTRA 3akpbiBaeTcs, 1 obecneveHne nog Ty nosuumio ocsoboxgaetcs. B
C/ly4ae Hef0CTaToYHOCTM 06ecneyeHns Nog COBOKYMHYHO NO3MLMI0 Ha pbiHKe T+2, diblouepcHas no3vums n obecneveHne nog Heé octaoTcs
3a6n0knpoBaHHbIMK B cucteme SPECTRA [0 MOMEHTa UCMOSTHEHNS MapXXUHaIbHOTO Tpe6oBaHNs Ha pbiHke T+2.

Mocne ncnonHeHus boYEPCOB Ha akLMU TeXHUYEeCKWe CAEMKN 3aKpbiTUS No3uLMiA NO hbloyepcamM Ha akuum TpaHcampytoTes B Tabnmue
caenok. Ans aTux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiCTaBNsSiEMble Y 3aABOK U CAeNok). TexHuueckne caenkuv, 3akpbisatoLne blouepcHyo nos3uumio, yayT Takke
oTo6paxarbcsl B OTHETAX CPOYHOro pbiHka f04.csv u fut_deal.csv B AeHb Ux hopmupoBaHus.

Bonee nogpobHyo MHGoOpMaLMo N0 MexaHM3My peannsauny NoCTaBku Bbl MOXETe HaliTu Ha caliTe — http://moex.com/s1262

2.4.2. kcnmupauymsa onyuoHoB

B HacTosilmii MoMeHT cuctema SPECTRA noagepxvBaeT aMepuKaHCKMe OMUMOHbI Ha (hbloYepchbl U eBPOMenckue OMumMoHbl Ha CroT-
aKTMBbI (aKkuuun, ToBap, BasIlOTy U T.N1.).

2.4.2.1. 3kcnupauus onuMoHOB Ha (hbrovepcbl

Mpy 3aKcnMpauum OonuyoHa No3uumMs No OMNUMOHY MpeBpallaeTcsl B NO3ULMIO MO (hbloYepcy C LieHOM, paBHOl CTpaliky aKCmupupyeMoro
onuvoHa. SKCNMpaLysi ONLUMOHOB OCYLLECTBASETCS B K/IMPUHIOBYIO CECCUIO. TEXHWUYECKN 3KCMUpaLuysi ochopMASEeTCst CAENKON 3aKpbITUs
NO3WLMM N0 ONLMOHY U CAEMKOW OTKPbLITUS NO3WLMM MO (hbloYepcy, KOTopbie B Tabnulie CAeNoK NoMevatoTcsi cneLmasibHbIM NPU3HAKoOM B
nonsx xstatus_sell u xstatus_buy (nogpo6Hee cm. pasgen Mpr3Haku, BoICTaBAsEMble Y 3asBOK U CAESOK).

JKcnypauys onuMoHOB BO3MOXHA B ABYX PEXUMaX:

« [JocpouHas, BbiNosHseMasi Mo 3anpocy y4YacTHuKa. Mokynaresib MOXeT B /060 MOMEHT NPeAbsSBUTL NPOAABLY Tpe6oBaHue 06 Ucnon-
HEHWW OMLMOHA, NOCNaB C CUCTEMY MOpyYeHue 06 akcnmpaumn (nogpo6Hee cM. pasaen Metog OptChangeExpiration — MopyueHus Ha
3KCMMpaLWio ONUMOHOB). MopyyeHNs Ha AKCMMPaLWo COBMPAKOTCS B TEUEHWE BCeli TOProBOi Ceccum, Ho UCMONHSIITCS ABa pasa B AeHb
— B MPOMEXYTOUHBbIIi KVPUHT 1 B BEYEPHUIA KIIMPUHT.

» ABTOMaTMyeckas, B ieHb 3aBepLUeHVst 06paLleHus onumoHa. B nocneaHnii aeHb o6patleHnst onumoHbl, Haxoaaiwmecs "B aeHbrax” (kon-
Nbl, CTpalik KOTOPbIX CTPOTO MEHbLUE pacyeTHOl LieHbI (hbtouepca, U NyThl, CTpaiik KOTOPbIX CTPOro 60s1bLUE pacyeTHON LieHbl hbloyepca),
SKCMMPUPYIOTCA aBTOMAaTUYECKN.

[ns onuuoHoB "Ha AeHbrax” (KOMbl 1 NyTbl, CTPaK KOTOPbLIX CTPOTO PaBeH LieHe NCMOMHEHUA dibloyepca) aBTOMaTUYeCcKoe UCMNOoHEHe
OCYLLEeCTBNSIETCA AN NMOMOBUHbI OTKPBLITON OMLUMOHHOW NO3MLMK C AaHHbIM CTpaiikoM. Eciv BenmunHa OTKPbITON No3vummn ABnsetcs
HEYETHbIM YMC/IOM, TO NPU PacyéTte BENMYUHbBI UCNOMHAEMON NO3ULMKN 415 KONIOB NPUMEHAETCA okpyrnieHne Beepx (0.5=1), ansa nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTUYECKas 3KCNMpaLma MOXET OCYLLECTBATLCA KaK B MPOMEXYTOUHbIN, Tak 1 B BEUEPHUIA KNMPUHT (334aETCA Ha YPOBHE OMNuu-
OHHOI1 cepum).
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B TOproBoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCA OT aBTOMaTM4ecKoi 3Kcnupauum — AnA 3TOr0 B LUIKO30BOW KOMaHAae
OptChangeExpiration B nosie amount He06X0AMMO BBECTU KONMYECTBO KOHTPAKTOB, SKCMNMPaLMs KOTOPbIX HeXenartesbHa, kak oTpuua-
TeflbHoe (CO 3HaKOM MUHYC).

2.4.2.2. 3kcnupayus onuUOHOB Ha CNOT-aKTUBDI

[1ns ONUMOHOB Ha CMOT-aKTUBbI, KOTOPbIE SBAAIOTCS €BPONENCKMMN U PACUETHLIMW, MPeAyCMOTPEHA TOMIbKO aBTOMaTnyeckas aKcnvpaums.
B nocnegHuii AeHb 06paLLeHnst NCMOMHSOTCA TOMbKO OMNUMOHLI, Haxogsawmecs "B geHbrax". COOTBETCTBEHHO, MOPYYEHUST HA UCMOSHE-
Hue/oTKa3 OT UCMOIHEHUS MO onunoHam Ha CnoT-aKTUBbI CUCTEMOW He NpUHUMaKoTCA.

2.4.2.3. PacueT OMNUUOHHbIX PUCKOB nepeg, akcnupauueii

CyU.I,ECTBleUJ,VIVI a/lropuTM pacyeta obecnevyeHus nepen 3KCFIVIan,VIeI7I MOXET co3jaBaTb peSKVIVI cKayok obecneyeHus Yy KNneHToB. Ana
6oree rmékoro ynpasJsieHUA aJiropuTMOM B Toprosoﬁ cnucrteme BBOAATCA AONOJ/THATE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajlaBaTb a/ITOPUTM pacyeTa obecneuyeHusi npun akcnupaunn no ero KJimeHTam.

MapameTpbl CLeHapwsi aKCnMpaLum:

+ exp_clearings_bf - naHHbI napameTtp yctaHaBnmaeTca HKLL Ha BECb pbIHOK 1 onpeaensieT (419 ONUVOHHOV cepym) KONM4YecTBo Ku-
PVHIOBbIX CECCUli Nepes, akCcnmpaumeit, B TeHEHUN KOTOPbIX N0 BPOKepCKoi thpmMe HauHeTcst 6NoKMpoBaTbLCA 0becneyeHne, NocUnTaH-
Hoe Ans Bceli Gpokepockoi dhmpMbl MO MoAenu akcnvpauuun. [lo Aatbl 3KCnupauumn MuHyc (exp_clearings_bf/2), npumeHnseTca mogens
BOMATUNBLHOCTU. HOBOE 3HaueHWe napameTpa NPYMEHAETCS TOIbKO B BEYEPHIO UM MPOMEXYTOUHYIO KNIMPUHIOBYH CECCUIO.

 exp_clearings_sa - onpefensieT KONMYecTBO KIMPUHIOBLIX CECCUil Nepes aKcnupauueld, B KOTOpbIX GYAET NPUMEHEH cLeHapuii aKkenu-
pauuy Ans pacyeTHOro KoAa. YcTaHaBUBaeTCs U u3MeHsieTcsl HKL, Ha Becb pbIHOK. MpYMEHSIETCS TOMbKO B BEUYEPHIOKW WIN MPOMEXY-
TOUHYHO K/IMPUHTOBYIO CECCUIO.

* exp_weight - Bec pyck-npocnsisa ¢ y4eToM CLeHapueB aKcnmpaumu.

o exp_weight (client): MoxeT MeHATbCA OGpokepckoli MPMOK NyTem NOAAuuM  HETOProBOW  LU/HO30BOW  TpaH3aKumu
OptChangeRiskParametersNextSession no kaxgomy KMEHTY, NPUMEHSETCS B BNVKANLLYIO KNMPUHTOBYIO CECCUIO.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHOV (MPMOI 4Yepe3 [AOKYMEHTO060pOoT C OGupXeid Uu KomaHZoi
ChangeBFParametersNextSession. B Takom ciiyuyae napametp exp_weight (broker) npumeHsieTcs ans pacueta rapaHTuiiHoro obec-
neyeHnst 6pokepa, y KOTOPOro BK/IOYEH PEXVM MapXVMPOBaHWS HETTO.

o exp_weight_client_default: MoxeT ycTaHaBnmBaTbCs pacyeTHOW (MPMOIA Yepe3 [OKYMEHTOO60pOoT C OGupxeid M KOMaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom criiydae napameTp exp_weight_client_default npyumeHsieTca Ha Bcex KneH-
TOB 6pokepa, Y KOTOpbIX HE YCTaHOB/EH exp_weight (client), To ecTb paboTaeT A5 TakUX K/IMEHTOB Kak 3HaYeHMe Mo YMOYaHWI0.

B cnyuae, ecny yyacTHUK He Nofia COOTBETCTBYIOLLME PACTIOPSHKEHNs HA YCTAHOBKY Beca pPUCK-MPOdus, KO BCEM ero KveHTam 6yayt
NPUMeHEHbI NapameTpbl, YCTAHOB/IEHHbIE N0 YMoMuaHuio HKLL.

 exp_clearings_cc - onpefensieT KoNMYeCTBO KIMPUHIOBLIX CECCUIA NEpes AKcnmpaLmeli, B KOTOpbIX 6yAeT NpYMeHeH BEC PUCK-NPOhUNS
exp_weight 4ns knneHToB B®. YcTaHaBNMBaEeTCs U U3MeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM NPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBMBaET 6pokepckas hupma nytem nogayv HETOProBoOi LU/THO30BOI TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KOSIM4ecTBO K/IMPUHTOBBLIX CECCUI Nepes aKcnvpaumneli, B KOTOPbIX OyAeT npuMeHeH
BeC puck-npodmnsa exp_weight (broker) gns pacyeta rapaHTuiiHOro obecneyeHnsi 6pokepa B c/yyae BbiGopa pexunma MapXupoBaHnst
HeTTO. VIMeeT NnprmopuTeTHOE 3HaYeHne Hag npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnivnum_clr_2delivery
(broker) meHbLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT ycTaHaBn1BaTbCcsi pacuyeTHOW (MPMOI Yepes AOKYMEHTOO60POT C GUpXel 1 KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napameTtp num_clr_2delivery_client_default npumeHnsietcsa ana scex
K/IMEHTOB 6poKepa, y KOTOpbIX He ycTaHoBNeH num_clr_2delivery, To ecTb paboTaeTt A5 TakmxX K/IMEHTOB Kak 3HAYeHMEe Mo YMOMYaHWIO.

2.4.3. MNpekpalieHne 06s13aTeIbCTB N0 OAHOAHEBHbLIM (hblouepcamM C aBTONPOJIOHrauuen
("BeuHbIM hpbrouepcam™)

MpekpalleHne 06a3aTensbCTB Mo BeUHbIM thblodepcam (BP) MOXeT ocyLLecTBAATLCA N0 TpeboBaHUI0 O4HON 13 CTOPOH NyTeM nojaun no-
pyyYeHus Ha ucnosHeHve. BeuHblli hblovepc UcnonHSaeTcs B GavdKalilLniA MO CPOKY WCMOMHEHUS 06ObIYHbIV hbloUepc Ha TOT e camblii
CMOT-aKTVB. MopyYeHNsi Ha UCNOSTHEHNE BEYHOTO goblovepca MOryT NoAaBaTbCsl B TEUEHWE BCeli TOProBoi ceccun 3a Tpy TOProBbIX AHS
[10 nocneaHero AHA obpatleHns dibloyepca, B KOTOpbIi ucnonHsetca Bd. Mogaya nopyyeHnii NponM3BoAMTCS C NOMOLLb LLTH030BOI KOMaH-
Abl FuturesExecutionRequest. MogaHHble B TOProByl0 cMCTEMY NOPYYEHUst TPAHCIMPYIOTCS B LU03e B Tabnuvue fut_exec_orders notoka
FORTS_REFDATA_REPL.

B BEYEPHIOI0 K/IMPUHIOBYIO CECCUIO AHS NoAayv NOPYyYEHWA NPOU3BOANTCA UCMOSTHEHNE, KOTOPOE COCTOUT U3 CBEAEHNS BCTPEUHbIX NOpPY-
YeHUii Ha UCNOSHEHNE W, B ClyYae Ha/IMUMSi HeyL0B/IETBOPEHHbIX MOPYYEHWI HA NCMOSTHEHUE U OTKPbLITbIX NO3WLMIA C NPOTVBOMOOXHOM
HanpaB/IEHHOCTLIO Ha PbIHKE, NPOLEAYPbI UX NMPUHYAWUTENbHOTO YAOBETBOPEHUS.

Mpy MCNOMHEHUM NO3ULMS N0 BEYHOMY (hblodepcy NpeBpalLaeTcsi B NO3ULMIo N0 06bIYHOMY (DbHOUEpCY, YTO TEXHUYECKU odhopmMsieTcs
CLIe/IKOIi 3aKpbITWS MO3ULMK B BEYHOM (pbloyepce U CAEKOi OTKPLITUS No3nLUKM B 06bI4HOM (hblouepce, KOoTopble B Tabnule cAenok no-
MeualoTcs cneyyasibHbIMY NprU3Hakamm B nonsix xstatus_sell u xstatus_buy:
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» PerpetualFuturesExecutionVoluntary (0x10000000000000) - caenka Bcneactsve [o6pOBOMBHOINO BbIXOA4A M3 BEYHOrO (hbtodyepca (Ha
OCHOBaHUV NOJAHHON 3a5BKK);

 PerpetualFuturesExecutionForced (0x400000000000000) - caenka BCeACcTBUE NPUHYAUTENLHOTO BbIXOA4A N3 BEYHOro hbiovepca (pea-
nM3aumns Heyao0BNEeTBOPEHHOIO CNpoca);

» PerpetualFuturesExecution (0x800000000000000) - caenka B CBA3aHHOM MHCTPYMEHTE BC/1eACTBUE BbIX04a U3 BEYHOTO (hblouepca.

2.4.4. PacueT caesniku no 3asiBKe ¢ ykasaHuem cnpega TAS

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb UV NPOAATH IbOYEPCHBIA KOHTPAKT Mo 6yayLeli pacyeTHol LgHe TeKyLLEero
TOProBOro AHA, onpegensemMoii B BeUEPHUIA KNVPWHI, MOC HEKWIA cnpes, KOTOPbIA yYaCcTHUK TOTOB 3anniaTuTb/yCTynuTb JONOMHUTENIbHO
OT pacyeTHOI LieHbl KOHTpakTa. IMeHHO cripef SIBNISIETCA CornalleHneM KOHTpareHToB B CLeNke M yKasblBaeTcs B 3asiBke TAS B kayecTBe
LeHbl. TexHuueckn TAS B TOProBoli cucTemMe peasin3oBaH Kak 06blYHbIN (DbHOUYEPCHbIV KOHTPAKT € ykazaHuem cripega TAS B kayecTse
LeHbl B 3asBKe (TAS-ghbtoyepc), 6a3ncHbIM akTMBoM (BA-hbo4epcoM) KOTOPOro CAYXWT UCKOMBIV hbloYepPCHBIV KOHTPaKT (¢hbrouepc Ha
hbtovepc). CoBepLuasn caenky no 3asBke ¢ ykazaHneMm cnpega TAS, yyacTHUK nonyyaeT no3uumio no TAS-gobtouepcy.

PacueT caesnku no 3asaBke € ykaszaHnem cnpega TAS oCyLeCcTBNAETCA B BEYEPHIOW K/IMPUHIOBYHO ceccuto. B pesynbtarte no3uums no TAS-
(hbroYEpCY NpeBpaLlaeTcs B No3numio no BA-gbloduepcy, UTo TEXHUYECKN OOPMISIETCS TEXHUYECKON CAEMKONM 3akpbITUst Nno3uummn B TAS-
obrovepce no ueHe 0 u caenkoi oTKpbITMA no3uuun B BA-gobovepce no pacyeTHol LeHe BA-btouepca. Caenkn B Tabnvue c4enok no-
MeyatoTcsl cneumasibHbIM NPU3HaKkom B nossax xstatus_sell n xstatus_buy (6ut 0x10000 (TASSettlement) - PacueT caenku no 3asBke C
yKkasaHuem cnpega TAS).

2.4.5. NMpusHakun, BbicTaB/iIseMble Y 3asBOK U CAeNoK

Mpu3Haku, BbICTaBSIEMbIE Y 3a51BOK U CLEMOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka OonucaHue

Tunbl PbIHOYHbIX 3aABOK

Auction 0x1 KoTnpoBouHas 3asBka (Day).
Opposite 0x2 BctpeuHas 3asska (IOC).

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

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

Tunbl KTNPUHTOBBLIX CAEN0K

NonQuote 0x4 MpusHak 3asBKu/COAENKN, KOTOpas He yva-
CTBYET B pacyeTe KOTUPOBOK. [Mpu3HaK Bbl-
CTaBNsETCS B aApPECHbIX 3asiBKaxX U caenkax,
TEXHUYECKUX CAenKax, KIMPUHIOBbIX COes-
Kax, cAenkax no Horam MyJsibTUIErOB U caen-
kax RFS.

Exec 0x20 Cpenka, BO3HUKLLIAA B pe3ynsrate UCnosHe-
HMA onuuoHa. ®nar ctaButcsa AN1S OMUUOH-
HbIX CAENOK 1 AN (bloYEePCHbIX CAEMNOK, KO-
TOpble NOABUANCH B pesysibTare aKkcnupatmm

OMLUM1OHOB.
Expiration 0x80 VicTeyeHne BpeEMEHU XW3HU WHCTPYMEHTa,
(hbtouepca nnm onumuoHa.
DUFlow 0x800 Cpaenka nepeHoca [y mexay P®.
TASSettlement 0x10000 PacueT caenku no 3asBke ¢ ykazaHnem crnpe-
na TAS
OptionLapse 0x800000 Cpoenka ncrtevyeHns onumoHa.
ClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caernka, chopmu-

poBaHHas BHe TOpros. BbiCcTaBseTcs y BCex
KNMMPUHIOBbIX CAENO0K.

FuturesExecution 0x40000000 Cpaenka ucnosiHeHus dbloyepca.
Collaterallnstrument 0x400000000 Cpaenka no konnarepanbHOMY UHCTPYMEHTY.
PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHunyeckass cpenka BcneacTsve A06po-

BO/IbHOTO BbIXOAA M3 BEUHOTO (hblouepca (Ha
OCHOBaHWV NOJAHHOTO NOPYYEHMST).

PerpetualFuturesExecutionForced 0x400000000000000 TexHnyeckan cpesika Bcneacrtsve nNpuHyau-
TEeNbLHOrO BbIX0Aa 13 BEYHOTOo (hbrovepca (pe-
anvsauuns Heyl0BNETBOPEHHOIO CNpocay).

PerpetualFuturesExecution 0x800000000000000 TexHuyeckas caernka B CBSA3aHHOM MHCTPY-
MeHTe BC/IefiCTBME BbIXOAa N3 BEHHOIO (Ibto-
yepca.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

AppecHble 3asBKU U CAeNKN

TransferClientPosition 0x8 Mpu3Hak NnepeHoca no3uumin mexay 6.

Address 0x4000000 Mpu3Hak agpecHoii 3asBKX, apecHoi caen-
Kn, caenkn RFS nnu 3aaeku, hopmmpyemoit
no pesynbraram NpoBepkn KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpu3Hak 3as1BKM U CAENKN, CHOPMUPOBAH-
HOW B pexume "AOPECHbI C M3TYMHIOM MO
YHUKa/IbHOMY KOay".

TransferSource 0x200000000 Mpu3HaK NCTOYHMKA NepeHoca No3numnii me-
xay bo.

Onepauun Hag cBAA3Kamu

REPOBack 0x4000 Mpu3Hak onepauun Hag BTOPOWA HOroOW CBA3-
Kn.

Strategy 0x8000000 Mpu3Hak 3asBkM UK caenku no ceaske. Cra-
BUTCSA y Onepauuii Haf Horamu CBA3KK.

Apyroe

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

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

DontCheckLimits 0x200 He npoBepsiTb IMMUTLI MO OMNLMOHAM.

Charge 0x400 KoHeL, nornyeckoil TpaHsakuuu. ®nar cra-
BUTCSA AAPOM Ha 3asBKM, 4TOObI N0 opAep N10-
ry MOXHO 6bl10 NOMYYUTb YMCNO (U rpaHu-
Libl) TPAH3aKLMiA, TO ecTb NnocnefoBaTe/bHO-
CTW 3asBOK, NOPOX/EHHbIX OAHOM TpaH3ak-
upveit.

LastRec 0x1000 Mpu3Hak nocnefHein 3anucy B TpaH3aKuum
MaTyuHra.

DueToCrossCancel 0x2000 Mpu3HaK CHATWA NacCUMBHOW 3asBKU Npu
KpocC-CAenke.

MoveOperation 0x100000 Mpur3Hak nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 Mpy3HaK 0AMHOYHOTO yAaNeHns 3asBK.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHus 3asBok.

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

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

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

UKSBulkDeleteOperation 0x2000000000 Mpu3Hak CHATMSA 3as8BOK NO  KOMaHze
UserKillSwitch

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

NCCBulkDeleteOperation 0x8000000000 MpusHak CHATMS 3asiBOK MO KOMaHze
DelOrdersByBFLimit

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

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

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

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

RFSOrder 0x400000000000 3anaBka 13 cuctemsl RFS.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

Iceberg 0x800000000000 Mpu3Hak aiicbepr-3asBku, CAENKMA MO aiic-
6epr-3asBke.

OperatorinputSA 0x1000000000000 Mpu3Hak 3as8BKM UK cAenkun, chopmMmnpoBaH-
HoVi npy 6n1okMpoBke No PacueTHoOMy Kogy.

DontFineRF 0x80000000000000 Mpu3Hak HeB3WMaHus wrTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 MpusHak TOro, 4to cAefnka coBeplleHa B
YTPEHHIO TOProBY0 CECCUI0.

SyntheticPassive 0x200000000000000 Mpu3HaK NaccMBHOW CUHTETUYECKON 3asiBKU.

DuringDiscreteAuction 0x4000000000000000 lMpu3HakK 3adBKU UNN CAENKM B ayKLMOHE OT-
KpbITUS.

[N oTnnums agpecHbIX CAENOoK OT CAEN0K, (DOPMUPYEMbIX NO pe3ysibTatam NPoBepPKM KOTMPOBOK RFS, cnefyeT NnpoBepsiTe He TOMbKO GUT
Address, Ho 1 npusHak RFSOrder. B 3asiBkax v caesnkax, 3ak/ilo4eHHbIX B pe3ysibTaTe CBeAeHNst KOTMPOBOK U3 cuctembl RFS, 6ut RFSOrder
NOAHSAT, TOrAa Kak B aipecHbIX cAesikax aToT GUT CHST.

[na yno6etBa paboTtbl 63k-0dpncoB nHopmauus B PLAZA |l wi3ax u otyetax CMHXpoHu3mpoBaHa. [ atoro B otuetax f04_XXYY.csy,
f04cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ucnonb3ytoTcs nons signs_buy u signs_sell. 3Tn nons nocTpoeHsl Ha ocHoBe 6u-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCMPYIOTCA TONBbKO B OTYeTax.

HauuHasi ¢ Bepcumn 7.9, cneayolye Npr3Haky 3asiBOK U CAEMOK, He UCMOMb3YIOLMECs B HAcTosiLLee BpeMsi, GyayT nepeonpeaeneHsbl 1
MCMONb30BaHbI A4S APYrUX Leneii:

» SpotTransfer (0x8000);
* REPO (0x20000);
* 1QSOrder (0x800000000).

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

Tunbl cAeNoK, (popMMpyeMble MY UCTIOSIHEHUU 1 UCTEUYEHNI (DbIOYEepCOB 1 ONLMOHOB, NepeyncieHbl B cieayoleii Taénuue:

Tun onepauuun

Cpernka 3akpbITUsi NO3ULUU

Cpaenka OTKPbITUA NO3ULU

Aara n Bpemsi, Ko-
raa caenku nosiBAT-
Csl B OTYETE U Lu/o3e

VcnonHeHMe NOCTaBOYHOIO
oblovepca

B wiito3ax 1 oT4éTax 6ygeTt yHuKkasib- | Het
HbI HeHyneBoli id.

LieHa cfienku oKpyrisietTcs ¢ TOUHO-
CTbi0 10 MMHUMA/ILHOTO LUara LEeHbI.

TexHuyeckas chernka, puandeckun
He ABNsAeTCcA C,qe]'lKOI7|.

B wnto3ax n oTuétax B GUTOBOM Mac-
ke npusHakn: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

YTpoMm B AieHb UCMOSTHEHNSA

VicnonHeHune
obroyepca

pacueTHoro

B wnto3ax n oTyéTtax byget yHukasib- | Het
Hblli HeHyneBoiA id.

LieHa cAenkn oKpyrifaeTcs ¢ TOYHO-
CTbO A0 5 3HaKa nocne 3ansAToM.

TexHuyeckas cpesnka, opuanveckn
He ABNAeTCA CAel'IKOI7I.

B wnto3ax n oTuétax B 6GUTOBOM Mac-
ke npusHaku: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Beuepom B fAeHb uUcnofHe-
H¥A hbtovepca

VicnonHeHune onuyuoHa

B winto3ax v oT4éTax 6yaeT yHUKasib- | B wno3ax n otyétax 6yaet yHu- | Caenku UCMONHEHNS Onumo-
KaJ/TbHbIl HEHYNeBOIA id.

HbliA HEHyNeBol id.
LleHa caenkun pasHa 0.

TexHuueckass chesnka, puanueckn| Toji.
He ABNSIETCS CAENKOMA.

e LleHa caenku okpyrasietcs ¢ Tou- | B npomkavpuHre
HOCTbIO [0 5 3Haka nocne 3ans-

* lOpuanuecku ABNIsSeTCA caenkoii. |B 3aBUCUMOCTU OT BpeMeHH

HOB reHepupytoTcs:

B BeuepHeM K/IMpuHre

nogayn 3asiBKN Ha MUCMNosHe-
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Twn onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3uuun

Aata n Bpems, Ko-
raa caesnkv nosiBAT-
csl B OTYeTe U LWio3e

B wno3ax M oTyéTax B GWUTOBOIA
Macke npusHaku: NonQuote, Exec,
ClearingTrade.

* B wno3ax n oryétax B 6UTO-
BOI Macke npusHaku: NonQuote,
Exec, ClearingTrade.

HWe onuuoHa (reHepauus B
GnvKaniLemM KIMpUHre)

VicTeyeHue onunoHa

B wnto3ax 1 oT4éTax 6yaeT yHUKab-
HbliA HEHyNeBol id.

LleHa caenku pasHa 0.

TexHuyeckas cpesnka, opuanveckn
He ABNAeTCA C,Cl,e}'IKOVI.

B wnto3ax 1 otT4étax B GUTOBOI Mac-
Ke npusHaku: NonQuote, Expiration,
ClearingTrade, OptionLapse.

Het

Beyepom B AeHb uMCnonHe-
HMA hblodepca

MepeHoc nosvumn ObP

B wn3ax n oTyéTtax byaeT yHuKasb-
HbIA HEHyNeBo id.

LleHa caenku pasHa 0.

TexHnueckaa caenka, Hopuandecku
He ABNAeTCA CAENKOMN.

B wnw3ax u oTyétax B 6MTO-
BO Macke npu3Haku: NonQuote,
Address, TransferClientPosition,
ClearingTrade.

e B wn3ax n otyéTax 6yaeT yHu-
KaJ/TbHbI HEHyNeBoiA id.

¢ LleHa caenkn paBHa 0.

* TexHWyeckas cfhefnka, ropuguye-
CKW He SIBNSETCA CAENKOW.

e B wnwo3ax n otyétax B 6UTO-
BOI Macke npu3Haku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

[0o6poBO/MbHbIA  BbIXOL U3

BEYHOro  (oblovepca  (Ha
OCHOBaHWM NOAAHHOTO MOpY-
YyeHus)

B wnto3ax n oTuétax 6yaert yHuKasb-
HbI HeHyneBoli id.

LieHa cfienkn paBHa pacuyeTHoi Le-
He BEYHOro hblouepca.

TexHuyeckas chenka, opuandeckn
He ABNsAeTCA C,qe]'lKOI7|.

B wno3ax n oTtyétax B 6UTO-
BON Macke npusHakn: NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade.

e B wnto3ax n oTyéTax Gyaer yHu-
Kas1bHbI HeHyneBoli id.

* LleHa caenku pasBHa pacyeTHO
LieHe BeyHoro cpbtouepca, YMHO-
XEHHOI Ha KO3(MLMEHT, yuu-
TbiBAOLWMIA pasHuLy B pasmepHo-
CTSIX MHCTPYMEHTOB.

« HOpuanyeckun ABNSAETCS CAENKOIA.

* B wno3ax n otyétax B 6GUTO-
BOI macke npu3Haku: NonQuote,
PerpetualFuturesExecution,
ClearingTrade.

Beuepom B AeHb nogayu no-
pyYeHust Ha UCMOSIHEHNE

MpWHYAWTENbHBI BbIXOA, U3
BEYHOro (pbtovepca (peanu-
3aunsa Hey[0BNETBOPEHHOIO
cnpoca)

B wnto3ax n oTyétax byaeT yHuKas b-
Hblli HeHyneBoiA id.

LleHa caenkn paBHa pacyeTHOit Le-
He BEeUHOoro hbtoyepca.

TexHuyeckas cpesnka, opuandeckn
He ABNAeTCA CAeJ'IKOI7I.

B wnto3ax u oTtyétax B 6UTO-
BOl/i Macke npusHaku: NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade.

* B wno3ax n otyéTtax byaeT yHu-
KaslbHbI1 HEHYNeBOWA id.

* LleHa caenkn paBHa pacyeTHON
LieHe BEYHOro ghblovepca, YMHO-
XXEHHOI Ha KO3hMLMEHT, yuu-
ThIBaIOLLMIA pasHULY B pasmMepHo-
CTAX UHCTPYMEHTOB.

* tOpuanuecky aBnsieTcs cAenKoii.

* B wnwo3ax n otyétax B 6UTO-
BOWi mMacke npusHaku: NonQuote,
PerpetualFuturesExecution,
ClearingTrade.

Beuepom B fieHb nogayn no-
py4yeHus Ha UCronHeHne

Pacuet cpenku no 3asieke c
ykasaHuewm cnpega TAS

B winto3ax 1 oT4éTax 6yaeT yHUKab-
HbliA HEHyNeBol id.

LleHa caenku pasHa 0.

TexHuyeckas cpesnka, opuanveckn
He ABNnAeTcA C,Cl,e}'IKOVI.

B wnwo3ax u oTtyétax B 6UTO-
BOW Macke npusHaku: NonQuote,
ClearingTrade, TASSettlement.

¢ B wno3ax n otyétax 6yaet yHu-
KaJ/TbHbI HEHyNeBoiA id.

e LleHa cpenkn paBHa pacyeTHOl
ueHe BA-dbroyepca.

* HOpuAanuecku SBNSETCS CAENKOIA.

* B wno3ax n oryétax B 6UTO-
BOI Macke npusHaku: NonQuote,
ClearingTrade, TASSettlement.

Beyepom B AeHb uMCnonHe-
Hus TAS-thblovepca

ToproBble CAE/KU OTPAXAOTCS C/EAYHOLMM 06Pa3oMm:
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

Cpaernka no gbloyepcy Ha akummn Ha OCHOBaHUW aipPECHOI 3asBKN

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

FOpuanuecku SBNsieTcs caenKoii.

B wn3ax n oTyétax B 6GUTOBOI Macke: npusHaku NonQuote,
Address.

Caenka no ghblodepcy Ha akLym Ha OCHoBaHUM 6e3aapecHoii 3asBKM

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

LieHa ce/kv OKpYrAseTcst C TOUYHOCTbIO A0 MUHUMA/IBHOTO Lara
LiEHbI.

HOpuanueckn SBNSETCS CAESKOIA.

B wo3ax 1 oTuétax B GUTOBOI Macke: BCe OGUTbI BbIK/THOUEHbI.

Cpenka no onumoHy Ha bloyepchbl Ha akuMmM Ha OCHOBaHWUK afpec-
HOI 3asBKK

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYyNeBoiA id.

LieHa ce/kn OKpyrnseTcst ¢ TOUHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca cAesKoi.

B wn3ax un otyétax B 6MTOBOI Macke: mpusHakm NonQuote,
Address.

Cphenka no onuuoHy Ha hbouepchl Ha akuumM Ha OCHOBaHUW 6e3-
a[pPECHOI 3a51BKM

B wnto3ax n otTyétax 6yaeT YHUKaslbHbI HEHYNEeBOW id.

LieHa cenkv OKpyriseTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuAanueckun SABNAETCS CAESKOIA.

B wnto3ax n oTyéTax B GBUTOBOI Macke: BCce OUTbI BbIK/HOUEHbI.

Cpenka no nepeHocy nosunuuii

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caienkn okpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka noce 3ans-
TOiA.

HOpuanuecku He SBNsiETC CAEMKOIA.

B wn3ax n oTyétax B 6GUTOBOI Macke: npusHaku NonQuote,
Address, TransferClientPosition, TransferSource.

TexHuyeckas cAenika Ha OCHOBaHUM 1 4acTu afipecHoit napHoit 3a-
SBKM

B wto3ax 1 oTuétax byaeT YHVKasbHbI HEHYNeBoiA id.

LleHa cpenku okpyrnseTca ¢ TOYHOCTbIO A0 5 3Haka nocsie 3ans-
TOM.

FOpuAanueckun SBNSETCS CAEKOIA.

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

TexHnyeckas caesika Ha OCHOBaHUM 2 YacTtu aﬂ,pecHOVl napHon 3a-
ABKN

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYyNeBoiA id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wn3ax un otyétax B 6MTOBOI Macke: mpusHakm NonQuote,
Address, Strategy, REPOBack.

TexHnyeckast caenka Ha OCHoBaHUM 1 yacTu 6e3agpecHoli mapHoi
3asBKU

B wnto3ax n otTyétax 6yaeT YHUKasbHbI HEHYNEeBOW id.

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

HOpuAanueckun SABNAETCS CAESKOIA.

B wno3ax 1 otyétax B 6UTOBOM Macke: mpusHakm NonQuote,
Strategy.
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TexHnyeckas cenka Ha OCHoBaHUM 2 yacTu 6e3afpecHoli NapHoi |« B wo3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

* tOpuanueckn ABnsieTcsa caenKoii.

* B wno3ax 1 otyétax B 6UTOBOI Macke: npusHaku NonQuote,
Strategy, REPOBack.

Cpaenka no goblovepcy Ha akumy Ha ocHoBaHuu caenku B RFS e B wwo3ax n oT4ETax 6yAeT YHUKa/IbHbBIA HeHyneBoli id.

* LleHa caiefkn oKpyriseTcsi C TOYHOCTBIO 40 MUHUMAJTLHOTO wara
LiEHbI.

 HOpuAanuecku SBNSETCS CAESKOIA.

* B wno3ax 1 oTt4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

Cpenka no onuuoHy Ha doblodepcbl Ha akLMM Ha OCHOBaHWUW CAENKN |« B wnto3ax 1 oTyétax 6yaeT YHUKaIbHbIA HEHYEBOA id.
B RFS

* LleHa cfienku okpyrnseTcsi C TOYHOCTLIO 10 MAHUMAILHOTO Wwara
LieHbI.

* lOpuanyeckn SBNsieTcs CAEKONA.

e B wnio3ax 1 otyétax B 6uToBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

TexHnyeckass cgenka no 1 4yacTyu NapHOW 3asiBKM Ha OCHOBaHMM | B wii3ax n oTyétax 6yaeT yHUKa/bHbIN HeHyneBoi id.
coenkn B RFS

 LleHa cAenku oKpyrasieTcs ¢ TOYHOCTbIO 40 5 3HaKa nocse 3ans-
TOiA.

+ HOpuAanuecku SABNAETCS CAESKOIA.

e B wnt3ax n otyétax B 6uTOBOl Macke: npusHakn NonQuote,
Address, Strategy, RFSOrder.

TexHnyeckas cfenka no 2 4yacT NapHO 3asBKW Ha OCHOBaHWM |* B Lwio3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.
caenkn B RFS

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

* tOpuanuecky ABnsieTcsa cAenKoii.

* B wnto3ax 1 otyétax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.

2.5. PacnucaHue TOproB 1 KJIMpPUHra

2.5.1. PacnucaHune ToproB. ToproBble ceccuu

Topru B cucteme SPECTRA ocyLLeCTBMSAOTCA B pamMkax TOProBoi ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleH4apHbIMU
CyTKamu 1 BK/IIOHaET B cebs:

* BeuepHI0l0 ONOHUTESBbHYHO TOPTrOBYHO CECCUI0 — /18 peasibHbIX TOPros AsmTea ¢ 19.05 o 23.50 N0 MOCKOBCKOMY BPEMEHW.
* YTPEHHIOW AONO/THUTENBbHYIO TOPTrOBYIO CECCUI0 — /151 peaUibHbIX TOPros Anmtes ¢ 9.00 go 10.00 crefyowmnx KaneHaapHbIX CyTOK.
» OCHOBHYIO TOProByH CECCUI0 — [/1A peasibHbIX Topros aavres ¢ 10.00 go 18.50.

B npeaenax ofjHOI TOProBoii ceccun 06paLLatoTCst OfHU U Te Xe TOProBble MHCTPYMEHTbI 1 MPUMEHSIIOTCS! OfiHU U Te Xe napameTpbl 415
pacueTta obecneyeHysi. B npomMexyTkax Mexzy TOProBbIMW CECCUSIMI NPOVU3BOANTCS Psig BaXKHeLWMX Ans cuctembl SPECTRA onepauwid,
TaKuX KaK KIMPUHI, UCTEYEHWE CPOKa AeliCTBMSI KOHTPAKTOB, FEHepaLMs U Pacchbiika OTYETOB U T.1.

2.5.2. MpoOMeXyTOUHbIW KNUPWUHT

BHYTpUW OCHOBHOI# TOPTrOBOI CECCUM CYLLLECTBYET NepepsIB, KOTOPLIA B peanbHoi cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOCcKoB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXOAUT NPOMEXYTOUYHASA KNMPUHroBasi ceccusi (MPOMEXYTOUHbIA KNUPWHT). MpomexyTouHas Kiu-
PUHIoBasi CeCCcusl HyXKHa A5l Toro, Ytobbl 3admKCMpoBaTb B CepeivHe [HA HOBblE PaCYeTHbIE LieHbl MO MHCTPYMEHTaM U NepeyncnnTb
BapyaLMOHHY0 Mapxy (MPeMUo) Mexzay y4acTHUKaMU KIMPUHra.

B NPOMEXYTOUHBIA KMPUHT U3MEHSAIOTCS:
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* PacueTHble LeHbl IHCTPYMEHTOB, M0 KOTOPbIM 6bI/V TOPTOBbIE ONepaL/m B Neprog, Be4epHux/yTpeHHX TOProB 1 NepBOii NO0BUHbI AHEB-
HbIX TOProB. CTapble 1 HOBbIE PacyeTHbIe LieHbl 0TOGPaXaloTCa B crneumasibHbIX nonax Taénuy fut_sess_contents u opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CBoboaHble cpefcTBa KIMEHTOB MNoc/ie pacyeta v nepeyncieHns BapnaumoHHO Mapxu (npemun). MepeuncneHHas BapualyoHHas
Mapxa (npemust) oTobpaxaercs B cneLmanbHbIX Nonsx Tabnuy, part n part_sa notoka FORTS_PART_REPL.

B I'IpOMe)KyTO'-IHbIVI KNTUPUHI HE N3MEHAIOTCA:
e Pa3mep NMMUTOB NO UHCTPYMEHTaM.

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

2.5.3. OCHOBHOIA KITUPUHT

OCHOBHOI/ K/TMPUHT NPOBOAMTCSA MO OKOHYaHWUM TOProBoii ceccum B nepurog ¢ 18.50 go 19.05 mockoBCKoro BpeMeHu. B npouecce knnpuHra
BbIMOJIHAETCA:

* PacueT 1 hukcaLms pacyeTHbIX LieH MHCTPYMEHTOB Mo UToraM BCeil ToproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyoHHol Mapku (MpeMumn) Mexay y4acTHUKamMu.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLLeHNsi, U A06aBeHNE HOBbIX TOPTOBbIX MHCTPYMEHTOB.

« OGHOBMEHVE MHOPMALMN O KIMEHTAX, GPOKEPCKMX U PacyeTHbIX hpMax MyTem yAaieHusi CTapoii MHhopMaumi 1 3akauky HOBbIX
[aHHbIX U3 KIMPUHTa.

[ocnie 0OCHOBHOTO K/IMPWHIa NPOU3BOAMTCS FTeHepaLust U paccbl/ika OTYETOB NO MTOram TeKyLell TOProBoli CeCcum.
2.5.4. OCOGEHHOCTU NOBeAEHNA pa3HbIX CYLWHOCTe B cMCTEME NMPU Ha3HA4YeHNU HOBOIA TOp-
roBoi ceccuu
2.5.4.1. CnpaBo4YHasi U ceCCMOHHasi HchopmaL s

Mpv Ha3HaYeHUM HOBOW TOProBOW CECCUM AaHHble U3 CNPAaBOYHbIX TabnuL, B KOTOPbIX CYLLECTBYET NpuBs3ka K HOMEpY Ceccumn 3akaumsa-
10TCA BHOBb U3 K/IMPWHra C ykasaHMeM HOBOrO HOMepa TOProsoli ceccuu. B cnpaBouHble Tabnuubl, B KOTOPbIX HET NPUBSA3KM K HOMeEpPY
ceccum, npucbinaeTcs Habop N3MEHEHWIA, TO ecTb [06aBNSAIOTCA HOBbIE 3anvcK, NOSBMBLUMECS AJ15 HOBOV TOPrOBOM ceccum, U yaansiTcs
3anucy 4518 06bEKTOB, KOTOPbIX HE AO0/MKHO 6bITb B HOBOI TOProBoli ceccun. CnpaBoyHble TabnmLbl — 3T0 TabnuLbl, NPUXOAALLME B NOTOKE
FORTS_REFDATA_REPL. NTorom Bcex aTux n3meHeHwin aensetcsa gobasneHve B Tabnuuy session 3anmcy ¢ HOBbIM HOMEPOM CECCUM.

2.5.4.2. leHbrn n nosnuuun

Mpun cMeHe TOProBoii ceccum HhopmaLms 0 cpeacTBax, MMMUTaX 1 NO3ULMSAX KMEHTOB 0GHOBNAETCH B pEXMME NPUMEHEHNS 06HOBNEHWIA,
TO €CTb MEHSIOTCA TO/ILKO Te 3anucu, B KOTOPbIX BO BPeMS KAVPUHra peasibHO Npou3oLwwnn nameHeHnms (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.4.3. 3asABKU U caenku

OcHoBHas Toprosas UHdopmauus (notoku FORTS_TRADE_REPL, FORTS_ORDLOG_REPL 1 FORTS_DEALS_REPL) coxpaHsietcs, T.e.
[0 HOUM TEKYLLEro [HA B pensvkaLuum AOCTYMHbI 3as1BKN 1 cAeNKu, caenaHHble Ao 19.05 B TekyLLyto TOProByto CECCUIO.

Mpy cMeHe TOProBOi CECCUM MPOUCXOAUT aBTOMATUYECKOe NepeBbLICTaB/IEHNe MHOTOAHEBHbBIX 3asIBOK, jaTa UCTEYEHUS KOTOPLIX ELLE He
HacTynuna, nyTeM yAasieHust cTapoii 3asBk1 U [06aBeHNst HOBOM (C HOBbIM HOMEPOM). YUUTbIBasl, UTO B pensiuky B Tabnuuy orders_log
MHhopMaLms 06 3TOM He NpefaeTcsi, KIMEHTCKas CUCTEMa J0/MKHA GbiTb YCTpOEHa CleayLyM 06pasoM. Mpy o6HapyXeHWU HOBOTO
HOMepa TOproBoii ceccun B TaGNMLE Session, KIMEHTCKasi cucTeMa Ao/MkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOpble Y Hee COXPaHUINCh B
namsTu [0 3TOro, U "CyLlaTh" pensiuky Ha NpeaMeT NosiB/IeHUs HOBbIX 3asiBOK, C YKazaHWeM HOBOTO HOMepa TOProBoii ceccui.

2.5.4.4. 'HCTPYMEHTbI

Mpn cmeHe TOpI'OBOVI ceccun nponcxoauT ygasieHme ToproBbiX MHCTPYMEHTOB, C UCTEKLWIMM CPOKOM o6pau.|,eHV|s:|, n ,D,OGaBI'IeHVIe HOBbIX
TOProBbIX NUHCTPYMEHTOB. CyuiecTyet npaBnJ1I0 — HOBbIMU NHCTPYMEHTaMN HEJIb34 TOProBaTb B BEYEPHIOK N YTPEHHKOK TOProBble CeECCUN,
npn 3TOM AaHHbIE NHCTPYMEHTbI MPUCYTCTBYOT B CUCTEME, VIH(*)OpMaLI,VIFI Nno HUM NPUXOANT B pensvke. B Taﬁnmu,ax fut_sess_contents n
opt_sess_contents Takme MHCTPYMEHTbI MOMeY€eHbl cneunasibHbIM NPU3HaKoM.

2.5.4.5. MNoToku pensmkaumm

Ha rpaHuLe ToproBbIX CECCUIA NOTOKM PEnIMKaLMy MOryT BbiTb LUTATHbIM 06Pa30M 3aKPbIThl M NEPEOTKPbIThHI 3aHOBO CEpBEPaMU TOPTrOBOW
CUCTEMBI, NPU 3TOM MO HEKOTOPLIM NOTOKAM MOXET MPUIATU YBEAOM/IEHNE O CMEHE HOMEPA XW3HU CXEMbI.

B HacToALmii MOMEHT, 6€3 CMeHbl HOMepa XW13HW MOTYT NepeoTKPbIBATLCS CeayHoLLMe NOTOKN:
* [oToK C 06LWMMK PbIHOYHBIMK AaHHbIMUM FORTS_COMMON_REPL.

* [MOTOK C TekyLWMMY 3Ha4YeHnsamu sonatunbHoctn FORTS_VOLAT_REPL.
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MMOTOK C TEKYLLMMY 3HAYEHUAMY BapuaLMoHHo Mapxu (npemun) FORTS_VM_REPL.

[OTOKM, KOTOPbIE HE NEPeOTKPLIBAIOTCA:

2.5.5.

MoTok co cnpaBoyHoli nHhopmaumeihn FORTS _REFDATA_REPL.

MoTok ¢ Toproeoii nHchopmaumei FORTS_TRADE_REPL.

MoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.
MoTOoKM arpernpoBaHHbIX CTaKkaHOB.

MoTokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL
MoTok 6upxeBbix MHAeKcoB RTS_INDEX_REPL.

Motokn FORTS_MISCINFO_REPL 1 FORTS_CLR_REPL.

HUA AaHHbIX B CUCTEMe

Ncnonb3oBaHue mexaHusma CVIHXpOCOGbITI/Iﬁ Anda nony4yeHnsa KOHCUCTEHTHOro cocTtos-

Ecnu ans paspabatbiBaeMOoii CUCTEMbI KPUTUYHO MMETL BO3MOXHOCTb OTMEYaTh COBOKYNMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX AAHHbLIX B
TOProBOil CUCTEME HA HEKOTOPbIE «BaXHbIe» MOMEHTbI BPEMEHW, TO Takas CUCTEMA AO0/DKHA UCMO/b30BaTb MEXaHW3M CUHXPOCOGLITUIA.
[N CUHXPOHU3ALMM AOCTYMHbI CNefytoLLne COCTOSIHWSI TOPTOBOM CUCTEMbI:

[aHHble 415t HOBOV TOProBOI ceccun 3akayveHbl 1 paccunTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHu)

Hauano npomexyTtoyHoro knupuHra (14:00, MOCKOBCKOro BpemeHM)

[eHexHble cpefcTBa Nocne NpomMKAMpuHra nepepaccuntanbl (~14:01:30, MOCKOBCKOro BpeMeHw)

Bce pacueTHble npouesypbl B NPOMK/IMPUHIE 3aKOHYEHbI (~14:02, MOCKOBCKOrO BpeMeHW)

Hauano ocHoBHoro kivpuHra (18:50, MOCKOBCKOro BpeMeHN)

[laHHble nocie 0OCHOBHOTO KNMpUHra nepepaccuntaHbl (~18:54, MOCKOBCKOro BpeMeHM)

PazaBukka TMMUTOB 3aKOHYeHa (B TeYeHMe TOpros)
Hauano npvema 3asBoK B ayKLMOH OTKpbITUS (~8.50, MOCKOBCKOrO BpeMeHM)

OKOoHYaHue nprema 3asBOK B ayKLMOH OTKPbITUA (~8.59, MOCKOBCKOro BpeMeHu)

,ﬂ.]‘lﬂ yBeaAOM/1EHNA BHELLHNX CUCTEM O HACTyn/1IeHUN onpeaesieHHoro COCToAHUA TOprOBOf/'I CUCTEeMbI, B MNOTOKax penavkaunn TpaHCcInpyeTca
Tabnuua sys_events cnegytoulero hopmara:

Mone Tvn OnucaxHue

repliD i8 Cnyxe6bHoe nose nofAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTembl penvkaumm
replAct i8 CnyxebHoe none nofgcucTembl pennkawmm
event_id i8 YHVKaNbHbIN AeHTUGUKATOP COBbLITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

Tabnuua TpaHCIMPYETCS B C/EAYHOLLIMX NMOTOKaX PenimKaLui:

. FORTS_TRADE_REPL

* FORTS_INFO_REPL

* FORTS_PART_REPL

 FORTS_POS_REPL

* FORTS_REFDATA_REPL

- FORTS_ORDLOG_REPL

« FORTS_CLR_REPL

- FORTS_DEALS_REPL

« FORTS_FEE_REPL
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FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL
FORTS_BROKER_FEE_PARAMS_REPL
FORTS_PROHIBITION_REPL
FORTS_COMMON_REPL
FORTS_VM_REPL
FORTS_VOLAT_REPL

FORTS_USER_REPL

MpaBuna CUHXPOHU3ALUUMN JaHHbIX CedytoLme - NpU HaCTYNEeHNN I106a/bHOTO COBLITUS B TOPTrOBOI CUCTEME, NOC/e TeHepauun BCex
[aHHbIX N0 3TOMY CO6bITVIO BCEMW NOACUCTEMAaMM TOProBOW CUCTEMBI, B TAGNWLbI SyS_events BCTABMSETCS 3aMCh C OQHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COObITUS:

1 (session_data_ready) - 3akOH4YeHa 3arpy3ka JaHHbIX U3 K/TMPVHIOBOM CMCTEMbI B TOProBYH Nepes, HavasloM HOBOW TOProBOi ceccum;
CO6bITVSA faHHOrO TVNa TPaHC/IMPYIOTCS BO BCEX MOTOKax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B MPOMKAVPUHTE 3aKOHYEHbI; COObITUS AHHOTO TNa TPaHC/IMPYITCA BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbl AaHHble MOC/IE OCHOBHOTO K/IMPWHFA; COBbLITWSI JAHHOMO TUMa TPaHCMMPYHOTCS TOMbKO B MOTOKE
FORTS_CLR_REPL

4 (intraday_clearing_started) - Hauyan0 NPOMK/IVPUHTE; COObITVMSA AaHHOrO TMna TPaHC/IMPYHOTCA BO BCEX NOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

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

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

8 (broker_recalc_finished) - geHexHble cpefcTBa nocsie NPOMK/IMPYHIA NEPECHUTaHbI; COBLITUA AAHHOTO TUMa TPaHCMPYTCA BO BCEX
noTokax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

23 (discrete_auction_add_order_started) - Hayano npuema 3asiBOK B ayKLMOH OTKPbITUS; COObITUA fAHHOMO TUna TPaHCAMPYHOTCA B MO-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

24 (discrete_auction_add_order_finished) - okoH4aHVe npuema 3asiBOK B ayKLMOH OTKPbITUS; COBLITUSE JaHHOTO TUMa TPaHCANPYHOTCA B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

BHELLHSISE cUCTEMA, MOXET NOAMMUCATLCSA Ha MosyyeHne Tabnuubl COBbITUY BO BCEX MHTEPECHBIX el MOToKaxX pensimkauum 1 noyynTb yBe-
[IOMJIEHME O TOM, KOTa laHHbIe FOTOBbLI. BO BCeX NOTOKAax pervkaLumy 3anvcu B sys_events, OTHOCSLLMECS K OGHOMY COGbITWIO B TOProBoii
cucTeme ByayT MMETL ofyHaKoBblii event_id. B nonsx sess_id 1 message BblAAeTCs pacluMpeHHasi MHhopMaLysi — HOMEepP HOBOW Un
TekyLLell TOproBoii ceccuu 1 TeKCTOBOE cooblueHne. ObpallaeM 0co60e BHYMaHME Ha TOHKOCTU:

2.5.6.

He rapaHTupyeTcs MAEHTUYHOCTL 3HaueHulA cnyxebHbix noneli repliD, replRev B pasHbix NOTOKaxX penvkaumu Ans O4HOrO M TOro Xe
C06bITMA. OpUeHTNPOBaTLCSA CTOUT TOMbKO Ha event_id.

YBepgomneHue B sys_events npuxogut MOC/IE Bcex AaHHbIX, B YACTHOCTU 3TO O3HAYAET, YTO B peXMMe MONyYeHus AaHHbIX on-line
BHELLHSAA CUCTEMA MNONYYNT CHayasia caMu HOBble laHHble, HanpuMep, MHCTPYMEHTbI, Ha3HaYEeHHbIE B HOBYIO CECCUIO UM NEePEHECEHHbIE
B HOBY0 CECCUI0 MHOTOZHEBHbIE 388BKM, a yXe NoTOM — yBeJOM/IEHNE B SyS_events.

He rapaHTMpyeTca KOHCMCTEHTHOCTb Aa@HHbIX NPU UX pasgade B pexume snapshot. B cneactsune Toro, 4To NPOTOKON penavkauum He
3anoMMHAET NOPSALOK NOTYHYEHUA 3anuceil Mexay pasHbiMK Tabnuuamu B NOTOKe, faHHbIe pa3farTca B NOpsAKe onucaHvs Tabnuy B
CcXemMe, MMEeHHO NOo3ToMy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPsiAKe, B KAKOM OHU MPUXOAWNW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOMYYEHUA CHAMLLIOTa COBEPLUEHHO He 03HAuYaeT, YTO AaHHble roTOBbI, YUu-
TbiBaA BbllleckasaHHoe, cobbiTve session_data_ready BNosiHe MOXeT OTHOCUTLCA K MpeAblayLlei TOproBoi ceccuu. Moatomy ncnosnb-
30BaTb yBEAOM/IEHMs], NpUXoAsLve B Sys_events, 415 OLEeHKA KOHCUCTEHTHOrO COCTOSHWSA AaHHbIX B CUCTEME MOXHO TO/IbKO nocne
nepexoga B pexum on-line.

PacnucaHue urpoBbIX U TECTOBbLIX TOProB

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

PacnvcaHvie paboTbl UITPOBOI CUCTEMBI:

BeuepHsa Toprosas ceccus: 16:00 - 22:00.

YTpeHHaa Toprosas ceccus: 06:00 - 08:55.
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* OcHosHasa Toprosas ceccus: 09:00 - 15:45.

e MpomkanpuHr: 13:00 - 13:05.

* KnupwuHr: 15:45 - 16:00.

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

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

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

* MpomknupuHr: 11:00 - 11:04.

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

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

MonHoe pacnucaHve ceccuii Takke MOXHO NOCMOTPETL B Tabnuue session notoka FORTS_REFDATA REPL wnn B TepMuHane B Tabnuue
"Ceccun”.

2.5.7. AYKUMOH OTKpPbITUA

Mepen HayasloM yTPEHHEW [ONOMHUTENbHOWN Toprosoli ceccueit, B nepuog ¢ 8.50 fo 9.00 MOCKOBCKOro BpeMeHu B cucteme SPECTRA
nposoagnTCcA AyKLWIOH OTKPbITUA. AyKLU/IOH OTKPbITUA CNYXUT ANA UCKNHYEHNA aHOMa/IbHOro CKkadka LeH nNpon3BoAHbIX MHCTPYMEHTOB MNpu
OTKPbITUM TOProB. [laHHbIli MEXaHN3M peasin3oBaH B hopmare AMCKPETHOrO ayKLMOHa 3asBOK NO eAnHoi LieHe aykimoHa oTKpbITus. Lle-
Ha ayKuMoHa OTKPbITUA BbIGVIpaeTCFI n3 ycnosusa obecneyeHus coBepLUueHna caenokK ¢ MakCMMasibHbIM KOJIMYECTBOM KOHTPAaKTOB Mo 06b-
AB/IEHHBIM HA MOMEHT BPEMEHM NPOBEAEHNS ayKLMOHa OTKPbITUA 3asBKaM. AYKLMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
YMHra 3a4BOK MO LieHe ayKLMOHa OTKPbITUSA, OﬂpeﬂeﬂHEMOﬁ Ha OCHOBaHUWN VIH(bOpMaLI'VII/I 060 Bcex 3asiBKax Ha MOMEHT OKOHYaHUS nepunoga
cbopa 3asBOK.

OCHOBHbIe 0CO6EeHHOCTH ayKUunOoHa OTKPbITUA:

* B aykumoHe OTKpbITUA MOTYT y4acTBOBaTb TOMbKO (PbioYepChbl, BKOYAs BeyHble hblovepchbl. KasieHaapHbIX CrpeioB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUo B ayKLMOHE OTKPbITUSI yCTaHaB/IMBAETCS Ha ypoBHe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aToro BA.

* B nepviog cbopa 3asBOK B ayKLVOH OTKPbITUS MOXHO BbICTaB/IATE TO/IbKO Ge3afpecHble KOTUPOBOYHbIE 3aaBku (Tyn Day), Bkaovas
ancbepru. 3assku Tvna BOK, FOK, IOC - HegonyCTUMbI.

* KOHTpOsb KpOCC-3asBOK: NepeceyeHmne LeHOBbIX YPOBHEN NPOTMBOMOIOXHbIX 3a8BOK ¢ ogHuM VIHH He ponyckaetcs (cHumaeTcs 6onee
No3AHASA 3asBKa), NPU 3TOM HacTpoViky “"PaspeLlunTtb Kpocc-caenkn” n "CHATb MacCyBHYHO 3asBKY NPW KPOCC-CAESKE" He YUMTbIBAKOTCS.

* LleHbl 3a81BOK A0/MKHbI HAXOAWUTLCSA B IMMUTAX LEEHOBOTO KOPWA0Pa MHCTPYMEHTA.
+ OrpaHuyeHsi Ha BbICTAB/IEHME 3as1BOK B YTPEHHIO CECCUI0 Ha ypoBHE B® pacnpocTpaHseTcs U Ha ayKLUMOH OTKPbITHS.
 BesapecHble 3asBKM C BEUEpPHeli CECCUM YUacTBYIOT B ayKLIMOHE OTKPbITUSA, BKOUast alicbeprn u 3assku Tuna Book-or-Cancel.

B nepuog c6opa 3asiBOK MOXHO CTaBUTb W CHMATb (EC/M 3TO paspeLleHo A4Jisi MHCTPYMEHTOB AaHHOTO BA B 3TOM ayKLMOHE) 3asiBKy,
nepecTaHOBKa 3as1BOK 3arpeLLeHa B ayKLyOHe OTKPbITUSI.

» Bpewms Hayana c6opa 3asiBoK —3a 10 MUH 4,0 CTapTa yTPeHHe Toprosoii ceccum — 8.50 MOCKOBCKOro BpEMEHU. ATOMY MOMEHTY B cUcTeMe
COOTBETCTBYET NpMX04 cnHXpocobbiTusa discrete_auction_add_order_started B Tabnmupl sys_events notokoB FORTS_TRADE_REPL u
FORTS_REFDATA_REPL.

* Bpemsi OKOHuYaHusi cbopa 3asBOK — cC/y4yaiiHoe AN BCEX WHCTPYMEHTOB B MPOMEXYTKE, YyKa3aHHOM B  Mo-
nax discrete_auction.add_order_finish_from wn discrete_auction.add_order_finish_till Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3TOMy MOMEHTY B CMCTEME COOTBETCTBYET NPUX0A, cMHXpocobbiTus discrete_auction_add_order_finished B
Tabnuupbl sys_events notokos FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

+ [Mocne 3aBepLUeHUs hasbl co0pa 3asBOK 1 10 OKOHYAHMS ayKLMOHA He [oMycKatloTcsl onepauyu ¢ 3asiBkamu, BKoYas yaaneHue.

 [locne npoBefeHns aykuMoHa 1 3ak/1ioHeHna CAEMOoK Mo LeHe OTKPbITUSA, OCYLLECTBASETCA MaTYMHT OCTaBLLMXCA 3aABOK C YH4ETOM CUH-
TETUYECKON NINKBUAHOCTW U3 KauleHAapHbIX cnpefos. LieHbl CAeMoK C Y4ETOM CUHTETUYECKOIO MaTtymHra MoryT oT/inyarbCs OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane MoryT CHUMaTbCA 3adBKM MO KasleHAapHbIM cnpegam npu HapyLueHnm yCl'IOBVIVI KPOCCHOCTW.

* He cBefeHHbIe B NpoLecce ayKuMoHa OTKPbITUS 3asBKM NEPEXOAAT B OCHOBHOW PeXnm TOPros.
MHhopmaums 06 aykumoHax OTKpbITUS B Tabnuuax TOproBoro nHtepdeiica:

* VHdhopmauma o0  pacnucaHuyM  Has3HAYeHHbIX — ayKLMOHOB  OTKpbITUS  cofdepxutca B Tabnuuyax  discrete_auction 1
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro nHtepdeiica.

* LleHa aykumoHa OTKpbITUSA TPaHC/IMPYETCS B LWLK03e B Nosie opening_auction_price Tabnuubl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHEl 1 AHEBHOI TOProBO ceccun. B BeHepHIOK0 TOProByH0 CECCUIO LieHa ayKLiMOHa OTKPbITUSI paBHa Hyo.
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* VHdpopmaumsa o COCTOAHUM TOProB MO MHCTPYMEHTY nepefaeTca B none state (fo6aBneHbl HOBble 3HavyeHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y BCex 3asBOK, NOnaBLUMX B ayKUMOH OTKPLITUS, U CAENOK, CDOPMUPOBAHHLIX MO pe3y/sibTaTtaM 3TOro aykuuoHa, B Tabnuuax 3asBokK U
CLLeNOK TPaHC/IMPYETCS cneumasibHblli OTIMUMTENbHLIN Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.6. YnpaBneHune puckamv n IMMNTUPOBaHMe TOProBbIX onepawuii

2.6.1. FapaHTUiiHOE OGecneyveHne

PeanunsoBaHHas B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsiET B MakCMMasibHOW CTEMNEHU CHU3UTbL PUCK HEUCMOJTHEHNS
0653aTeNbCTB M OCYLLECTBATL HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXA0ro yyacTHUKa. 4poM crcTembl ABnsieTcs
a/IropuTM pacyéTa rapaHTuitHoro obecneueHus (initial margin, fanee rO) nog OTKPbIThIE NO3ULMK U 3aSIBKM, YHUTHIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProB.

OpHoli 13 koYeBbIX 0cO6eHHOCTeN CucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcst UCNosib30BaHWe OHNaliH pacyéta obecneyeHust
noz 3asBkv 1 NO3uLMM, NPOU3BOAMMOrO B paMkax TOProBoi TpaH3akuuu. MNpu Takom noaxofe nosiBfieHne B cucteme HeobecneyeHHbIX
3a5BOK U CLE/OK NPaKTUYECKN UCKoYaeTcs, T.K. JOCTAaTOYHOCTb 06ecneveHns nNpoBepseTcs A0 TOro, Kak 3asBka NosiBMSETCA B CUCTEME.

[Lpyroii BaxHoI 0co6eHHOCTLI0 CucTembl Ynpasnenus Puckamm SPECTRA aBnsieTcst TpexypoBHEBas ccTema No3uLMOHHbIX CHETOB.

PacueTHbIli Ko, — CHET BEPXHEro YPOBHS yYacTHMKa KnupuHra (PacyeTHol dovpMbl). PacueTHbIi Ko SBNSETCA HE3aBUCKMON eauHuLeit
yyeTta cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM U(MK) ero KIMEHTaMU, a Take 3asiBOK, MOAaHHbIX B COBOKYMHOCTM N0 BCEM cHeTam
HIKHUX YPOBHEN (Cy6-cyeTam), NpuHagnexaliyx pacyeTHOMY KOAY, CAEMOK, 3aK/0YEHHbIX Ha OCHOBaHMW 3TWX 3a8BOK, U PE3Y/LTUPYIOLLMX
nosuumii. TakuM 06pasom, NO3nLMS Mo SII060MY MHCTPYMEHTY, yuuTbiBAEMas N0 PaCUHETHOMY KOAY, ABNAETCS HETTO-CYMMOI BCEX NO3ULiA
N0 3TOMY MHCTPYMEHTY, YUMTbIBAEMbIX Ha Cyb-cueTax.

[na pacyeTHoro koaa onpeaensieTcst BennumHa Mo He3aBUCKUMO OT ApYruX pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyet-
HbIX KOZI0B KOHTPO/IMPYHOTCS LLEHTPa/IbHBIM KOHTPareHToM (KNMPUHTOBO opraHusaumeii).

Bo BpeMsi KNMPUHIOBOW ceccun No pacyeTHOMY Kody onpefensieTcs pasMep TpeboBaHwii 1 0643aTeNIbCTB yHacTHYKA KNMpuHra (Bapua-
LMOHHasi MapXa, NpemMusi, KOMUCCUOHHbIE cOopbl 1 Np.). [ pacyeTHOro kofa NPoBEPSIETCA AOCTATOYMHOCTb CPEACTB 06ecneyeHust ans
nokpbITUA TpebosaHwuii MO.

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

* COBGCTBEHHBbIN — 3a CYET yYacTHUKA KNNPUHTa,;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KIMEHTOB U KIIMEHTOB 2-T0 YPOBHSA YHYaCTHVKA KNUPUHTa,;

» 1Y — 3a cyeT CpeACTB, NepefaHHbiX B JOBEPUTENIbHO YNPaB/IEHNE YUACTHUKY KITMPUHTa.

[nsa Kaxxgoro yyacTHuka knmpunra (PacueTHoli ovpMbl) OTKPLIBAETCA Kak MUHVMYM ABa PacyeTHbIX KoAa: COOCTBEHHBIA 1 KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koaa B Toprosoii cucteme SPECTRA — 5 uudop.

Bpokepckas houpma — cy6-cueT pacyeTHoro koga. CueT cnefyoLLero ypoBHs, OTKpbIBAEMbIi N0 3asiBIEHNI0 YYaCTHMKA knnpuHra (Pacyert-
HoVi hupMbl). Bpokepckas thmpma nNpUHaIeXUT OAHOMY M TOSIbKO OAHOMY pacyeTHOMY Kogy. MNpuBsA3ska 6pokepcKoi hUpMbl K pacyeTHOMY
KOZly MOXET 6blTb U3MEHEHa Ha OCHOBaHWM 3asIB/IEHUS YHACTHUKA KIIMPUHTa B KIMPUHIOBYIO OpraHusauuio. [ns Toro, 4To6bl pacyeTHbIi
Kog, nofHMMancs B Toproeyto cuctemy SPECTRA, 11 N0 Hemy 6bin Gbl BO3MOXEH YYET 3as1BOK M NO3NLWIA, K pacHETHOMY KOAY A0/MKHA 6biTb
npuBsi3aHa xoTs 6bl ofHa 6pokepckas upma.

B 63k-ohrice knupuHroBoii cuctembl SPECTRA no 6pokepckoii divpme BeAeTcsl yYeT CpeAcTB 06ecneyeHusi, BHECEHHbIX YYACTHUKOM
1(MNK) ero KNIMEHTaMM Ha K/IMEHTCKME pasfenbl 6poKepcKoii (opMbl. VIHGhopMaLms o pasmepe yuuTbiBaeMoro obecneyeHrst 4OCTyrNHa B
oTYeTax.

PacyeT BenmumHbl MO No 6poKepckoin hmpme MPOM3BOAUTCS MO YMOMYaHUIO B pexume MNofyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO pyCKa NO3ULWIA, YUNTbIBAEMbIX HA KNIMEHTCKMX paspenax 3Toi 6pokepckoii upmbl. Ans
6poKepcKoii chpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ansa metoga ChangeBFParametersNextSession).
B aToM pexwvme no 6pokepckoit hupme AN5 KaKA0ro MHCTPYMEeHTa PacCUTbIBAETCA NO3ULIMSA Kak HETTO-CyMMa No3uLuii No aTOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoi hvpMbl, a Takke yUUTbIBAIOTCA BCe 3asBKM B COBOKYMHOCTW, MOJaHHbIE NO pasgenam aToi 6pokep-
CKOW oMpMbI; N0 paccHMTaHHbIM Takum 06pa3om HETTO-NO3NLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpefeneHne BenmunHbl Mo
no 6pokepckoli hupme.

Bce napameTpbl MapXxvpoBaHus 6pokepckoii hypmbl MOTYT HaCTpamBaTbCA YHaCTHUKOM KnpuHra (PacyeTHo hupmoit) ¢ NOMOLLbIO Me-
Toga ChangeBFParametersNextSession.

CneuunanbHas Bpokepckasa cupma (Cneub®) — cneunanbHbiii cy6-CcHeT pacueTHOro Kofda, aHanornuHblii 06bIYHBIM GPOKepCKUM hup-
Mam, U npefHasHaueHHbI 415 yueTa cpeficTB 06ecneyeHmns], BHECEHHbIX HA PACUETHBbI KOZ YYaCTHUKOM U(UK) ero KIMEHTaMU, U He yuu-
TbIBAEMbIX Ha pasgenax 06bl4YHbIX GPOKEPCKUX HUPM.

VHchopmMaLms o pasMepe yunTbiBaeMoro o6ecnedeHnst [OCTynHa B OTYETax.

Takxe y kaxgoi Cneyb® cyliecTByeT oAWH pasgen, HasblBaeMblil TMKBUAALMOHHBIM pa3genom Cneubd. Mo3vumm Ha NMKBUAALYOHHOM
pasfene MoryT co3fjaBarbCsl TO/IbKO Ha OCHOBaHUW CAENOK, 3aK/TH0HaeMbIX KMPUHTOBBLIM LIEHTPOM [/19 YPErynMpoBaHnusa HEUCNOMHEHHbIX
YHYaCTHUKOM K/IMPUHra 06s3atenbcTs (HanpuMep, MapxumHanibHOro TpebosaHust No pacyeTHOMY KoAy). YUYacTHUK KnvpuHra (PacueTHas
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hmpma) He MOXET nojasaTth 3as1BKM C yKasaHWeM NMKBUAALMOHHOTO pasaena 3a UCK/IIYeHeM 3asBOK, HanpaB/eHHbIX Ha YMeHbLUeHne
OTKpbITOl Ha pasgene no3nuun. Takke y4acTHUK KnvpuHra (PacueTHast compma) MoxeT nepeHocuTtb nosuuuto (Metog, TransferClientPosition)
C NIMKBMAALMOHHOIO pasaena Ha pasfesnbl Apyrnx 6pokepckux dypm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoit ovpmMbl. CUET HWXKHEro YpPOBHS, PerucTpupyemblii No 3asBKe y4yacTHUKa. SABnseT-
CA MEepPBMYHbIM CYETOM, Ha KOTOPOM YUMTHIBAKOTCS 3asBKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX CAENKU, W OTKPbITble MO3WLMU — UMEHHO K/MEHTCKMIA pasgen (KoL KAWeHTa) ykasblBaeTcsl B TpaH3akUMsX 0ObABMEHUS 3asB-
Kn. Mo 3asBkam W NO3MLMSAM, YYMTbIBAEMbIM Ha KAMEHTCKOM pasfene, onpegensetcs BenuuvHa FO. MapameTpbl MapXupoBaHusi
K/IMEHTCKOro pasgena MoryT HacTpamBaTtbcsi ¢ nomoulblo metofoB ChangeClientParameters, ChangeClientParametersNextSession u
ChangeBFClientDefaultParametersNextSession.

B 63k-ochuce knmpuHroBoli cuctembl SPECTRA Mo KIMEHTCKUM pasfenaM BeAeTcs yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX Y4aCTHUKOM
n(unu) ero KNMeHToM. MiHthopmaLmsi 0 pasmepe yuuTblBaEMOro o6ecrneyeHns AOCTynHa B OTYeTax.

2.6.1.1. MapxnpoBaHue KaJieHAapHbIX crpesos

MapxunpoBaHue 3a8BOK NO KaneH4apHbIM cnpejam Ha CbeOLIepC (CBﬂ3KI/I), a Takxe I'IO3MLLI/II7I I'IpOTI/IBOI'IO.I'IO)KHOVI Hanpas/eHHOCTN NO UH-
CTpyMeHTaM C pa3HbIMN CpOKaMn UCNOJSTHEHNA Ha oAWH 6a30Bblii aKTVB (Memmecmem cnpe,q) MOXXET NPOUCXOAUTb B ABYX peXxumax:

* MNO/yHeTTO — BennumHa MO onpeaensieTcs Ha 0cHoBe 60o/bLIero MO U3 MHCTPYMEHTOB, BXOASALLMX B Crpes,;
* HETTO — Be/inumHa MO onpeaensieTcs, NCXOAs U3 CTaBKM PACCONIAaCcoBaHNs LEH Ha MHCTPYMEHTbI, BXOASLLME B CPEA.
[na pacueTHOro Koaa Bceraa AeiicTByeT PEeXnM MapXMpoBaHUs KasieHAapHbIX CNPefoB HETTO.

[ins 6pokepcKoil MpMbl MOXHO U3MEHATL PEXVM MapXUpPOBaHUsS KasleHAapHbIX CNpesfoB TOMbKO, eC/IN pacyeT BennynHbl FO ans 6po-
KepCKoi hvpMbl NPOMCXOANT B PEXUME HETTO. B TakOM Criyyae pexuM MapXupoBaHus KaneHAapHbIX CNpesoB onpeaensieTcs napaMeTpomM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

ONa  KNVEHTCKMX  pasfenioB MOXHO  WM3MEHATb  PexnM  MapXupoBaHuUA  KasleHdapHbIX CnpefoB € MOMOWbBK  napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble TMMUTbI

Toprosble NMMMUTBLI OrPaAHUYNBAIOT BO3MOXHOCTb yYacTHMKA VI(I/II'II/I) €ro K/IMEHTOB 0O BSB/IATL 3asABKN 1 OTKpbIBaTb NO3NLMK Ha NO3NLNOHHBIX
cyeTtax.

ToproBbIii IMMUT MO PACYETHOMY KOZ ONPEAENSIETCS, UCXOASA U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTYM CPefCcTB 06ecneyeHus, yUnTbIBaeMbIX
Mo pacyeTHOMY KOZy, T.e. COBOKYMHOIi CTOMMOCTY CpPefCcTB 06ecneyeHusi, yunuTbiBaeMbIx Mo Bce Cy6-cueTaM pacueTHoro koga. B kayecTse
CPeACTB 06ecneyeHust MOTyT BbICTyNaTb poccuiickue py6nu, MHOCTpaHHasi Ba/ltoTa U LieHHble Gymaru.

WV3MeHWTb TOProBbIii IMMUT Ha pacy4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBofa cpefcTB obecneveHus. JaHHble one-
paLun coBepLIalTCA Ha OCHOBaHWK MOPYYEHWi, NogaBaeMblX YHaCTHUKOM B K/IMPUHIOBYHO OpraHu3auuio, pacyeTHbI Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO JOKYMEHTO060p0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumn (B ciyyae BHECEHUs
cpeAcTB obecneveHust). Takke BO3MOXEH NepeBo CpeAcTB obecneyeHns, yunTbiBaeMbIX B POCCUICKUX Py6nsx, nyTem vx nepeeoga me-
XAy cy6-cuetamu (6pokepckumMu dopmamm, Cnenb®) pacyeTHbIX KOAOB € NOMOLLb MeToga ExchangeBFMoney.

ToproBble IMMUTbLI UCMOMb3YIOTCA 151 pe3ePBMPOBaHMA OTPULATENBLHON BapUaLMOHHO Mapxu, cnucaHus c60poB, CnmcaHus/3aqncneHns
npemun, pesepsuposaHns 0.

Toprosblii NMMUT N0 6POKePCKO IMpMe NO YMOMYaHUIO Takke, Kak 1 718 pacyeTHOro Kofa, onpegensercs NCXoas N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeAcTB obecneyeHns, yunTbiBaeMbIxX Mo pasgenam 6pokepckoli hupmbl. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6nau, MHOCTpaHHaa BauTioTa W LieHHble Bymarn. TOproBblil IMMUT GPOKePCKoi hypMbl B TAKOM Cllydae MOXHO U3MEHSATb C
nomoubto metoga ChangeBFMoney.

[ina 6pokepcKoi hrpMbl MOXHO M3MEHUTL PEXMM ONpefeneHns TOProBoro IMMUTA, CAeNaB ero HesaBUCMMbIM OT pasmepa cpefcTs obec-
neyeHuns], yunTbiBaeMbIX Ha pasfenax bpokepckoii vpmMbl. B Takom pexuvme TOProsbIi IMMUT GPOKePCKOi chmpMbl 3a4aeTcs C MOMOLLbI0
MeToga ChangeBFLimit. Takke TOproBblii IMMUT GPOKEPCKOI hUpMbl MEHSETCA Ha pasMep Npubbiin uamn ybbiTka, onpeaensiemMoro Bo
BpEMS BEUEPHEro KAMpuHra (BapuauoHHas Mapxa, npemusi, c6opbl).

Pexum onpepseneHus TOpProBoro nuMMuTa GpoOKepckoli  hupMbl  onpefensieTca  napameTpom  limit_tied_to_money meToga
ChangeBFParametersNextSession.

ToproBbIii IMMUT Ha KIMEHTCKOM pasfene He 3aBUCUT OT pasmepa CPeACTB 06ecneyeHus, yYnTbIBAEMbIX Ha 3TOM pasaene. [Ins ynpasne-
HUS TOPTOBLIMM IMMUTaMM Ha KIIMEHTCKUX pasaenax ucnosnb3yetcs Metof ChangeClientMoney. OH o6ecneuvBaeT crieflytolime Bo3MOX-
HOCTM:

* YcTaHOBKa/M3MeHeHWe/yfaneHe TOprosbIX IMMUTOB.
 ABTOMaTU4eckuii yueT pesy/bTaToB TOProB K/MEHTa B IMMUTAX B C/eAytoLLeli TOproBoi ceccum.

B o6Lem cnyyae 3asBka MOXET 6biTb BbiCTaB/IeHa TOIbKO MPW YCI0BUK, YTO y BCEX TPeX YpoBHel (KNMEHTCKOro pasaena, 6pokepckoi
hMpMbI M pacyYeTHOrO KoAa) TOProBble IMMUTbLI AOCTATOUHbI A1 NOKPLITUS Tpebyemoii BennymnHbl FO. [ns 6pokepckoit hpMbl U KTMEHT-
CKOro pasfena npoBepKy [0CTATOYHOCTY TOProBOro IMMUTa MOXHO OTMEHWTL C NOMOLLbI0 MeToaoB ChangeBFParametersNextSession un
ChangeClientMoney cOOTBETCTBEHHO.

[Na pacyeTHOro Koaa OTK/IKUNTL NMPOBEPKY [OCTATOYHOCTM TOProBOro IMMUTA (CPEACTB 06ecneyeHnsl) HEBO3MOXHO.
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2.6.2.1. EguHbIlii nyn oGecneyeHus

Ecnu pacueTHblii Kog, ABNsieTcA pacueTHbIM KogoM EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux doupm u Cneub®) B 63k-
odpyce KIMPUHToBoii cucTeMbl SPECTRA BMECTO CPEACTB 06ECNEUeHNs yUNTLIBAIOTCS NPOUIN aKTUBOB, NepefaBaenble B KIMPUHIOBYHO
cuctemy SPECTRA U3 K/IMPUHTOBBIX CUCTEM (POHA0BOIO 1 BAUTIOTHOTO PhIHKOB. Mepeaaya npocuseil akTMBOB NPOMCXOAUT Ha OCHOBaHUK
NOpyYeHUii y4acTHUKA KIMPUHTE, NOAAHHbIX B K/IMPUHIOBYKD OpraHM3aumio NoCpeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO JOKY-
MeHToo6opoTa. MepeBog o6ecneyeHnst Ha GpoKepcKyto hMpMy pacueTHoro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
6GPOKEPCKMMY (hUPMaMM Ha pPasHbIX pacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B Toprogoii cucteme SPECTRA, npochuny akTUBOB yUMTbIBAIOTCA OAHOBPEMEHHO KaK OLieHOYHas CTOMMOCTb aKTVBa C Y4eTOM 3HaKa Mpo-
nns (M3MeHsIeT TOProBbIil IMMWT) Y MO3ULMSA N0 CReLMabHOMY UHCTPYMEHTY (418 npocuns py6nis no3vums He co3gaetcs). Mosmums no
crneuyasibHOMY HCTPYMEHTY CO3[aeTca Ha KMeHTCKOM pasgene B®, ecnv npodmnb 6bl1 NepeBegeH Ha 3ToT pasgen, mbo Ha Cneubd
(Koa KnuexTa 000), ecnim npocunb Gbi1 NepeBedeH 6e3 ykasaHua KIIMEeHTCKOro pasgena. 18 Kaxkaoro aktuea, no KOTOpoMy MOXET 6biTb
nepegaH npodounb, B Toprosoii cucteme SPECTRA cyLecTBYeT CBOIi CneLnasibHbI MHCTPYMEHT - Konnatepan (umeet cyddmke _CLT
B UMEHMN NHCTPYMeHTa). MofaBaTh 3asBKW 1 3aK/II04aTh CAEMKM MO TAKOMY MHCTPYMEHTY 3anpeLueHo. EQMHCTBEHHBI cnoco6 nsmeHeHust
no3uLMK No cneLnasbHOMY MHCTPYMEHTY - 3TO MepPeBO/, COOTBETCTBYIOLLLErO NPOUSA akTuBa B/U3 KNMPUHIOBOW cuctembl SPECTRA. Mpu
pacyeTe BenMumMHbI MO Ha cyeTax/cy6-cyeTax yyacTHMKa NO3ULMS MO cneLyanbHOMY MHCTPYMEHTY MapXMpyeTcs aHaIorMyHo No3vLmy no
dhblouepcy Ha TOT e 6a30BblIli aKTUB.

B ocTasibHOM ynpaB/ieHne BennymHoi FapaHTuitHoro o6ecneyeHns 1 ToproBbIMM IMMUTaMM Ha Cy6-cueTax pacyeTHoro koga EgmHoro nyna
aHa/10rMYHO 06bIYHBIM PaCYETHBLIM KOAAM.

2.6.3. OrpaHMYeHnsi Ha TOProBble onepauuy U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb AOMO/IHUTE/bHbIE OrPaHUYeHWsi Ha NPOBefeHNe TOProBbIX onepaLuii KNneH-
TOM, KOTOpblEe B cucteme (hopMynmnpytoTCa Kak 3anpeTbl.

2.6.3.1. 3anpeTbl - 00LME BO3MOXHOCTU

PeanusoBaHHbIii B cicTeme SPECTRA MexaHW3M 3anpeToB NO3BOSIET 3aNpeTuTb KMEHTY (Tpynne KIUEHTOB) nojaBaTb TpaH3akKuyuu no
TOProBOMY VHCTPYMEHTY UK Fpymnne MHCTPYMeHTOB. O6LUMe NpUHLMILI MEXaHU3Ma 3anpeToB:

» 3anpeTbl HaKMa4bIBAKTCA Ha CTaHAAPTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpallaem BHMMaHue, 4To no P® B HacTosiLee
BPEMS 3anpeTbl HE UCMOJb3YHOTCS.

* 3anpeTbl NPUMEHSIIOTCS NO C/IEAYIOLLMM NOAMHOXECTBAM TOProBbIX UHCTPYMEHTOB:
O OTAEeNbHbIN (hbloYepc UK BCE OMLMOHBI HA OAVH U TOT e 6a30BbIii UHCTPYMEHT;
O MHCTPYMEHTbI C 06LLMM 6a30BbIM aKTUBOM,;
O MHCTPYMEHTbI TOPrOBOM CEeKLMM;
O BCE WHCTPYMEHTbI.

. 3anpeTb| MOTYT UCNOJ1Ib30BaTbCA HE TOJ/IbKO aAMUHNCTPaTopamMu ToOpros, HO 1 y4aCTHMKaMun, UMerLWnMn COOTBETCTBYHOLLIME MO/THOMO4YNA.
[peaycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaB/IAEMbIE 3anpeTbl.

 3anpeTbl HAUMHAKT AeliCTBOBaTL Cpasy Noc/e BbICTABNEHMS. [/ 3aNpeToB He CyLLeCcTBYeT BO3MOXHOCTY 3a4aHus MHTepBasa ux npu-
MeHEHWS.

ATpuGYTbI 3anpeToB

ATpUGyT OnucaHue

xprohibition_id YHVKasbHbIN AEHTUdMKATOP 3anpeTa.

client_code Kog, yyacTHvka. MoxeT cogepxatb 2, 4 uam 7 CMMBOJI0B B 3@BUCUMOCTY OT TOrO, Ha Kakoe nog-
MHOXECTBO CHETOB pacnpoCTpaHseTcsa 3anpert.

initiator MHuumatop 3anpeta. 3HavyeHne onpefenseTcsa B 3aBUCMMOCTM OT YPOBHS /1I0TVHA, BbICTaBUBLLE-
ro 3anpet. MoXeT NpuH1UMaTh criegylolme 3Ha4yeHns:

* 1 - [naBHbIli Tpeligep Po;
e 2 - AgmuHucTparop Ku,;
* 3 - AgmuHucTparop TC.

MapameTp UCNoMb3yeTcs 4/1a OnpeaeneHus Toro, AeCTBYET /I 3anpeT Ha SIOTVH, NoAAoLLMiA
TpaH3akuuo. Huxe B Tabnmue NpUBeeHa MaTpULA BNISIHWS 3aMPETOB OT pasHbIX MHULMATOPOB
Ha pas/IMyHble YPOBHM JTOTVHOB, MOAAIOLLMX TPAH3AKLMIO.

O6pallaem BHUMaHWe, YTO BCe 3anpeTbl, BbiCTaBAsieMble N0/1b30BaTeNIeM C MOMOLLbIO LLIH030-
BbIX KOMaH, (CM. HXKe), UMeloT nHuumnaTopa - ‘1 - FnaeHblIli Tpeligep PO'.

section M,quTMC*JVIKaTOp ceKumu. Vicnonb3yeTca 414 BbICTaB/IEHNA 3anpeTa Ha TOProsio BCEMU UHCTPY-
MeHTaMu B cekunn. MoXeT NpuHMMaTh cneayowme 3HayeHus:
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ATpMoyT

OnucaHue

e 1- ®oHpoBas;

e 2 - ToBapHas;

e 3 - [leHexHas;

* 4 - MocaHeprobupxa, MOSENEX;
» 8- bupxa CI16, SPBEX;

« 9-SPBEX_OAO;

* 10 - NAMEX.

base_contract_code

Kop, 6a30BOro aKTuBa. 3anpeT BbICTaB/IAETCA TOJ/IbKO HA NHCTPYMEHTbI, 6a3V|py|ou.|,V|e0ﬂ Ha 3TOM
BA.

isin_id YHUKa/bHbI YNCN0BOI MAEHTUMKATOP MHCTPYMEeHTa. Vicnonb3yeTcsa 418 3anpeTtoB Ha Topro-
B/1I0 KOHKPETHbIM UHCTPYMEHTOM.
priority MpuopuTeT 3anpeta. ABTOMaTUYeCKN BbIYUCSIETCA U3 NapaMeTPOB 3anpeTa (CM Huxe).
group_mask ButoBas macka rpynn MHCTPYMEHTOB, MO KOTOPbIM AeliCTBYET 3anpeT. MoXeT npuHuMarh cne-
JyloLime 3HaveHus:
* 0x40000000 - ®dbroyepcsbl.
¢ 0x80000000 - OnNuUUOHbI.
type Tun 3anpeta. MOXeT NPUHMMAaTL CreaytoLme 3HaYeHUs:
* 0 - PaspelueHbl Bce onepauuu. Vicnosb3yeTca /1 TOHEYHOTo paspeLLeHuns B Ciiydae Haimuus
601ee LWKNPOKOro 3anpeTa;
» 1 - 3anpeT Ha OTKpbITME NO3ULNIA;
e 2 - 3anperT Ha BbICTaB/EHME M06bIX 3a5BOK;
* 3 - 3anpeT Ha OTKPbITVE NO3NLMIA Ha NPOJaXY;
» 0x08 - 3anpeT 6pokepa Ha nofady Nopy4eHunin Ha JKcnmpauuio;
* 0x10 - 3anpet NaBHoro Tpeingepa PP Ha nogavy nopyveHuii Ha dkcnupauuo. Ho emy camomy
- MOXHO;
* 0x20 - 3anpeT Ha 3anpoc noToka NNKBUAHOCTU 6e3 aBTonoaTBepXaeHus (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukengHoctTu (RFS);
» 0x80 - 3anpeT Ha 3ak/IHUeHNs CAeNKM NPU HeJoCTaTOuHOM KomyecTse KOTpoBok (RFS);
* 0x100 - 3anpeT Ha 3anpoc NoToKa JIMKBUAHOCTU C OrPpaHNYEHNEM BPEMEHM XU3HU KOTMPOBOK
(RFS).
Tunbl 3anpeToB 0-3 ynopsgoyeHbl N0 CTPOrocTy cneayowmm o6pasom: 2> 1 > 3 > 0.
is_legacy Mpu3Hak Nonb30BaTeNbCKOro 3anpeta. MoXert NpuUHMMaTh crefytolme 3Ha4YeHns:

+ 0 - 3anpeT 6bi/ BbICTaBNeH AMUHUCTPATOPOM TOPrOB WU KIMPUHTA N HE MOXET GbITb N3Me-
HEH Mosb3oBaTenem;

» 1 - 3anpeT 6bln1 BbICTAB/IEH M0O/Ib30BATESIEM U MOXET ObITb M3MEHEH CPEeACTBaMMU LL/HO30BOI0
API.

Ta6n. 1. MaTpuua BNUSAAHUA 3anpeToB

YposeHb noruHa | Uuuyuatop CnaBHbI Tpeiipep PP ApmuHuctparop KL, AamuHucTtpartop TC
Knuent + + +
B®D + + +
P®, Tpeiigep + + +
P®, rnaBHbIli Tpeligep - + +

MpuopuTeThl 3anpeToB

MapameTpbl TpaH3aKL MM MOTYT YA0BNETBOPSATL HECKO/IbKAM 3anpeTam. [11si onpefeneHus adhhekTMBHOTO 3anpeTa OHY BCe COPTUPYIOTCA B
nopsiike NpuopuTeTa 1 AeiicTBYIOLMM BbIGUPAETCS 3anpeT ¢ MakCUMaslbHbIM NPUOPUTETOM. MPUOPUTETHLI DUKCUPOBAHLI U ONPeaensioTcs
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Mo COYETaHMIo NapamMeTpoB 3anpeTa, YeM 6o/liee AeTaM3MPOBaH 3anpeT TeM BbiLLE ero NPUOPUTET. MNPUOPUTETLI ABTOMATUUECKM BbIYUC/S-
I0TCS cMCTeMoit Ha 6a3e napameTpoB 3anpeta. MpesycMOTpeHb! CieayoLye NpuopuTeThl (NepedmncieHsbl B Nopsiake 0T MakCUMasibHOTO
npvopuTeTa K MUHUMasIbHOMY):

Mpuoputet Fpynna cuetoB Fpynna nHCTpymMeHTOB

9 KnueHTckuii Kog, WHCTPYMEHT, isin_id 1= 0

8 KnueHTcKuii kopg, BA, base_contract_code =0

7 KnueHTckuii kog, BCE WHCTPYMEHTbI

6 Kog B® WHCTPYMEHT, isin_id =0

5 Kog B® BA, base_contract_code !=0

4 Koa B® BCE VMHCTPYMEHTbI

3 Kog P® WHCTPYMeHT, isin_id != 0

2 Kog P® BA, base_contract_code !=0

1 Koa P® BCE VHCTPYMEHTbI

MNpuMeHeHue 3anpeToB
Hwke o4yeHb KpaTKo onucaH afropuTM nomcka apeKTUBHOTO 3anpeTa [/ 3asBKu:

+ [ns KaXA0ro MHMUMaTopa, BAMSIIOLLEro Ha I0TVH, C KOTOPOro NoAaHa 3asiBka (CM. Bbille onucaHue napameTpa initiator), oTémpatotcs Bce
3anperTbl, OTHOCALLMECS K UHCTPYMEHTY U CEMU3HAYHOMY K/IMEHTCKOMY pasfesy, ykasaHHOMY B 3asiBKe.

+ Cpejy 3TOro MHOXeCTBa 3arnpeToB BbIGUPAoTCs 3anpeTbl C HAUGOLLLIUM NPUOPUTETOM, a CPEAN HUX CaMmblii CTPOruii 3anpeT (CM. Bbille
onuvcaHvie napameTpa type).

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

Takvm 06pa3oMm, Tak Kak 3anpeTbl NpegHasHayeHbl A58 OrpaHnyYeHns onepauuii, To cpefn 3anpeToB pasHbIX UHALMATOPOB BbliGMpaeTcs
Haubonee cTporuii. To ecTb, AaXe afMUHUCTPATOP HE CMOXET NPeoA0seThb 3anpeT Ha 3asBKW, BbICTAB/IEHHbI N0 BCEM MHCTPYMEHTaM Ha
B® (priority 4) Kaknm-HMBYAb NOTMHOM YPOBHSI B®, nnn 3anpeT Ha 3asiBKW, BbICTaB/EHHbI N0 BCEM MHCTPYMEHTam Ha BCto P® rnaBHbIM
Tpeiinepom (priority 1). MOTOMY 4TO 3anpeT Ha 3asiBKU - 3TO camblii cTporuii 3anpet. Ecnm ero yctaHoBUA APYroi uHuumartop, To 3anpet
MOXET ObITb OTMEHEH (MW NPEOAOEH A1 KOHKPETHOTO MHCTPYMEHTA W/WAW KTMEHTA) TOSIbKO CaMUM MHULIMATOPOM.

NHTepdeiicbl
3anpeTbl TpaHCANPYHOTCS B LW03e B Tabnmue prohibition notoka FORTS _PROHIBITION_REPL.

[ns ynpaBneHus 3anpetamu B LW/IO3€e NpegycMoTpeHbl komaHabl FutChangeClientProhibit 1 OptChangeClientProhibit. MoxHO Mo koHKpeT-
HOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (MO BCeM MHCTPYMeHTaM) uin 6a30BoMy akTuBy (Mo Bcem BA) 3anpeTuTb OTKpbIBaTb
No3nLMK 1 BbICTaBNATb 3as1BKU.

BbIcTaB/ieHUe 3anpeToB (NpMMepbl KOH(UIypaLuum 3anpeToB)

N5 BbICTAB/IEHUS 3ANPETOB B LU/O3E NPefyCMOTPEHbI KOMaH/bl, 0 KOTOPbIX GbI/I0 CKa3aHOo BbILLe. [pyU BbICTAB/IEHUM 3aMPETOB CeAyeT
o6palatb 0c060e BHUMaHMe Ha NX KOPPEKTHOE KOH(hUIypupoBaHue. HenpaBuibHO NOCTPOEHHBIN 3anpeT MOXET NPUBECTM K BO3HVKHOBE-
HUIO B CMCTEME HEOBOCHOBAHHO GOJILLLIOMO KO/IMYECTBA 3anpeToB, YTO, B CBOK OYepesb, HEraTVBHO CKa3bIBAETCS HA NMPOV3BOANTENBLHO-
CTU BCeli CUCTEMbI YNPaB/IEHWS 3aNpeTaMy B LIesIOM, U MPEeXZe BCero A/1s Camoro rnosib30BaTesisi, BbICTaBUBLUErO HEKOPPEKTHBIN 3anpeT
(TopmMO3a Npw OTKPBLITVY MOTOKOB 1 OTNPaBKe KOMaHZ ynpasnieHus 3anpetamu). Hanpymep, BMECTO TOro, 4TOGbl CTaBUTb MHOFO 3anpeToB
MO NOYTU KaXXAOMY KNMeHTy B®, HaMHOro aghcheKTMBHEE BbICTaBUTb OAVH O6LLMI 3anpeT no B®, a No HyXHbIM K/IMeHTaM BbICTaBUTb CO-
OTBETCTBYOLLME pa3peLleHusi. Hyke nprBeAeHbl NpUMepbl KOH(IUTypaLym 3anpeToB B pas/iniHbIX CUTyaLmsix. [pMBOAVIMbIE B CLEHAPUSIX
KOHChUrypaLum no3BositoT MYHUMM3MPOBATb UTOFOBOE KOSIMUYECTBO 3arnpeToB.

I. Mpvmepsbl 3agaHuns 3anpeTos, Korga Bce KMEHTbI UMEIOT OfMHaKoBbIE Npasa.
1. 3anpetuTb Bce onepauun no n BA (cnuncok 3anpelyeHHbIX BA). n < 0.5*M, rae M — o6Lee konuyecTso BA.

» CraBsiTcs n 3anpetoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbICTaB/eHWE /IH0ObIX 3asiBOK), NPUOPUTET 3anperTa - priority=5
(Kopg, B® / BA, base_contract_code != 0).

[ob6aBneHne HoBoro BA, BXoAsiLLEro B CNNCOK 3anpeLLéHHbIXx BA, TpebyeT ABHOr0 BbICTaB/IEHUS 3anpeTa.
[Job6asneHne HoBOro BA, He BXOAALLErNO B CNUCOK 3anpeLyérHbix BA, He TpebyeT BbICTaB/EHNS HOBOIO 3anperTa.

2. 3anpeTnTb BCe onepaumm no n BA (cnucok 3anpeleHHbix BA). n > 0.5*M, rae M — o6Luee konnyecTso BA. CueHapwuii oTimyaercs ot
npeabiayLiero COOTHOLIEHEM MeX [y KONMYECTBOM 3anpeLleHHbIX U paspeLleHHbix BA.

» CrtaButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeTt Ha BbiCTaB/ieHVe NtobbIX 3a8B0OK), NPUOPUTET 3anpeTa - priority=4
(Kof, B® / BCe UHCTPYMEHTBI).

» CraBsiTca M-n paspelueHuii B® Ha pa3speLueHHble BA (06paTHOro MHOXeCTBa K 3anpeLleHHbIM BA). Tun 3anpeTa - state=0 (pa3pe-
LUeHbI BCe onepavun), npuoputeT 3anpeTa - priority=5 (Kog 6® / BA, base_contract_code != 0).
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[o6asneHve HOBOro BA, BXoAsLLEro B CNMCOK 3anpeLLéHHbIX BA, He TpebyeT BbiCTaBNeHWs 3anpeTa.
[lob6aBneHne HOBOro BA, He BXOAALLErO B CNNCOK 3anpeLyéHHbiX BA, TpebyeT BbICTaB/IEHUS MO HEMY paspeLIeHns.

Il. MpuMepbl 3aaHnA 3anpPeToB, Koraa KaneHTbl A4ensATca Ha ABe rpynnbl: KBaJ'IVICbVILWIpOBaHHbIe MNHBECTOPbI U HeKBaJ'IVI(*JVILI,VIpOBaHHbIe
NHBECTOPbI.

Konunuectso KBaﬂMCpMuMpOBaHHbIX MHBECTOPOB = M. Konnyectso HeKBaﬂVI(#)VILI,VIpOBaHHbIX NHBECTOPOB = N.

HekBannguumpoBaHHbIe MHBECTOPbI AO/MKHbI UMETb A0CTYN TONLKO K BA 13 rpynnbl L. KBannduupoBaHHbIe MHBECTOPbI UMEKOT A0CTYN
KO BCceM BA.

1. PaspelmnTb HekBaIMOULMPOBAHHBIM MHBECTOPOM TOProBaTh TOMLKO Mo BA 13 rpynnbl L 1 3anpetutb No ocTasibHbiM BA. Ksanundm-
LMpOBaHHbLIM MHBECTOPOM paspeLunTb Toproearb No Bcem BA. m < n - KBa/IMPULMPOBAHHbLIX NHBECTOPOB MEHBLLE.

» CrtaButcsa 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbICTaB/IEHME Nt0ObLIX 3a5BOK), NPUOPUTET 3anpeTa - priority=4
(Kog B® / BCe UHCTPYMEHTBI).

 CraBsATCcA paspelueHus B® Ha BA n3 rpynnbl L. Tun 3anpeTa - state=0 (pa3peLueHbl BCe onepauyu), NpUuopuTeT 3anpeTa - priority=5
(Kog B® / BA, base_contract_code !=0). T.e. 6ygeT pa3peLleHo BceM kKnneHTam bo.

» CraBaTca paspelleHus KsamuumposBaHHbiM MHBecTopam b® Ha Bce BA. Tun 3anpeta - state=0 (pa3peLleHbl BCe onepauun),
npvopuTeT 3anpeTa - priority=7 (KNeHTCKWiA Kog, / Bce MHCTPYMeHTbI). T.e. 6yAeT paspeLueHo TOMNbKO BCeM KBaIMhNLMPOBaHHbIM
nHBectopam bo.

[JlobaBneHne HOBOroO KBaNNULIMPOBAHHOIO NHBECTOPA, TPeGYeT BbICTaBUTb N0 HEMY paspeLLeHue.
Jlo6aBneHne HOBOro HEKBaIN(ULIMPOBAHHOTO MHBECTOPA, He TPebyeT N3MeHeHWiA B 3anpeTax.

2. Pa3pewunTb HeKBa/IMpULMPOBaHHbIM MHBECTOPOM TOProBaTb TOMLKO MO BA 13 rpynnbl L 1 3anpeTtuTb no ocTasibHbiM BA. KBanimdu-
LMpOBaHHbIM UHBECTOPOM pas3peLunTb TOproBaTk Mo Bcem BA. m >= n - kBannnUmpoBaHHbIX MHBECTOPOB 60nbLue. CueHapuii oTmn-
YyaeTcs OT NpeAblayLero COOTHOLLEHUEM MeXAY KOTMYECTBOM KBaUIM(PULIMPOBaHHbIX U HEKBUTM(PULIMPOBaHHbIX NHBECTOPOB.

+ CraBsATCA 3anpeTbl HeKBaTMULMPOBaHHbLIM MHBEeCTOpaM B® Ha BA, He BxoasaLme B rpynny L. Tvn 3anpeTa - state=2 (3anpeT Ha
BbICTaB/IeHVEe /IO6ObIX 3asBOK), MPUOPUTET 3anpeTa - priority=8 (KnueHTckuii kog, / BA, base_contract_code != 0).

[Jo6aBneHre HOBOTO KBA/IM(ULMPOBAHHOTO MHBECTOPA, HE TPEBYET M3MEHeHii B 3anpeTax.
[Jo6aB/neHne HOBOTO HEKBA/TM(MLIMPOBAHHOTO UHBECTOPA, NOTPe6YeT BbICTABUTL 3amnper.
3anpeTbl ¢ N0/b30BaTe/ILCKUM MPUOPUTETOM

CucTema npefocTaB/IseT BO3MOXHOCTb BbICTAB/ISATb 3aNPeThl C yKa3aHHbIM N0/Ib30BATENIEM MPUOPUTETOM, MPUYEM, 3TOT NPUOPUTET ByaeT
BbilLE YeM Te, YTO YCTAHAB/IMBAIOTCSH CUCTEMOI aBTOMAaTUYECKM (MpropuTeT ¢ 1 no 9). Takas BO3MOXHOCTb NO3BO/SIET 60/1ee TMOKO Ha-
CTpamBaTh CLeHapuu KOHGMIypaLuymn 3anpeToB. MNpeaycMoTpeHb! CrieaytoLie NpruopruTeTbI:

* 10 — nonb30BaTe/IbCKNA MPUOPUTET HU3KWIA;

11 — nonb3oBaTeNbLCKU NPUOPUTET CPeAHUIA;

* 12 — nonb3oBaTeNbCKNiA NPUOPUTET BbICOKUIA.

[ns BbICTaBIEHMSA 3aNPeTOB C N0/Ib30BaTENLCKMM NpUuopuTeToM B KoMmaHabl FutChangeClientProhibit n OptChangeClientProhibit go6asne-
Ho none client_priority (i4), koTopoe npuHUMaeT 3HaueHune 10, 11 nnm 12 (Hu3Kkuin, cpefHuii, BbICOKMIA). Ecnv B KomaHae B none client_priority

ykasaHo 3HaueHune 10, 11 nnam 12, To BbICTABASETCA 3anpeT € yKasaHHbIM No/1b30BaTeNbCKMA npuoputeToM. ECcnmn nonb3osatensckuil npu-
OpuWTET He yKasaH, TO NpuopuTeT ByaeT yCTaHOB/IEH aBTOMAaTUYECKW, B COOTBETCTBMM C NapameTpamu 3anpeta.

2.6.3.2. ABTOMaTn4yeckue 3anpeTbl

Kpome 3Toro B cucTeMe NpefycMOTPEHO aBTOMATMYECKOe BbICTAB/IEHWE 3aMPETOB Ha OTKPLITUE MO3WLMIA UM BbICTAB/IEHWE 3asiBOK MPU
06Hapy>eHUM 60bLLOTo OTPULIATENIEHOTO TOPrOBOTO IMMUTA. [/151 yNpaBneHus 3anpeTamu 1Crosb3yeTcs crefytoLimnii Habop NapaMeTpoB:

» Pr_state - chyiar aBTOMaTN4ECKOro BbICTaBeHMs 3anpeToB; 0 - He BbICTaB/IATb 3anpeThl, 1 - BbICTABAATb 3anpeThbl.

* Pr_type - Tun 3anpeTta; 0 - 3anpeT Ha OTKPbITME NO3NLMIA, 1 - 3anNpeT Ha BbICTAB/IEHWE 3asIBOK.

* Pr_coeff - nobiwatowmii KOSQHULNEHT; NONOKUTENBHOE APOGHOE YMC0 C TOYHOCTLIO A0 ABYX 3HAKOB MOC/e 3ansiToW.

» Del_ord - donar aBToMaTM4eCKOro CHATUS aKTVMBHbIX 3a8BOK NpuW ycTaHOBKe 3anpeTa; 0 - He CHMMaTh 3asBku, 1 - CHUMaTb 3asBKW.

MapameTpbl ycTaHaBNMBAKOTCS YH4aCTHUKOM KNMpUHra Ha ypoeHe B®. MpeaycMoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX ANS K-
eHToB B® 1 npumeHsiemMbix 41s Beeli B B cOBOKyNHOCTW.

YcTaHOBKa NapamMeTpoB NPOM3BOAUTCS HA OCHOBaHWW MOPYYEHWI y4acTHVKA KMPUHTA, NMOAAHHbIX B KAMPUHIOBYIO OpraHM3aLmio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO A0KyMeHToo60poTa. MNpyMeHeHre napameTpoB NPOUCXOAUT B GAVXKANLLMIA KNUPUHT, Npu
YC/IOBUM YTO Mopy4YeHue NogaHo He nosaHee 1 yaca Ao Havana KAMpuHra.
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YcTtaHoBKa 3anpeTos. Mocne pasaBukKn N1aHoK BEHEPHETO Y NPOMEXYTOYHOIO KNMPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasaeny uim b®, ecnn ogHOBPEMEHHO BbINOHAKTCA YCN0BUSA:

Limits_set =1
Pr_state =1
FreeMoney < — Pr_coef f x max(Trade_limit, 0)
, Toe
 Limits_set — donar npoBepKn KNMEHTCKOTO IMMNTA;
» Trade_limit — TOproBbIii NMMUT, BKIKOYAOLLMIA B c€6S AEHBIN 1 3a/10TU C Y4ETOM KO3hdmLmeHTa NMKBUAHOCTY;
» FreeMoney — cBO60HbIE CpPeACcTBa NO KAMEHTCKOMY pasaeny nav bo.

Tvin 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napameTp Del_ord=1, To npu BbICTaBNEHWM 3anpeTa aBTOMATUYECKV CHUMAKOTCS
BCe aKTUBHbIE 3asBkU. [TPOBEPKY Ha YPOBHE B® 1 K/IMEHTA OCYLLEeCTBSOTCA HE3aBUCUMO.

CHsATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl HE MOTYT 6bITb HAMPSMYHO CHATbI 6GPOKEPOM, OHV CHUMAKOTCA aBTOMAaTWYECKV NPpK YCTPaHEHWUN
NPUYMH K HUM MpUBeALUnX. Kaxaylo MUHYTY NPOU3BOAMTCSI NPOBEpKa, Noc/se KOTOPOI 3anpeTbl CHUMAOTCA, eCM COBMIOAEHO OfHO U3
YCNOBWIA:

FreeMoney =0
Pr_state =0
Limits_set = 0

Mpumep. Mpwu 3anpeTe Ha OTKPbLITME MO3ULIMIA KNTMEHT MOXET CaM CHSATb 3asiBKW/3aKpbITb MO3ULIMIO, BbI3bIBAIOLLYH YBENMYEHHOE TPE6OoBaHVe
K rapaHTuitHOMy obecneyeHunio. MakcMmym Yepes MUHYTY Noc/ie 3TOro 3anpeT OyAeT CHAT aBTOMaTUYeCKu.
CHsITUe 3anpeToB He paboTaeT BO BpeMsi HOUHbIX onepauuii (00:00 - 09:00), gaxe ecnu B 3To Bpemsi TC foCTynHa A1t USMEHEHUS IMMUTOB.

Mo ymonuaHuio o1 Bcex B® aBToMaTnyeckoe BbiCTaB/eHUE 3anpeToB OTKUeHO (Pr_state=0).

2.6.4. NepeHoc no3uuuii (06sa3aTenbCTB)

B pamkax ofHoii PacuyeTHoi ®1pMbl BO3MOXEH NEpPEHOC No3nuuii ¢ ogHo knneHTa Bpokepckoi ®rpMbl Ha 4pyroro knveHTa bpokepckoi
PUpMBI.

MepeHoc no3uumii ¢ 0AHOrO Koda pasgena yyeTa no3uumii Ha Apyroi ocywwecTBAseTcs NyTeM Nojaqn Y4acTHUKOM KIMpUHra B TOpProByto
CUCTEMY HOBOWA TpaH3aKLMK.

MpoBepk1 BO3MOXHOCTM MoJaun TpaH3akuyy Ha NepeBog No3numuii — Takue xe, Kak Npy nogavye 3asBkv. JONOMHATENLHO NPOBepsieTCs,
4TO B MOMEHT NOJAYM TPaH3aKLMM 06bEM NMEPEHOCMMON NO3NLMM He NPEBLILAET 06bEMA COOTBETCTBYHOLLEH NO3ULMN, YUUTHIBAEMOI Ha
pasgene-McToUHUKe; Takke Npu NepeBoje No3vLuii ¢ OAHOMO KIIMEHTCKOTO pasaena perucTpa yyueTa nosuuuii Ha gpyroii IHH/nacnopTHble
[aHHble, 3aKpensieHHble 3a TakKMMK pasaenamMu perncTpa yueta nosuuuii, 4omMkHbI coBnagaTb, B TOM Yucie no pazaenam OBo.

TexHnYeckn nepeBos No3uumii ohopMasSETCA Kak caenka no nokynke (v Npogaxe) ¢ pasgena-ucTouHmka v npogake (Mokynke) no pas-
Oeny-npuemMHUKY, 1 puanYeckn caenkon He aensetcs (nogpobHee — cM. pasgen Tunbl cAenoK, hopMypyemMble NpU UCNOMIHEHNN W UCTe-
YeHUn oboYepCoB 1 ONLUMOHOB). MepeBos No3MLUMi TpaHCIMPYETCA 1 B LWo3e, 1 B oTyeTax (f04/004).

2.6.5. MpuocTaHOBKa TOProB AJ1S paclUMpeHus NMMuTa KonebaHuii LeH caenok

lMpuocTaHOBKa TOProB A5 pacluMpeHns NnMmTa KonebaHuii LeH CAENOK OCYLLEeCTBNSAETCS B COOTBETCTBUM C "[0N0XKEHNEM O MOpsiAKe

YCTaHOB/EHVS Y U3MEHEHWS IMMUTOB KolebaHwuil LieH caenok 1 o npoueaype NpuHYAUTENbHOTO 3akpbiTva Mosuuuid" (MpunoxeHne ®5 k

MpaBuiamM OCyLLECTBNEHNS KNIMPUHIOBOI AEATENLHOCTY HA PbIHKE LIEHHBLIX GyMar, CPOYHOM PbIHKE Y Ba/TOTHOM PbIHKE).
C TexHU4ecKoii TOUKM 3peHNst NPy NPUOCTaHOBKe TOProB B cucTeMe SPECTRA npou3BogsTcs creayrlye aeiicTums:

* [pu HacTynieHun ycnoBwii ANt NPUOCTAHOBKM TOProB Mo KakoMy-11M60 6a30BOMY akTuBy, TOPr1 No aToMy 6a30BOMY akTUBY NpuocTa-
HaB/MBAIOTCS.

* AZMVHVCTpaTOpamMmn TOProB PacCUUTLIBAKOTCS HOBblE PaCLUMPEHHbIE IMMUTbI KoNebaHuii LeH.

* MpownssognTca nepecyeT obecneyeHns No BCEM NO3NLMSAM N0 3TOMy 6a30BOMY aKTUBY (MpV pacLUMpeHUn TMMMTOB obecrneyeHne yBe-
nnunsaetcs).

+ TMocne 3aBepLueHUst pacyeTa 06ecrneyeHnst TOPru elle HEeKOTOpoe BPeMsl HE BO30GHOBASAIOTCS, UTOBbI 4aTh BO3MOXHOCTb yHaCTHUKaM
YOANUTb 3aABKU.

» Bo306HOBMEHNE TOpPros B HOPMaJ/IbHOM pexunme.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAacCbUIKON agMMHUCTPaTOpaMu TOProB COOTBETCTBYIOLMX YBEAOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):
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« TMpepynpexaeHve o0 TOM, YTO eC/n LieHbI HE N3MEHSATCA, TO Yepes onpeaesieHHoe Bpemsi NPou30AeT NPMOCTaHOBKA TOProB Mo TakoMy-TO
VHCTPYMEHTY.

* YBefoM/IEHNE O TOM, YTO NPUOCTaHOBKA TOProB peasibHO Npou3BeaeHa.
* YBefoM/IeHNe O TOM, 4YTO obecneueHvne nepecymTaHo, MOXHO yaasiATb 3aABKU.

* YBEAOMJIEHVNE O BO30GHOB/IEHUM TOPTOB.

2.6.6. VchbopMI/IpOBaHlﬂe YYaACTHUKOB O NMPOrHO3npyembiX 3HaA4YEHUAX pUcCK-napameTpoB
B cucteme peanusoBaH cepBUC MHPOPMUPOBAHUS YYACTHUKOB O NMPOrHO3MPYEMbIX 3HAYEHUSAX puck-napameTpos (cepsuc ForecastiM).
CepBuC C 3a4aHHO NepPUOANYHOCTBLIO MPOM3BOANT pacyeT obecneyeHns, KOTopoe MOr/10 6bl BbITb B C/lyHae pasfByiKK NMMUTOB, U TPaHC-
NINPYET 3T AaHHble y4acTHUKaM. ANroputM paboTbl cepBuca:

+ C NepuoanyHOCTLIO pa3 B MUHYTY aHa/IM3MPYeTcsl COCTOsSIHUE PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, Mo KOTOPbIM Yepes HeKoTopoe
BPEMS BO3MOXHA Pas3fBvkKa JIMMUTOB (HaxoXaeHue Ha nnaHke 6onee X MUHYT).

e Ecnun Takne MHCTPYMEHTbI eCTb, MPOU3BOAUTCA NepepacyeT obecneyeHusi No KIMEHTCKUM I'IOqu:)el'IFIM. Puck-napameTpbl N0 UHCTPYMEH-
TaM Ha njaHke yctaHaB/MBakOTCA B COOTBETCTBUN C npep,nonaraemoif‘l paB,CI,BVI)KKOVI.

* PaccunTaHHble AeHbI TpaHC/MpyoTcs B noToke peninkn FORTS_FORECASTIM_REPL, Tabnvua part_sa_forecast.
» Ecnun cocTosiHMe pbiHKa N3MEHW/IOCh, Y NOTEHUMasIbHasA yrpo3a pasaBumkki ucuesna, Win pasfBukka cocTosnack, pacyeTt v TpaHcns-
LM NPOrHO3UPYEMbIX 3HAYEHWI PUCK-NapaMeTPOB NPeKpaLLatoTCcs, a NPUc/aHHbIe paHee faHHbIe CUMTaOTCS HEBA/TMAHBLIMU (pacchl/ika

CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMW peBVXeHaMM No Tabnuue ¢ NPOrHo3HbIMU 3HAYEHNAMM).

Ecnu B TeueHue OfiHOI TOProBOI ceccuy Mo UHCTPYMEHTY Yxe [ABaxAbl NPOBOAWIACH Pa3fBidkKa SIMMUTOB, TO B 3Ty TOPrOBYHO CECCUIO
pacueT 1 TPaHCNSLMS NPOrHO3HbLIX 3HAYEHUI PUCK-NApPaMETPOB N0 UHCTPYMEHTY GO/IbLIE HE BbINOHSAETCS.

2.6.7. BnokupoBKa GPOKEPCKON YacTU K/IMEHTCKOro c6opa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3abn0KMpoBaHHas KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo6oAHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLEeCTBNAETCS B TEYEHMe TOProBOi Ceccun, B BeHEpHUIA KNMPUHT 6/10KMpOBKa copacbiBaeTcs.

Bpokepckasa komuccus onpegenseTca cieayoLwmm o6pa30M:

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

, Toe

* N — KO/IMYECTBO KOHTPAKTOB B CAESIKE;

* lower_fee — MMHMManNbHO BO3MOXHAs CyMMa BPOKepCKO KOMUCCUM 3a OAMH KOHTPAKT;

* upper_fee — MakCMMasIbHO BO3MOXHasA CyMMa 6pOKePCKOli KOMUCCUM 38 OAWNH KOHTPaKT;

* multiplier — mynsTMNAXKATOP K CyMMe BMPXXEBOro 1 K/TMPUHIOBOTO cbopa;

» ex_fee — cbop 3a caenky (KMMpPUHroBblli + GUPXEBOI);

* additive — noctosiHHan fobaska 3a OfMH KOHTPaKT.

Mapametpol lower_fee, upper_fee, multiplier n additive 3agatotca 6pokepom ¢ nomoLbto komaHabl SetBrokerFeeParamNextSession. Ma-
pameTpbl MOTyT yCTaHaBNMBaTb Kak 151 OTAENbHOIO KAWeHTa, Tak 1 415 BCeX KAMeHToB b® ogHoBpeMeHHO. MprMeHeHne 3afaHHbIX
napameTpoB NPOVCXOANT B CNeAyHoLLylo TOProByto ceccuio. 3afiaHHble Nonb3oBaTesieM napameTpbl TPAHC/IMPYIOTCA B LLUJI03€ B NMOTOKe

FORTS_BROKER_FEE_PARAMS_REPL.

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

Bpokepckas komuccusi TpaHcmpyeTcs B LWto3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KVEeHTY), a Takke B NoTokKe
FORTS_BROKER_FEE_REPL (B pa3pese cfiesnok).

2.6.8. NMopgpepxka orpuuarenbHbIX LeH B SPECTRA

B cucteme SPECTRA peannm3oBaHa Nogaepxka oTpuLaTenbHbixX LeH, o6ecneymBatoLLas KOppPeKTHOE NOBEAEHME CUCTEMBI B ClyYae yxoaa
LEeH (hbHYEPCOB 1 CTpalikoB OMUMOHOB B OTPULATENBHYHO 30HY B XOf€e TOProB Uv B pe3ynbTaTte KaMpuHra. [si Kaxaoro 6a3oBoro aktnea
BO3MOXEH OAMH U3 [BYX PEXMMOB NOAAEPXKKN OTPULLATENBHbIX LEH:

* PeXu1M, Npy KOTOPOM LieHbl (hbloYepcoB U CTPalikv ONLMOHOB He OrpaHnyeHbl - B 3TOM PeXUMe B CUCTEME A0MYCTUMbI OTpULATE bHbIE
1 HyneBble LeHbl (hbloUepcoB 1 CTpaiiki ONUMOHOB, a A4S LLEHO06pa30BaHNs! OMLMOHOB, pacyeTa BONMaTUILHOCTY Y PUCKOB UCMOSb3Y-
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eTca mogens bawense, nméo CKOppekTupoBaHHasa mofesnb bnaka-Lloyn3a, yuntoiBaloLLas TONbKO BHYTPEHHIO CTOMMOCTbL OMLMOHa B
oTpuuaTtesibHOM aAnanasoHe.

 PeX1M, B KOTOPOM LieHbI (hbOYEPCOB U CTPAKOB OrpaHnyeHbl MOMIOXUTENIbHLIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULLATENbHbIE LEHbI B
XOZie W B pe3ysTaTe TOProB He MOryT 06pa3oBaThbes, a /15 LleHoo6pa3oBaHUsl OMNLMOHOB UCMOSb3yeTca Mogenb Bnaka-Loynsa (n6o
Ballenbe B kKauecTBe aibTepHaTvBbl). OfHAKO, B TAKOM PeXxMe BO3MOXHO PYYHOE yKazaHne OTpULaTesbHOM LeHbl UCNOMHEHNS n/unn
VHAVKATVUBHOM TEKYLLElH PbIHOUHOM LieHbl (CM. HIKE), B C/lydae COOTBETCTBYoLEro pewleHnst HKL,. Mpu 3ToM Bce paBHO COXpaHsieTcst
orpaH1yeHve Ha NoNIOXKUTE bHbIE 3HAYEHVSI TOPTOBbIX LieH (ob0YePCOB U CTPAKOB OMLOHOB.

Pexum pa6oTbl 1 MOAEe/b LIeHo06pa30BaHNs ONLMOHOB 3aat0TCs Ha ypoBHE BA (6a30BOro KOHTPAKTa) U AECTBYIOT HA BCE UHCTPYMEHTI
faHHoro BA. MepeksiioueHne pexumMoB U MoZe/nn LeHoo6pa30oBaHs OMNLYOHOB BO3MOXHO BO BpeMsi KnpuHrosoii ceccun (MK nnm BK).
[N 3ajaHnsa pexmMa v pUck-MoAenu UCNosb3yoTcs credyiolve napameTpbl 6a30BOro KOHTPaKTa:

* negative_prices - Npu3HaK orpaHuueHnsl oTpuLaTebHbIX LeH: 1 — LieHbl (hbio4epcoB 1 CTpaiiku He orpaHuyeHbl; 0 - LeHbl (hblouepcoB
U CTpaiikn orpaHuyeHbl NOMOKMTENbHBIMU 3HAUYEHNSIMU.

» option_model - Mmogenb LeHoobpa3oBaHus onumMoHoB: 1 — Mogens bawenbe; 0 - Mogens bnaka-Lloynsa.

3HauyeHuns napaMeTpoB TpaHCAUpyLoTeA B Wito3e B notoke FORTS_REFDATA_REPL B Ta6bnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBytoLLero pewleHns HKLL, gonyckaeTcs yctaHaBnneaTth B
PYYHOM pexvMe VHAVMKATUBHYH TEKYLLYH PbIHOYHYIO LieHY, TpaHcmpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCUT
VHAMKATMBHAasA TeKyLlaa BapnalnoHHas Mmapxa, TpaHcnmpyemas B notoke FORTS_VM_REPL, n TekyLias TeopeTnyeckas LieHa onumoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [ns vHAukaumm TOro, YTO TekyLlas pbiHOYHAA LeHa ANns bioyepca ycTaHoB/EHA B
PYyYHOM pexume, UCNo/b3yeTcs napamerp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOProB.

Monsi Ta6nuy, TOproBoro uHTepdeiica, rae B pexume oTpuuatenbHbiX LeH (negative_prices=1) BO3MOXHO NOsIBNEHNE OTpULATESIbHbIX 3HA-
YeHWIA:

MoTtok Ta6bnuua Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1to4eHHO caenkn
FORTS_TRADE_REPL user_deal price LleHa 3ax/1t04eHHO caenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyulleit 3asiBK Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyuLieli 3asiBKM Ha Npofaxy
FORTS_COMMON_REPL common open_price LleHa oTKpbITUA
FORTS_COMMON_REPL common close_price LleHa 3akpbITns
FORTS_COMMON_REPL common price LleHa nocnegHeii caenkm
FORTS_COMMON_REPL common min_price MuHUManbHas LeHa
FORTS_COMMON_REPL common max_price MakcvrmasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npegplaylieii ceccum
FORTS_COMMON_REPL common market_price TekyLasa pbiHOYHasA LeHa
MoTokM arperMpoBaHHbIX CTakaHoB |orders_aggr price LieHoBo4 ypoBeHb
FORTS_AGGRXX
FORTS_POS_REPL position waprice YueTHas ueHa nosuummn
FORTS_POS_REPL position_sa waprice YueTHas LeHa no3numm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NIMUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT LEHbI
FORTS_REFDATA_REPL fut_sess_contents settlement_price_open PacueTHas LeHa Ha Ha4as10 ceccun
FORTS_REFDATA_REPL fut_sess_contents settlement_price PacueTHaa ueHa nocne nocneaHero

KMpUHra
FORTS_REFDATA_REPL fut_instruments settlement_price_open PacuyeTHas LeHa Ha Ha4yas1o ceccun
FORTS_REFDATA_REPL fut_instruments settlement_price PacueTHass ueHa nocne nocnegHero
KNMpUHra
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MoTtok Ta6nuuya Mone OnucaHve
FORTS_REFDATA_REPL opt_sess_contents strike LleHa ncnonHexus
FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLuei 3asBKv Ha Npogaxy, Bo-

LwefLiei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygLlueii 3asBKM Ha MOKYMKY, BO-
LweLiei B cnpes
FORTS_CLR_REPL fut_sess_settl settl_price PacueTHas ueHa
FORTS_INFO_REPL futures_params risk_range_center LleHTp pacueTta pucka
FORTS_INFO_REPL futures_params settlement_price PacueTHasa ueHa nocnegHero KAVpUH-
ra
FORTS_INFO_REPL options_params strike LleHa ncnonHeHusa
FORTS_REJECTEDORDERS_REPL |rejected_orders price LleHa B 3asBKe

B pexume nonoxuTenbHbIX LeH (negative_prices=0), B criyyae cooTBeTcTByHOLEro peluennst HKL, BO3MOXHO:
* 1CMOMb30BaHWE OTPULLATENIbHON LIEHBI UCMONTHEHNS (hbloYepca;

* TpaHCAALMA OTPULATENbHOTO 3HAYEHNS B KAYECTBE MHANKATVBHON TEKyLLEe PbIHOYHOM LieHbI, yCTaHOBMIEHHON AAMWHNCTPaTOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTenbHble 1 HyNEBble 3HAYEHWSI B TOPTOBbIX KOLAX MHCTPYMEHTOB OTOGPAXAIOTCS C/eAyHoLMM 06pa3oMm:
Mpumep KogoB co cTpaiikom "-10":

» KopoTkuii kog koHTpakTa (short_isin): "BR-10BF0".

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

Mpumep KOoAOB co cTpaiikom "0":

 KopoTkuii kof, koHTpakTa (short_isin): "BROBFO".

 TMonHbIli koA KoHTpakTa (isin): "BR-7.20M250620CAQ".

2.7. KnueHtckne SMA-NornHbl (CNOHCUpyeMblid fOCTYynN)

CnoHcupyemblit goctyn (Sponsored Market Access - SMA) — 3To cnoco6 NpeAocTaB/IeHNs! KNMEHTaM YYacTHUKOB TOPTOB TEXHWUYECKOTO
[0CTyna K TOProBO-KNMPUHIOBOW CUCTEME CPOYHOTO PbIHKA, C MOMOLLbIO KOTOPOTO KAIMEHT MOXET MoAaBaTb NOpyYeHUst y4acTHUKY TOProB
("cnoHcupytoLeit” doupme) A48 UCMNOMIHEHUS HA PbIHKE MyTeM MOCTaHOBKM 3asiBOK HanpsiMyto B TC nog KOHTPO/IeM 1 OTBETCTBEHHOCTbLIO

y4yacCTHUKa.

[octyn k TC KNNEHTY yYacTHUKa NpefocTaBnseTcs NyTem BblAeNIeHNsa eMy NepPCOHasIbHOrO naeHTndmkaTopa - SMA-noruHa, ¢ KoToporo
HanpsiMyto MOXHO BbICTaB/IATb 3aABKW. [JocTyn Bo3mMoxeH yepe3 PLAZA Il, FIX n TWIME wwnio3bl.

[na koHTpons onepauwii, coBepluaeMbix co SMA-ormHa, SMA-10rvMH NpuBA3bIBAETCS K N0rVMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — NAEHTUMKKATOP YyYacTHMKa, C NMOMOLLBI0O KOTOPOro Y4acTHWK nogcoeauHsetca K TC, BbICTaBNAET 3asBKW, KOHTPOMPYET UC-
NoJIHEHME 3asBOK. YYacCTHVK Brpase WUCnosb3oBaTb oAuvH U TOT xe MASTER-nornH ans 6onee yem ogHoro SMA-noruHa. SMA-NOrvH
TaKKe MOXEeT ObITb NpuBA3aH K HeckosibkuM MASTER-normHam. Cnucok fIOTVHOB TPaHCAMPYeTCs B LW03e B Tabnuue user notoka
FORTS_REFDATA_REPL. B 310i1 Tabnuue SMA-N0MvH MOXHO OT/IMUYNTL Mo 1 B TpeTbeM 6UTe 6uToBOI Mackm sma_flags. Cnmcok cBs3ok
"MASTER-noruH" - "SMA-normH" TpaHcvpyeTcs B LW3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[na nonyyenns SMA-norviHa y4acTHUK TOProB noAaeT B KNWEHTCKWIA LeHTP Bupxu 3asBneHve, B KOTOPOM yKasblBAET SI0TWH, C MOMOLLIbIO
KOTOpOro 6yAeT NPOU3BOANTLCS KOHTPO/Tb onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-norvH).

Mpy opraHM3aummn nogaymn 3asiBoK yYacTHUKOM TOPTOB MO NMOPYYEHUSIM KIMEHTOB, GUpPXa NPeAOCTaBASET yYacTHNKAM COOTBETCTBYOLLME
CpeAcTBa yrnpaB/ieHnsi pUCKOM, YTOGbl He A0MNYCTUTb NOMNagaHusi OLIMGOYHbIX 3asiBOK B TOPrOBYHO CUCTEMY:

* Pre-Trade KOHTPO/b - 4OMNO/IHUTE/bHbIE HACTPOVKM MOMUMO CyLLECTBYIOLLEli CUCTEMbI MPOBEPOK NP NMOCTAHOBKE 3as1BOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHLLMWiA, 4TO 3aBkM SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKIHHEHHOM
(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-I0TMHOM 3asiBKM UMEKT CCbIIKY Ha 3TOT CBA3aHHbIA ¢ HUM MASTER-norvH
(none aspref Tabnuy orders_log n multileg_orders_log).

» UserKillSwitch - npuHyauTensHas geaktnBaunsa SMA-10rMHa y4acTHUKOM.

Pre-Trade KOHTpPONb NpecTaBnseT cob60i HAbop AONOTHUTE/bHbLIX OrPaHNYEeHNA/NPOBEPOK, HakNaLbiBaeMbIX/BbINOMHAEMbIX MPW NocTa-
HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HasHavyaTbCcs B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB U KOAO0B KNIMEHTOB. og, NHCTPY-
MEHTOM 31eCb MOHUMAETCS KOMOMHaLMS:

» <Bba3oBblii akTUB>: <Tun gepusaTnea>, rae <Tun gepusatnea> = {dbovepc, OnumoH, KaneHaapHblii Cnpesa} - VIHCTpyMeHT*
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2.8.

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

MpefycMOTPEHBI CriefytoLme NPOBepKu:

Homep npoBepku Mposepka MpuBaska EAvHULA n3smepeHus MpumeHsaoTcA

1 OTK/I0HEHMe UeHbI B 3asB- | SMA-norvH nnu SMA-no- | MNpoLueHTsI Cpasy
Ke OT TeKyLLeW LeHbl TMH X VIHCTpyMeHT**

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

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

4 MakcumanbHblii  06bem | SMA-norvH nnu SMA-no- | Py6 Cpasy
3a5BKM B py6nsix TWH X VIHCTPYMEHT*

5 MakcrumanbHas cymma 3a- | SMA-norvH unu SMA-no- | Py6 Cpasy
SAIBOK 3@ TOPrOBbIA AeHb |VH X NHCTpymeHT*
(6pyTTO)

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

7 MakcumanbHasa no3numusa B | SMA-normH - X VIHCTpy- | KonuyecTso KoHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof KnneHTa

[ina HasHaveHna/oTMeHbI NPOBEPOK UCMO/b3YIOTCA LW/I030Bble KoMaHAabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTeeTcTBEH-
HO. IHdhopmauus o HasHaYeHHbIX NpoBepKax AOCTyMNHa B Wto3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTupytoLLunid, 4To 3a8Bkn SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKIHOYEHHOM
(akTiBHOM) MASTER-N0rmHe.

Mpy noctaHoBke 3asBku co SMA-N0rMHa, NPOU3BOAUTCA MPOBEPKA HaIMuMsA XoTA-6bl 0AHOrO akTuBHoro MASTER-normHa, kK Kotopomy
npuBs3aH gaHHblii SMA-norvH, ecnn Taknx MASTER-0TVHOB HET, TO 3asiBKa OTBEPraeTcsi C Bblgayeit COOTBETCTBYHOLWEN ownbkm. Ecnm
akTuBHbIE MASTER-N0IMH ecTb, 3asiBka 06pabaTtbiBaeTcs, a B none aspref sanuceiBaetcs cebisika (id-normHa) Ha 3tot MASTER-10IMH.

CepBuC B pexunme peasibHOro BpeMeHu (Mo TexHosormu, aHasornyHoli Cancel On Disconnect) otcnexmBaeT coctosiHne MASTER-noruHoB
Ha TpaH3aKLMOHHOM YPOBHE, 1 NPW OTCYTCTBUW TPaH3aKLMOHHOV aKTUBHOCTW AeakTUBUPYET NOTvH. Eciu B pesynbTrate Takux LeliCTBUA Y
SMA-n0rmHa He ocTaeTcs HY OAHOro NogKkIt4YeHHoro MASTER-/0r1Ha, To BCe ero akTUBHbIE 3asiBKM aBTOMaTUYECKN CHUMAIOTCS.

AKTVBHbIE 3a8BK1 SMA-/T0TMHOB, Y KOTOPLIX BK/IOUeH pexum Cancel On Drop-Copy Disconnect, Takke aBTOMaTU4YeCK/ CHAMAKTCA B KOHLLE
TOProBOro AHS B TEXHOMOMMYECKUIA NepepsbIB.

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

KomaHga UserKillSwitch no3sonsier yyacTHuky camMomy feakTBMpOBaThb (akTmBupoBatb) SMA-NOIVH C ONUMOHa/IbHOV BO3MOXHOCTbIO
aBTOMATUYECKOTO CHATUSI BCEX €ro aKTVBHbIX 3asBOK. [leakTyBMPOBaHHbIN SMA-N0TVH HE MOXET BbIMOMHATL TOProBble onepaunn. Jeak-
TMBaums SMA-0rMHa CoxpaHsieTcs [0 KOHLLa TOProBOro AHSA U BOCCTaHaBIMBaETCA Npu pectaptax TC B TEXHOMNOMMYECKUi nepepbiB Uan
npu c6osx.

Pa3pgeneHue ctatycoB yYaCTHUKOB TOProB U yYHaCTHUKOB K/IUPUHIa

B Bepcum 6.2 peasin3oBaH NPOEKT MO Pa3fe/eHNI0 CTaTyCoB yUYacCTHMKA TOProB M yYacTHMKa K/IMPUHTa ¢ pasgeneHnemM qyHKUMi U NosHo-
MOYMIA pasHbIX KaTeropuin y4aCcTHUKOB. Tenepb B TOprax MOryT NPYHUMATh y4acTue KAWEHTbI, He ABNSAKLMEecs yYacTHUKaMU KIIMPUHra, a
YYaCTHUK K/TMPUHTa 4715 UCMIONIHEHNSI 06513aTe/IbCTB N0 CAe/IKaM, 3aK/THUEHHbIM Ha BUpXe, He 06513aH BbITb y4aCcTHMKOM TOProB. B Toprosoli
CMCTEME BbIAENAIOTCA CeAyoLmMe KaTeropum y4acTHUKOB:

* YyacTHuK knupuHra (YK). YUacTHUK KIIMPUHFa MOXET 06CY)XMBaTb OJHOTO U/ HECKO/IbKUX YYACTHUKOB TOPrOB, SIB/ISISICb CTOPOHOI Mo
cenKam, 3ak/oUYeHHbIMY TaKMM YY4acTHUKaMU TOProB.

* YyacTHuk Topros (¥YT). YYacTHVK TOProB MMEET NpaBo 3ak/ioyaTb CAE/KM Ha OpraHM3oBaHHbIX Toprax. [py aTom 06s13aTenscTBa 1 Tpe-
60BaHMA NPU 3aKIOYEHUN CAEMKN BO3HUKAIOT Y YYaCTHMKA KNTMPUHTA, 0BC/TY)XMBAIOLLETO 3TOr0 Y4aCTHUKA TOProB.

e YYacCTHMK KNMPUHTA N y4acTHWK TOProB B oAHOM nuue (YK+YT - Tekywimii ctaTyc BCeX y4acTHMKOB). YK+YT MoryT camu 3ak/ouarb
CAle/IKv Ha opraHn30BaHHbIX Toprax, 1 OfHOBPEMEHHO ABNAOTCA KOHTpareHTamu HKLL no 3akntoueHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YCYT 1 YC/yr N0 OpraHn3aummn TOpros AJ15 Takux YyHaCTHUKOB HE N3MEHSETCS.

2.8.1. CooTBeTCTBME CYLHOCTAM CUCTEMbI

B TepmmHax SPECTRA cyLIHOCTbIO, ONMChIBAIOLLEN YYacTHUKA KIMpUHra, aBnsetca PacyeTHas hupma, npy aToMm PO MOXeT npuHagne-
xatb nnéo YK, nmoo YK+YT.

YuacTHWKY TOProB COOTBETCTBYIOT Bpokepckre dompMbl, OTKPbITbIE B pamMkax PacyeTHoW hrpmbl COOTBETCTBYIOLLIENO YYACTHUKA KTMPUHTA.
Mpwu sTom:
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* OAHOMY Y4aCTHMKY TOProB MOTYT GbITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHOM PacyeTHOR thvpMbl (O4HOT0 yHacTHMKa
KNUPUHra);

* OAHOMY YYaCTHWKY TOProB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hrpm B pamkax pasHbix PacyeTHbIX oMpM (pasHbiX yHacTHVKOB
KNPUHra).

Y B® y4yacTHUK TOProB MOXeT COBMNaAaTh B OAHOM fMLe € y4acTHUKOM knvpuHra (YK=YT), nn6o He coBnagatb (YK!=YT).

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

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

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

Puc. 2. Nepapxus cywHocTteil

2.8.2. PasgeneHue NOIHOMOUYUNA y4aCTHUKOB

PaspgeneHue cTaTycoB y4acTHUKOB TOProOB ¥ Y4aCTHWUKOB KMPWHIra NoApasyMeBaeT W pasfesieHusi NoJIHOMOUnlA yHaCTHUKOB Ha TOProBble
N KNIMPUHTOBbIE. Mog, NOSIHOMOUMSIMI 34eCh MOHUMAIOTCS MPaBa Ha NPOCMOTP MHhopMaLMu B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIEe NOMHOMOYMS YYaCTHIKA TOPros, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofadya/CHATME TOProBbIX 3a8BOK 1 3akK/oue-
HVe ceNoK Ha OCHOBaHMW NOAAHHbIX 3as1BOK. MpK 3TOM YUYaCTHUK KNIMPUHIa MOXET COBepLLAaTb HEKOTOpbIe AeNCTBUA C 3asBKkaMu, nogasast
nopyyenuns B HKL, a yxxe HKL|, MOXeT BbICTaB/NsATb 3asBKy OT UMEHW YYaCTHMKA KIIMPUHTa, a Takke CHUMaTb Apyrue 3asasku (nogpobHee
CM. pa3gen 2.7.3. YperynuposaHve HeUCNO/THEHHbIX 0653aTe/bCTB).

OCHOBHbI€ MoSIHOMOYNSA yYacCTHUKa KNNpKUHra, KOTopble He AOCTYMNHbl y4aCTHUKY TOProB - 3TO yrnpas/ieHne obecneyeHnem (BbIBO,q obecne-
YeHunsd, nepesos obecneueHus MexXxay pacHeTHbIMU KO,CI,aMVI), a Takxe ynpabfieHne puCcKoM B OTHOLLEHNN yHaCTHUKa TOPros, BO3HUKaOLWnM
no cAenkam, 3ak/1toyeHHbIM YH4aCTHUKOM TOProB. YNpasieHne pUCKOM 3aK/H4aeTCs Kak B onpeaesieHun NMMUTOB A5 y4acTHUKa TOPros,
TakK N B BO3MOXHOCTU COKpallaTb (pMCKOBaHHy}O) nos3nyno ydyaCTtHMKa Topros.

PasgeneHne NosIHOMOUMiA MPOU3BOAUTCSA HA YPOBHE /IorMHa gocTtyna K TC. icxoasa 13 3Toro SIorMHbI MOTyT 06/1a4aTh Ceayowymm nos-
HOMOUMSIMU:

* "NlorvH YK" - norvH, 06nafatoLmii NOTHOMOUNAMM YHACTHMKA KNMPUHTA.
e "JlorvH YT" - norvH, o6najatoLLmii NOIHOMOUMSIMU YHaCTHMKA TOProB.

¢ "JlornH YK+YT" - norvH, obnagarownii NoSIHOMOYUAMU U YHaCTHUKA K/TMPUHIA U y4acTHMKa TOpro.. [/18 Takvx IOTMHOB NI0ruka pasgena
NosTHOMOUNIA OCTas1ach NPexHel (Kak 4o pasfena cTaTycoB yHacTHUKOB TOPTOB U YHYaCTHUKOB K/IMPUHTA).

Hwxe B Tabnuue npveegeH cnucok nonHomouunia "flornH YK":

Onepauus JlocTynHble W030Bbie KOMaHAbI
YctaHoBka NMMUTOB Mo B®. ChangeBFMoney
YcTaHOBKa TOProBbIX IMMUTOB No B®. ChangeBFLimit
MepeBof AeHexHbIX cpeacTs Mexay Asyma 6@ ogHoro PK. ExchangeBFMoney
YcTtaHoBKa puck-napameTpos no bd. ChangeBFParametersNextSession
MepeHoc no3uumii mexay B® (Tonbko 15 NorMHoB ypoBHsA P®). TransferClientPosition

Mopavua 3anpocos k HKLL Ha 3aknoueHne caenok ¢ YT. TexHnyeckn peanuso- | AddOrder
BaHa kak nogava 3asBKy C 0COObIM NPV3HAKOM.

OtmeHa 3anpoca k HKL, Ha 3akntoueHne caenok ¢ YT. TexHnyecku peannsosaHa | DelOrder
KaK yaasieHve 3asBKu C 0COObIM MPU3HAKOM.

M3meHeHune 3anpoca k HKL, Ha 3akntoueHne caenok ¢ YT. TexHuuecku peanu- | MoveOrder
30BaHa Kak U3MeHeHue 3asBK/ C 0COObIM MPU3HAKOM.

Mopaua 3anpocos kK HKLL Ha npoBepKy AocTaTo4HOCTM obecnedeHns no 6. DelOrdersByBFLimit

MopavalyganeHne nopyyeHnii Ha JOCPOYHYO IKCNMPAaLIMIO OMLYOHOB. OptChangeExpiration
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Onepauus

JocCTynHbI€ W/030Bble KOMaHAbI

MopavalyganeHne nopyyeHuii Ha UCNOIHEHUE OAHOAHEBHBIX (PbHOYEPCOB C aB-
TONPO/IOHraume.

FuturesExecutionRequest

YnpasneHne SMA-n0ormHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpanbHOro cTpaika. OptRecalcCS

Hwxe B Tabnuue npmeefeH CNMCoK NOSHOMOuNiA “flormH YT

Onepauus

JocCTynHble WA30Bble KOMaHAbI

[Nogaya TOproBbIX 3a5BOK.

AddOrder; IcebergAddOrder

YaaneHune ToproBbIxX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

VI3MeHeHune ToprosbIX 3asiBOK.

MoveOrder; IcebergMoveOrder

MopavalyaaneHne nopyyYeHuin Ha JOCPOUHYI0 SKCMMPALMIO OMLMOHOB.

OptChangeExpiration

MofaualynaneHue nopyyeHuit Ha UCNOHEHNE OAHOAHEBHbIX (IbOYEPCOB C aB-
TOMPOOHraLmeil.

FuturesExecutionRequest

YnpasneHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecyeT LEeHTPasIbHOTO CTpaiika. OptRecalcCS

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

KOTOpblE MOXET NnofAasark TO/bLKO "J1ornH YK".

Y4YacTHUK KNMPUHTA MOXET NOMYYUTb STOTUHBI CEAYIOLLMX YPOBHEA:
* PacueTHOW onpmbl.

« Bpokepckoii mpmbl.

* Knunenta.

Y4acTHUK TOProB MOXET NOJYYUTb SIOTVHbI CNeAyoLWMNX YPOBHEN:

» Bpokepckoit hmpmbl.

* KnueHrta.

B 3aBucmMmocTu ot YPOBHA, NOIHOMOYNA NOTMHa MOTYT pas3/inyaTbCA:

« [Npun pab6oTe ¢ pasgenamu b®, y kotopoii YK coBnagaeT ¢ YT, noruHbl ypoBHs P® 1 yposHa B® o6nagatot nosiHoMounamm “flormH YK+YT".

« [pu pabote c pazgenamu b®, y kotopoii YK He coBnagaet ¢ YT, norvH ypoBHs P® o6nagaeT nosiHoMounamu “JlormH YK".

« lMpu pabote c pasgenamun B®, y koTopoii YK He coBnagaet ¢ YT, NO/IHOMO4YMS JIOTMHA YPOBHS B® coBnajatT co 3HaYeHnem npusHaka

["NorvH YK" | "NoruH YT ].

» [ns no6oii BP NorvH ypoBHS KIMeHTa 061agaeT NosIHoMounsMn “JlormH YT,

B cutyauum, Korga y4acTHUK K/IMPUHIA U YYACTHUK TOProB pasHble /inLa, BaXXHbIM SBMSETCA - KTO YNpasaseT KAneHTaMmu (KIMEHTCKUMM
pasgenamn). Mof ynpasneHneM KiMeHTamy 3gecb NOHMMAETCH BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPeACTBa, IMMUTbLI U UHAVBU-
AyasibHble pUCK-napameTpbl, @ Takke N CO6CTBEHHO YCTaHaBIMBATL SIMMUTLI, 3aMpeTbl, Npasuia akcnvpauum v T.n. Bo3amoXHb! ABe CXeMbl
B3anmogeiicTBusa mexay YK n YT ¢ TOUKM 3peHns ynpaBneHnst KueHTamu:

* KnueHtamu ynpasnseT YT. Y4acTHUK TOProB ynpas/isieT KNMEHTCKUMM pasfenamu, BXOAALMMY B COCTaB CBOUX bpokepckux hnpm (cxema
N0 yMOn4aHuio). B gaHHOI cxeMe y4acTHUKY K/TMPUHra He AOCTYMHa MHhopMaums 0 KNMeHTax y4acTHUKOB TOProB: CPeacTsa, MMMUTbI 1
VNHAVBUAYa/IbHbIE PUCK-NApaMETPbI MO KNNEHTCKUM pasfenam, a Takke He JOCTYMHbI onepatymn no ynpasieHuIo KIveHTamu.

« Knunentamm ynpaensiet YK. YuacTHMK TOProB nepegaeT KMEHTCKME pasaenbl, BXOAsALWMe B cOCTaB cBOMX Bpokepckmx chmpm, "nog ynpa-
B/IEHME" yYaCTHUKY KInpuHra.

CxeMa B3avMOAeNcTBuA 3afaeTca Ha ypoBHe B® nytem BbICTaBMEHWS Yy Hee cheuuasibHoro npusHaka: "KnumeHtamu ynpasnsier
YT"/"Knuentamu ynpasnset YK".

[nsa unniocTpaumy nprBesemM napy npyMepos:

1. He6onbLUO/ pervioHanbHblii 6poKep Ans [OCTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YYACTHUKOM K/IMPUHTa JOTOBOP Ha 06CYXU-
BaHWe Mo MOAENM KIMPUHIOBOro 6poKepa. YUacTHUK KIMPUHTA OTKPLIBAET AJ1s Takoro Gpokepa 6poKepckyto oMpmy, U perucTpupyet
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6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha GUpXe GyAyT KIUEHTbI PErMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPAB/NAThL K/IMEHTaMy XOUeT caMm GpoKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnueHtamm ynpaenser YT'.

2. KomnaHusi HepesnaeHT, 4To6bl MOYYMTh AOCTYN K Topram Ha MOCKOBCKOl 61pxe Ans CBOMX KNMEHTOB, pernctpupyetcs B HKL, B kaue-
CTBe y4acCTHWKa KmpuHra. [lanee Hepe3naeHT 3ak/1iouaeT JOoroBop nopyyeHue ¢ Gpokepckoii onpmoii (poccumiickas foUka HepesugeHTa
Nn60 60MbLIoK YK+YT) Ha 06CnyXmnBaHne CBOUX KNMEHTOB. HO ToproBaTb 6YAyT KMEHTbI HEPE3UAEHTA U KOHTPOSIMPOBATL UX OH XOUET

caM - B 3TOM C/yyae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

(1)
A
MHBECTVILI,VIOHHaFI
PervoHasnbHbIi YKI=YT
Gpokep Knuenmamu ynpasnsem YT
VPR
2)
HepeauaeHT “ YK
Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Hwxe B TabnuLe NpyuBeAeH CNNCOK NOTHOMOUMNIA, OTHOCALWMIACA K NpaBy ynpaBieHus KIMEHTCKUMN pasgenamu. Obnagate AaHHbIMU Nos-
HOMOUMAMYU BYAYT NIOTVHBI, Y KOTOPbIX Ha6op nonHomouuii (“SloruH YT" /"/lorvH YK") coBnagaet co cxemMoid, 3aaaHHoi y BO ("KnueHtamm

ynpasnset YT"/"KnneHtamun ynpasnset YK").

Onepauus

[ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TabnuLbl

YcTaHoBKa JIMMUTOB NO K/IMEHTCKAM pasgenam.

ChangeClientMoney

YcTaHOBKa pUCK-napamMeTpoB No KMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeTtoB Ha onepauuy Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa pUck-napamMeTpamu OnLVOoHOB.

OptChangeRiskParametersNextSession

MepeBof KNVEHTCKMX NO3ULMIA. TONbKO A/151 TOTMHOB YPOBHSI B® ¢ npu3Hakom
"JloruH YT".

TransferClientPosition

MpocMoTp MHhopMAaLMU MO KIIMEHTCKUM pasaenam: pasmep o6ecneyeHus v uH-
AVBUaYyanbHble pucK-napameTpbl.

FORTS_PART_REPL.part;
FORTS_CLR_REPL.money_clearing;
FORTS_CLR_REPL.pledge_details

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

2.8.3. YnpaBieHMe yYacTHUKOM K/IMPUHra o6sa3aTesibCTBaMM y4aCTHUKA TOPros

YYacTHVK KNVPUHTa He MOXET BbICTaB/IATb U CHUMATL 3as1BKW, OfHaKO A/17 yrpaB/ieHUss HeMCNoMHEHHbIMK 06A3aTeIbCTBaMMN yHacTHMKA
TOProB nepef y4acTHUKOM K/IMPWUHTa, U B TOM Yuc/le, B Cllyvyae HefoCTaTOYHOCTU 06ecrneyeHns yyacTHVKa TOProB, YYacTHUK KIMpUHra
Bnpase nogasatb B agpec HKL, 3anpocbl Ha 3ak/oYeHne CAenok ¢ y4acTHUKOM TOpProB. Takoli 3anpoc NoAaeTcs yH4aCTHUKOM KAMpUHra ¢
yKasaHveMm /160ro KNMeHTCKOro pasjerna yyacTHvKa Topros. Mo Takomy 3anpocy HKL, BbicTaBnsieT 6e3agpecHyto 3asBky "B cTakaH" nin

afpecHyr 3asBKY, Ha OCHOBaHUN KOTOpOVI 6y,D,yT 3aKilo4aTbCA CAESTKA.

TexHn4yeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOI TOProBO 3as1BKM, UMeEOLLel cneumanbHbIli npusHak - "3anpoc k HKL, Ha 3aknto-
YeHue CAenoK C y4acTHVKOM TOpros". 3anpoc MOXeT ObITb NOAaH kak B hopme 6e3aapecHoi 3asBKuy, Tak U B hopme afpecHoOi 3asBKu.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakvM NPU3HaKoM He MOTyT. Y 3asBOK C npu3HakoM "3anpoc Kk HKLL"
B 6MTOBOIA Macke npu3HakoB BbicTaBnsieTcs 6ut NCCRequest (0x4000000000). AHaNOrMYHBbIA GUT NOYYalOT U CAENKN, 3aK/TH0YEHHbIE Ha

OCHOBaHMN Taknx 3asBOK.

B uensix ycTpaHeHusi Heo6eCcneyeHHOCTU NO3MLMIA YYaCTHUK KIMPUHTa UMEET BO3MOXHOCTb MHULMMPOBATb CHATWE 3asBOK, NOAAHHbIX
y4aCTHUKOM TOpProB.. 15 aToro ucnonb3yetcs komaHga DelOrdersByBFLimit, KOTOpyo MOXET nogasarh y4acTHUK KNnpuHra no 6®, otkpbl-
TbIM A1 Y4aCTHVKOB TOProB, 06CNYX1BaEMbIX TaKM Y4aCTHUKOM KAnpuHra. MNpu 06paboTke AaHHOWN KOMaH/pbl B C/lyYae oTpuLaTebHOro
cB06OAHOrO MMMUTa No B®, cHUMAKOTCA BCe aKTUBHbIE 3asABKM NO KMEHTCKUM pasgenam, npuHagnexatyym takoii b®. Y cHumaembix 3a-

SIBOK B GBUTOBOI Macke npu3HakoB BbicTaensieTcs 6uT NCCBulkDeleteOperation (0x8000000000).
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2.9. CUHTeTUYeCKUii MaTuYUHT

CVHTETUYECKNI MaTYMHT — CbOpMI/IpOBaHI/Ie CAeNoK Ha 0OCHOBaHUK 3aABOK, NOCTYyNarLWmnX B pasHble CTaKaHbl (CTaKaHbI Pa3HbIX UHCTPYMEH-
TOB). Llenbio CUHTETUYECKOro MaTYnHra ABNAETCA NOBbIWEHME NIMKBUAHOCTU MHCTPYMEHTOB MyTeM 06'be,qMHeHMF| HECKOJIbKNX CTakaHOB.
Hanpumep, CUHTETUYECKNIA MaTUMHT NO3BONUT cBefeHne 3adBOK MHCTPYMEHTa Tuna KaneH,u,aprlM cnpepn He TO/bKO COo BCTpe‘{HOM 3asB-
KoM BHYTpU CTakaHa AaHHOro UHCTpyMeHTa, HO U C OTAE/IbHbIMN 3asABKaMu N3 CTakaHOB CpblOHepCOB ero Hor. Taknm o6pa30M 3aaBka KC
YUNTbIBAET BCTPEYHbIE NHTEPECHI N3 APYITNX CTaKaHOB CBOUX HOI.

2.9.1. CuHTEeTnYecKue 3asiBKU

ies CMHTETMYECKOro MaTYMHra COCTOUT B 3aK/Il0UYEHWUM CAEKM Ha OCHOBaHWM TPexX 3asBOK MO pa3HbiM TOProBbIM UHCTPYMEHTaM, ecnu
LEHbl 3TUX MHCTPYMEHTOB CBA3aHbl MeXAy CO60I onpeaeneHHbIM COOTHOLLEHUEM. Hanpumep, LeHa MHCTpyMeHTa KasleHAapHbIin cnpeq,
paBHa pasHuLe LeHbl AaslbHE HOMM 1 LieHbl 6avkHeRn Horu. Torga 3asBKa Ha MoKynKy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (yyacTHuk "A"), 3asBka Ha NoKynky no dbtodepcy RTS-9.18 no ueHe 114000 (yyacTHuK "B") 1 3asBKa Ha npogaxy no dbioyepcy
RTS-12.18 no uyeHe 115000 (yyacTHuk "C") MOryT 6bITb O4HOBPEMEHHO UCMOMHEHDI. B pesynbtarte yyacTHuK "B" nonyunT gnHHY0 No3vumio
no cpbtovepcy RTS-9.18 no ueHe 114000. YyacTHuK "C" nonyumnT KOPOTKYHO No3mumto no cbtodepcy RTS-12.18 no yeHe 115000. A yyacTHYK
"A" nonyunT ABE NO3MLMK: KOPOTKYHO Mo dibloyepcy RTS-9.18 no ueHe 114000 n gnvHHyto no dbtodepcy RTS-12.18 no uere 115000, npu
4YeM UX LieHbl CBA3aHbl cOOTHOoWweHneM 115000 - 114000 = 1000. Taknum 06pa3omM, BCE TP 3asiBKM MOTYT ObITb YA0BAETBOPEHbLI KOPPEKTHO.

Ha MOCKOBCKOIi 61pXe CAeNKMN 3aKoHaloTCs C LIEHTPasIbHbIM KOHTpareHTom (HKLL). B Hallem nprmepe MOXET GbiTb OJHOBPEMEHHO 3a-
K/OYEHO TPU CAESKU:

* Mo KaneHgapHomy cnpegy RTS-9.18-12.18 mexay yvyacTHukom "A" n HKL,

* 1o hbrovepcy RTS-9.18 mexay yyacTHukom "B" n HKL|

* no thbtovepcy RTS-12.18 mexay y4acTHukom "C" n HKL,

[nsa Toro, 4To6bl CAENKM ObIN 3aK0UeHbl, B NPOLECCe CUHTETUYECKOTO MaTuuHra B sApe TOProBoi CUCTEMbI aBTOMaTUYeckn thopmMu-
pytoTca 3aaBKu, nogaHHble oT umeHn HKL,. Takve 3asaBKu HasbiBaKOTCA CUHTETUYECKUMU. CUHTETUYECKas 3as1BKa - 3asBKa co3jaBaemast
AAPOM B XOfie CYHTETUYECKOTO MaTumHra npy BbIMO/THEHUW YC/IOBUSA CBEAEHNS 3asBOK. CUHTETNYecKan 3asBka ABMSETCA peaslbHON 3a-
ABKOW, NnojaBaeMoii LeHTPasIbHbIM KOHTPareHToM B TOPru, U UrypupyeT B chesnkax, NopoXxaaeMbiX B XOA4e CUHTETUYECKOTO MaTyuH-
ra. B aHOHUMHbIX 1 NOMb30BATE/LCKUX MOTOKaX 3asBOK CMHTETUYECKME 3asBKM B MOMAX Xstatus nomevaroTcs crneumasibHbIM NMprusHakom
"Synthetic" (0x200000000000).

B paccmartprusaemom nprmMepe hopMmpyoTCS CneaytoLime CUHTETUYECKME 3asBKU:

 3anBka oT HKL| Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BcTpeuHas K 3asiBke yyacTHuka "A")

 3asBka oT HKL, Ha npogaxy no cbrodepcy RTS-9.18 no ueHe 114000 (BCTpeyHas K 3asiBKe yyacTHuKa "B")

 3asBka ot HKL, Ha nokynky no gbtovepcy RTS-12.18 no ueHe 115000 (BcTpeyHas K 3asBKe yyacTHuka "C")

RTS-9.18 RTS-12.18

[ 114000 10 115000 10 (C)
12114000 10 [115000

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHaapHoro cnpega

CuHTeTuYeckas 3asBka (DOPMUPYETCA CUCTEMON Ha OCHOBaHUM BYX peasibHbIX 3asBOK, NOAAHHbIX yHaCTHUKaMW B ABYX APYTUX MHCTPY-
MeHTax. B Hawem npumepe cuctema chopMmpoBasia CUHTETUYECKYHO 3asBKY Ha NPo4axy No KaneHgapHomy cnpegy RTS-9.18-12.18 no
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LeHe 1000 Ha ocHOBaHUM 3as1BKM Ha NOKYNKy no cbrovepcy RTS-9.18 no ueHe 114000 (0T yyacTHUKa "B") 1 3asiBKM Ha npogaxky no obto-
yepcy RTS-12.18 no ueHe 115000 (ot yyacTHuka "C").

ECTb ABa OCHOBHbIX CLEHapusa CUHTETUYECKOrO MaTymHra:

Keiic 1: 3asBKkv 0TAe/bHbIX (DbIOYEPCOB FEHEPVPYIOT CUHTETUYECKYHO 3asiBKY MO KaslEHLAPHOMY Crpeay.

Mpumep (cm. puc. 4):

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

A

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

* YyacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (ctakaH AanbHei Horu) B kosimyectse 10 no ueHe 115000 (BxoAsALLas akTUBHas

3aFIBKa). B 3TOT MOMEHT HaYNHaETCA MaTUUHT.

* Ha ocHoBe 3asBOK B CTakaHax G/vKHel n ,u,aaneVl Hor, B cTakaHe KC nosiB/isieTc CUHTETMYeCKas 3asBka Ha npogacky KaneHgapHo-

ro cnpega RTS-9.18-12.18 B konunyectBe 10 (MUHMMaNbHOE KOIMYECTBO U3 TPeEX 3asiBOK, YYacTBYWOLUMX B MaTyuHre) no ueHe 1000
(115000-114000: TO ecTb LeHa Ja/ibHel HOrM MUHYC LieHa 6/1vkHeli Horv), BbicTaBneHHas ot nveHn HKL,, koTopasi cBoauTcs B caenky
C 3asBKO N0 KasleHAapHOMY cripeay OT yYacTHuka "A".

» B cTakaHe 6vKHE HOrM MOSIBMISIETCA CUHTETMYEcKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 oT umeHn HKL,

KOTopasi CBOAWTCS B CAENKY C 3asiBKOI OT yyacTHUKa "B", B CTakaHe AasibHel HOrn - CUHTETUYecKas 3asBka Ha nokynky RTS-12.18 no
ueHe 115000 ¢ o6bemom 10 ot nmenn HKL, koTopas cBoguTcs B CAENKY C 3asBKOI OT yyacTHuka "C".

» Takum 06pa3oM 06pasyoTcs Tpu cAenkun: no 6amxHemy dbrodepcy (KoHTpareHThl: "B" n HKLL) no ueHe 114000, no fanbHeMmy dblovepcy

(koHTpareHTsI: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHomy cnpefy (KoHTpareHTbl: "A" 1 HKL) no ueHe 1000. Takke obpasyorcs
[iBe TEXHWNYECKMe CAenKu, oTobpaxalowme ABIKEHNE HOr MO KaneHgapHoMy cnpegy. [ns 06enx TeEXHUYECKUX CAENOoK KOHTpareHTbl "A"
1 HKL,.

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

Kelic 2: 3asiBka Ha kasieHAapHbIii cnpes v 3asBKa Ha OAMH U3 (DbIOYEPCOB HOT 3TOTO CNpeja reHepUPYOT CUHTETUYECKYHO 3asIBKY Ha ApYTyio
13 HOT 3TOrO crpeja.

Mpumep (cMm. puc. 4):

YuacTHuk "B" noctaBun 3asBky Ha nokynky B RTS-9.18 (cTakaH 61vxHeit Horun) B konmyecTse 12 no ueHe 114000.

B cTakaH kaneHgapHoro crnpefa RTS-9.18-12.18 (ctakaH KC) noctynaet 3asBKa Ha Nokynky B kosimyectse 20 no ueHe 1000 oT yyacTHUKa
"A".

YuacTHuk "C" cTaBuT 3aaBKy Ha npogaxy B RTS-12.18 (cTakaH ganbHei Horn) B konimuectse 10 no ueHe 115000 (BxoAsALLas akTUBHas
3asBka). B 3TOT MOMEHT HaUYMHAETCA MATUMHI.

Ha ocHoBe 3asBOK B cTakaHe 6/vkHel Horu 1 ctakaHe KC, B cTakaHe JanibHei HOrvM nosiBNsieTCs CMHTETUYECKas 3asBka Ha NoKynKy
RTS-12.18 B konunyecTBe 10 no ueHe 115000, BbicTaBneHHas oT umeHn HKLL, KoTopas cBoauTCcs B CAEMKY C 3a8BKOI OT yyacTHuka "C".

B cTakaHe 6nvxHeli HOrv NosiIBNSeTCS CMHTETMYEeCKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 oT umeHn HKLL,
KOTOpas CBOAMTCS B CAENKY C 3asBKO OT yyacTHUKa "B", B cTakaHe KC - cMHTeTMYeckas 3asBka Ha npogaxy RTS-9.18-12.18 no ueHe
1000 ¢ o6bemom 10 ot nmeHn HKLL, koTopas cBOAMTCS B CAEMKY C 3asiBKOW MO KaneHAapHOMY cnpeay OT yyacTHuka "A".

Takvm 06pa3oM 0bpasyoTcs Tpu caenku: no 6nmkHemy dbrodepcy (KoHTpareHTsl: "B u HKLL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takxe obpasytoTcs
[iBe TEXHMYECKMe CAerKM, oTobpaartoLme ABMKEHME HOr Mo KaneHaapHoMmy cnpegy. s 06emx TeXHUYeCKnx cAesiok KoHTpareHTbl A"
n HKL,.

OcTanncb HecBeAeHHbIMM 3asiBka RTS-9.18-12.18 B o6beme 10 1 3asiBka RTS-9.18 B o6beme 2.

Takum 06pa30|v|, B 3aBMCUMOCTHN OT BXO,D'HU.I'eVI AaKTVMBHOW 3a51BKM BO3MOXHbI 6 BapMaHTOB CUHTETUYECKOIo MaTyunHra:

AKTUBHas 3asiBKa BcTpeuHas peaibHas 3asiBKa ®dopMupoBaHue BCTpeu- LieHa BCTpe4Hol naccuB-
HOl (MacCUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TeTUYEeCKO 3aABKMU

Mokynka 6nvxHero thbtovepca | Mpogaxa 6nvxHero btovepca | Mpogaxa fanbHero erovepca + | LieHa ganbHero dbloyepca - Lle-
Mokynka KC Ha KC

Mpogaxa 6nvkHero tblovepca | Mokynka 6nvxHero blodepca | Mokynka fanbHero dbrodepca + | LieHa ganbHero dbiovepca - Lie-
Mpogaxa KC Ha KC

Mokynka fanbHero btovepca | Mpogaka AasnbHero biovepca | Mpogaxa 6nvkHero dbtovepca + | LieHa 6nvkHero dobtoyepca + Lie-
Mpogaxa KC Ha KC
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AKTUBHas 3asBKa BcTpeuHas peanibHas 3asaBKa dopmMupoBaHue BCTpey- LieHa BCTpe4Hol naccuB-
Hoi (NaccuBHOIA) CUH- HOIi CUHTETUYECKOI 3asiBKU
TeTUYECKOl 3asiBKM

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

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

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

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

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

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

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

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

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

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

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

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

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

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

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

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

Puc. 5. O6bluHble arperMpoBaHHble CTakaHbl KalIeHAapHOro cnpeaa

72



23.01.2024 PLAZA Il wnto3 Bepcua 7.21

3TN Xe cTakaHbl, HO C yYeToM CUHTETUYECKO NVKBUAHOCTW, BbIrAAAT cieayoumnm o6pa30M.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ . synth_ synth_ . synth_ synth_ . synth_
- volume | price | volume e - volume | price | volume e - volume | price | volume e
65381 1 1 ' '
65379 | 3 3
65371 1 1 871 20 20
65369 | 5 5 66218 | 20 865 3 3
65355 | 19 66212 | 3 862 3 3
65354 | 25 66211 | 10 10 860 10
65353 | 5 66210 | 3 ' 854 1 1
65352 | 2 66202 | 1 ' | 852 3 3
65351 @ 38 66200 5 ' 851 2 2
2 | 65349 1 66198 1 1 847
7 | 65348 1 66197 1 1 846
27 | 65347 4 | 66191 4 4 840
7 | 65346 4 | 66190 4 4 839
92 | 65345 | 1 | 66185 | 1 1 834
1 1 65338 | 2 | 66180 | [ 10 | 831
1 1 65337 | 7 7 | 66179 | ' '
4 4 | 65331 1 1 66178
4 4 | 65330

Puc. 6. ArpermpoBaHHble CTaKaHbl C CUHTEeTUYecKol NUKBUAQHOCTbIO

VI306pa>KeHa BCA nNocynTaHHasa CUMHTEeTU4YeCcKasd NMMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Konim4yecTeso ypOBHeI7I arpermpoBaHHOro CtakaHa
CUHTETUYECKON NNKBUAHOCTW. LieHOBbIE YPOBHU, rae ecTb CUHTETUYECKas JIMKBUAHOCTL, NOACBEYEHbI KPACHbIM.

BupgHo, 4TO B KauleHA4apHOM crnpefe CUHTETUYEeCKaa IMKBUAHOCTL CYLLIEeCTBEHHO Cy3una Ll,eHOBOVI cnpen u caenasna CtakaH KaieHgapHoro
cnpega 6onee npuefiekaresibHbIM A1 TpeVI,D,epOB. B aTOM 1 3aKkntoyvaeTca Lesib CUHTETUYECKOTO MaTymHra - nokasatb TpeVl,u,epaM Ny4yuyro
AO0CTYNMHYHO LeHy 1 NoTeHUMa/IbHO 60/1bLUNIA 06EM NCNOMHEHMS UX 3asBOK MO nytheVl cpe,u,HeVl LeHe NCNOoJIHEeHNA.

B crakaHe ganbHeli HorM cUTyaunst yxe He CTOMb pajyvkasibHO M3MEHWIACh 3a CHET CUHTETUYECKONM IMKBUMAHOCTM. XOTSA U 34ecCb, ecnu
Tpeiigep noaacT 3asBKy B NOKyNKy 15 KOHTPaKTOB No LieHe 66212, TO OH NOMYYUT CAEKN HE TOJbKO C 3asBKaMm Mo TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4TO AaeT UCNOSHEHME 9 KOHTPAKTOB M3 15), HO eLle U NOAYYUT CAENKY B CUHTETUYECKOM
MauTUHIe Ha 6 OCTaBLUMXCSA KOHTPAKTOB MO LieHe 66211. DTOT CUHTETUYECKUIA MaTUMHT UCMO/b3YET 6 KOHTPAKTOB Ha npoaaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha Npoaaxy Si-6.19 no 65351.

B cTakaHe e G6/MKHEel HOrM CMHTETUYecKas NIMKBUAHOCTb OCTaeTCA Ha 3ajgHeM NnjiaHe, YTO U NOHATHO - 6NVMXHAA HOra 1 Tak Hambonee
J'IVIKBVIp'HbIVI WHCTPYMEHT C HauMeHbLUMM LeHOBbIM crnpegom.

CuHTEeTMYeCKas NMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 0GHOB/SIETCS C TOW e 4acToToi, C Kakoli 06HOBNSETCSA arpernpoBaHHble cTa-
KaHbl. YacToTa 06HOB/IEHUS arpermpoBaHHbIX CTaKaHOB HUXE YacTOTbl TOPrOBbIX COObITWIA, MPOMCXOAALLMX B cucTeME. VIHbIMM crnoBamu,
arpernpoBaHHbIii CTakaH, a 3HauuT ¥ CUHTeTUYecKas SIMKBUAHOCTb B HEM He OGHOB/ISETCA Ha KabKAyHo 3asBKY UW CAENKY. YHaCTHUK, Xe-
natoLnii oueHnBaTb MOMHYH0 Fy6UHY CUHTETUYECKOW NMKBMAHOCTY (601ee 5 LIeHOBbIX YPOBHEI) 1 ee N3MEHeHWe NpU KaXaoM TOProBom
CO6bITUM (TPaH3aKLMK), AOMKEH CaMOCTOSATE/IbHO PACCUUTBLIBATb JOCTYMHYIO CUHTETUYECKYIO IMKBUAHOCTL H OCHOBaHUM MHbopMaLyv B
ny6nnyHom orders_log.

Tak e cnegyeT yuuTbiBaTb, 4TO B ny6nvyHoM orders_log CUMHTETUYECKME 3asiBKM MOSBMAKTCA TOSbKO, KOr4a MPOUCXOAUT CUHTETUYe-
CKuin MaT4uHI, B 06beme HeO6X0,qI/IMOM AONA 3aKN4YeHna caesnkun, T.e. CAHTETUYECKNEe 3aABKU NOTHOCTbIO NCMNO/THAKTCA BHYTPU TOl TpaH-
3aKumK, B KOTOPOV OHM MOPOXAEHbLI. [103TOMY ecnv nonb3oBartesb caM cobupaeT ctakaH no orders_log (6€3 NOCTPOEHUSI CUHTETUKM) 1
CBepsieT ero, Hanpumep, ¢ AaHHbIMK, TpaHcavpyembiMn B FORTS_AGGR##_REPL, To cTakaHbl 3T1 6y4yT OT/IMYaTbCs — B CTakaHe u3
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPbIE «HE BUAHO» B CTakaHe, MOCTpoeHHoM no orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ nyywimMu LeHamun 1 06beMamm no Jiyylleil LleHe TakKe paccyuTbiBaKTCA C yH4ETOM
CMHTETUYECKOIN NMKBUAHOCTH, NPU 3TOM B cTapbix nonsx (Tuna best_buy, best_sell, xamount_buy, xamount_sell n 1.n) TpaHciupyetcs
CyMMa HaTypasibHOW 1 CUHTETUYECKON IMKBUAHOCTU, & B HOBbIX (C NOCT(IMKCOM _native) - 0TAeNbHO CUHTETUYECKAs.

2.10. Cpenku yperynmpoBaHus

Cpaenkv yperynmpoBaHus 3aksodaet HKLL oT umeHn 1 no pacuetHomy kogy (PK) yyacTHuKa KvpuHra.

Ecnu y4acTHVK KNMpUHIa He BbINOHWA 06513aTeNbCTBa B YCTaHOBMEHHbI cpok, To HKL, cunTaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHukom knupuxra (HYK). HKL, ot nmenun n no PK HYK 3akntouaeT caenkv, npuBoOAsALLME K COKpaLLEHWNIO MO3ULMKN U BbINOSTHEHNIO 065-
3aTenbCTB. Llenb caenok — yecTpaHuTb HelOCTaTOYHOCTL 06ecneyeHust No 06s13aTenbeTBam, C HaCTyNMBLLEH U He HAaCTyNUBLUER aaToi nc-
nonHexus. bonee nogpo6HoO Npouenypa onncaHa B Mpasunax Knupuxra, ctatbs "Mopsgok BOSHUKHOBEHUS Y UICMOAHEHNS MapXXUHasTbHbIX

TpeboBaHuiA".

HKL| 3akno4aeT caenku yperynmpoBaHusi 0T UMeHU 1 Mo npefsapuTenibHO cornacosaHHomy PK [Jo6pOoCOBECTHOMO yYacTHUKA KMpPUHTa
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXeT 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6Ho npouenypa onucaHa B
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Mpasunax KnupuHra, ctatbs "Mopsagok 3aknioveHns 3akpbiBaowmx n/unm 6anaHceupytowmx caenok”. Mo caenkam ¢ AYK komuccun (wtpa-
(hbl) HE B3UMAIOTCS.

2.10.1. NMpuumnHbI CAENOK yperynmpoBaHus

Mpu3HakK caenok yperynnpoBaHusa TpaHCIMPYeTCs B LW/03e B Tabnuuax ceoux 3anaBok orders_log n multileg_orders_log (none reason) n
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takke B oTyetax f04, f04cl, 004, o04cl.

3HauyeHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 O6blyHan caenka. YK
4 BanaHcupytowme CpouHble KOHTPaKThbl, 3ak/I4eHHble ¢ [o06pOCOBECTHLIM AYK

YYaCTHUKOM K/TMPUHra 6e3 nogayun 3asdBoK.

6 3akpbiBatolme CpoyHble KOHTPaKTbl, 3ak/OYEHHbIE B pamkax npoueaypsbl HYK
Kpocc-gedonTa.

7 3akpbiBatoLpme CpoyHble KOHTPaKThl, 3aK/1l04YEHHbIE B CBA3W C HEUCTIONHEHN- HYK
em MapXxuHasibHoro TpeboBaHus.

8 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aK0YEHHbIE B CBA3WN C HEUCTIO/THEHN- HYK
em O6s3arenibcTBa No NocTaske Mo NocTaBoYHbIM CPOYHbIM KOHTpaKTam Ha
[AparoLeHHble MeTaslfbl.

100 NHoe HYK

B otueTtax f04, f04cl, 004, o04cl npuurHa cAenok yperynmpoBaHust ykasaHa B nose Type.

OtueTbl 0 caenkax ¢ dpotovepcamu f04, fO4cl:

e "3" - ans 6anaHcupytowmx CpoUHbIX KOHTPaKTOB, 3aK/HOUYEHHbIX ¢ [J06POCOBECTHLIMUY yYaCTHUKaMM KAMpuHra 6e3 nogayun 3asBok;
o "21" - ons 3akpbiBaOLLMX CPOUHbIX KOHTPAKTOB, 3aK/THOUYEHHBIX B pamMKax npoueaypbl Kpocc-gedonTa;

e "22" - nns 3akpbiBalWMx CPOUHbIX KOHTPAKTOB, 3aK/THOUYEHHbIX B CBA3M C HEUCNOMHEHWEM MapXnHaibHOoro TpeboBaHus;

e "23"- Ansa 3aKpbiBaloLLmx CPOUHbIX KOHTPAKTOB, 3aK/IH0OUEHHBIX B CBSA3U C HeucnonHeHnem Ob6s3artesibCTBa no NocTaBke No NOCTABOYHbLIM
CPpOYHbIM KOHTpaKTam Ha AparoueHHble MeTabl.

OTyeTbl 0 3aK/YEHHbIX OMLMOHHBIX KOHTpakTax 004, 004cl:
» "3"- ana 6anaHcupytoLmx CpoUHbIX KOHTPAKTOB, 3aK/04eHHbIX C [Jo6pOCOBECTHLIMU YHAaCTHUKaMU KNMpKHra 6e3 nofayn 3assok;
» "6" - oNa 3akpbiBatoLLMX CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B pamkax npoueaypbl kpocc-aedonTa;

o "7" - ANA 3aKpblBAOLLNX CpO‘-IHbIX KOHTPAaKTOB, 3aK/TIOYEHHbIX B CBA3M C HEUcnosriHeHnem MapxvHasibHoro TpeGOBaHVIFI.

2.10.2. WUtpadbl n komuccun

3a caenku yperynuposaHus ¢ Hego6pocoBECTHbIX YHaCTHUKOB KNVPUHIa BMECTO KOMUCCUM B3uMaeTcs wrpad. Cymma wrpadha 3a 3ak/o-
yeHue 3akpbiBatoLmx CpoUHbIX KOHTPAKTOB paBHa cyMMe 5 6upxeBbix c60poB, ycTaHoB/EHHbIX MAO MockoBckast Bupxa, n 5 komuceu-
OHHbIX BO3HArPaXKAEeHWIA 3a KNMPUHT OT CyMMbI 3aKkpbiBatoLLmx CpoyHbIX KOHTPakToB. LLUTpad paccumTbiBaeTCA NO KaXA0N caenke ypery-
NIMPOBaHVA U YYUTLIBAETCSH MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbI YKa3aH B CAesKe YperynmpoBaHus.

MHdhopmaums o wrpadax TpaHCMpyeTCs B W03 B none penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO no 7-3Ha4HoMy
pasgeny), a Takke B Tabnumue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LTpadhbl ¥ KOMUCCUN 32 3aK/HOUEHUE CAEMOK YPerynmpoBaHusi oT UMeHu J06poCcoBECTHOTO yYacTHUKa KnupuHra (6anaHcupyolye Cpou-
Hble KOHTPaKTbI, 3aK/Tl04eHHbIe ¢ J06pPOCOBECTHLIM YYACTHUKOM KIMpKHTa 6e3 nogayuun 3asBok) ¢ AYK He B3umatoTcs.

LLtpadbl 3a 3akitoveHne 3akpbiBaowmnx CpoUHbIX KOHTpakToB ¢ HYK He B3umatotcs:
* Ecnv B OTHOLLIEHUW YYaCTHUKA KNNPUHTa MPOBOAUTCA npoueaypa JINKBUAaLUOHHOTO HETTUHTA.

* ECnn yyaCcTHUK KNIMPWHFa HaxoauTesi B cTatyce "MprocTaHoBKa KIMPUHIOBOTO 06CAY)XMBAHWS YYACTHMKA KIIMPUHTA MO NPUYMHE aHHY -
POBaHWS NNLEH3MM HA OCYLLECTBNIEeHUE NPOGECCUOHABLHON AESTENBHOCTY Ha PbIHKE LIEHHbIX BymMar".

MHhopmaums no gaHHbIM 6510KMpOBKaM TpaHCMpyeTCs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.
CAenkun yperynmpoBaHusi, No KOTOpbIM LUTpadobl He B3MasIMCh MO NPUYMHE aHHYIMPOBAHWSA NIMLLEH3MN Ha OCyLLecTBIeHne npodeccuno-
Hau1bHOV JeATeNbHOCTM Ha PbIHKE LieHHbIX Bymar, nomevatotcs B Tabnvuax caenok B nonsx xstatus_sell n xstatus_buy cneunanbHbIM npu-

3HakKoM:

» DontFineRF (0x80000000000000) - Mpu3Hak HeB3NMaHUs WTpada 3a CAeNku yperyimpoBaHus.
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MHcbopmMaLms o cymme LuTpada BK/IUAETCS B BIAE HOBOTO TUMa MnaTexa B OTUeTbl pay B AaTy cnucaHus. LUTpadbl yunThiBaloTCs B 0TUETE
B COCTOSIHWW TekyLLeli AeHeXHOo no3uumn. OTYETbI:

e payXXYyY.csy;

» paycIXXYY.csv.

2.11. OnNuUUOHbI Ha aKLnn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSBASIOTCA HOBble MPOM3BOAHbIE MHCTPYMEHTbI — OMLUMOHBI Ha akuun. OCO6eHHOCTb 3TUX
VNHCTPYMEHTOB 3ak/1lo4aeTcs B TOM, 4TO 6a30BbIM aKTVBOM AJ151 HUX SABMIAETCA akuus, a He obloyepc Ha Hee. To eCTb 10rMyeckn NosBAsSeTcs
npsiMas csaska onuuoHHol cepum (OC) HenocpeacTBeHHO ¢ BA, MuHys dibtodyepc. OgHako dmsndeckn OC ans Takmx ONuMoOHOB ByayT
3aBOANTBLCS Ha cneuunasnbHbIi dhblodepc (konnatepan). JaHHbli MHCTPYMEHT yxe nmeetcs B TC SPECTRA v ucnonb3yetcs g5 nepegaymn
npochunen akTMBOB Ha Cyb-cueTa pacuéTHbIX KogoB EguHoro nyna. Takmm o6pas3om, nepapxmueckas CTPyKTypa MHCTPYMEHTOB HE MEHSEeTCS
1 ANS OMNLMOHOB Ha aKkuuy oCcTaeTcs NO/IHOCTHI0 NAEHTUYHA ONUMOHaM Ha dbloyepcChbl.

Ha nepBom aTane npeanosiaraeTcsi BBECTU TO/IbKO EBPONENiCKME MPEeMUasIbHbIE PACUETHbIE OMLMOHBI HA aKLK.

Tak Kak naaHupyeTcs 3anyck OMLUMOHOB He TO/IbKO Ha POCCUIACKME, HO U Ha MHOCTPaHHbIE akuyu, TO B3aMOpPacuéTbl Mo npemMun u u-
HaHCOBOMY pe3y/ibTaTy UCMOSIHEHUS! OMLUMOHOB MOFYT MPOW3BOAWTLCS B COOTBETCTBYIOLLE MHOCTPaHHOI BasoTe. B CBA3W C 3TUM Crie-
[yeT oTMuyaTb Ba/IOTY KOTUpOBaHWsi (Mosie curr) U BaslloTy pacuyéToB (HoBoe mone settlement_currency) B Tabnuue opt_vcbh notoka
FORTS_REFDATA_REPL.

Ob6palyaem Bawle BHMMaHWe, 4To B pesynbrate BK Ha pasgenax yuérta 3anoros (pledge_details), npuHagnexawmx PK, He Bxogswmx B
EAvHbIA Nyn, MoryT 06pa3oBbiBaTLCSA OTPULLATENbHbIE OCTATKM MO BasTloTaM. B CBA3W € aTUM py6néBas nepeoLieHka ob6ecneyeHns no Takum
pacuyéTHbIM kopam 1 BP ¢ npusHakom limit_tied_to_money = 1, 6yaeT npoBoanTsLCs o dopmyne: OB bEM_OBECMEYEHNA_B_BAIKOTE
* KYPC_BA/IKOTbI - abs(OBbEM_OBECMEYEHNA_B_BAJIKOTE * KYPC_BAJIKOTbI * BAﬂfOTHbIVI_PVICK).

OnuMoH Ha akuum onpegensaeTcsd no cnegyrowmm npusHakam:

» OnuMOHHasA cepyis ONUMOHA Ha akLMK NpUBSi3aHa K konnarepasibHOMY hblo4epCHOMY MHCTPYMEHTY: B none underlying_id cooTBeTcTBy10-
e 3anucy u3 Tabnmupl FORTS_REFDATA_REPL:sess_option_series cogepXxuTcs naeHtudukarop gbodepca, KOTOpbIii MOXHO HaTu
B Tabnuue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B nosy4yeHHO 3anicu B nose signs A0/MKeH 6bITb B3BEAEH OUT
0x40000 (Mpun3HaK KonnarepasibHOro UHCTPYMEHTA);

» Bas3oBbIM aKTMBOM [7151 KOMnaTepasibHOro (hbHYepCHOr0 WMHCTPYMeEHTa SABASETCS akuus: B none asset class 3anvcu Tabnvupl
FORTS_REFDATA_REPL:fut_vch, cBszaHHoli ¢ FORTS_REFDATA_ REPL:fut_sess_contents no nonto base_contract_code, A0/MKHO
6bITb 3HaUeHne 1 — «Akumsi». Kog akuum cogepxutcs B none SECCODE tabnuusl FORTS_REFDATA_REPL:fut_vch.

2.11.1. NameHeHUs B pacyeTe CBOGOAHbLIX CPeACTB NoA ONUUOHbI Ha akuuun

Tak Kak HOBble OMLMOHbI SABMIAKTCA NPEMUasIbHbIMU, TO K HM NMPUMEHSAIOTCS 0CO6ble NpaBuia UCNoHeHUs TpeboBaHuii U 0653aTeNbCTB.
B nepBylo e KNVPWHIOBYIO CECCUI0 NOC/IE 3aK/THHeHNs CAENKU, MPOU3BOAMTCS B3avMopacyeT Mo npeMusiM. To eCTb pacyeT NpoucxoauT
"TyT Xe", 6e3 exxejHeBHOIO NepeyuncieHns BapMapxu, Kak B Clyyae ¢ MapXXupyembiMy ONLMOHaMU.

MpemunasibHble OMLMOHbI UMEIOT CTOMMOCTL M (MO MPocb6am y4aCTHUKOB) ByAyT NCMO/Ib30BaTLCA B KauecTBe obecneyeHns no nopraento,
a TaKke BNnATb Ha 06bEM CBO60OAHLIX cpeacTs (FreeMoney). BenmumHa KOppekTnpoBkn FreeMoney 6yaeT AOCTynHa B BUAE HOBOTO napa-
meTpa NetOptionValue (NOV), KoTopblii ByAeT paccunTbiBaTbCs B GAVKANLLYHO KIVPUHTOBYIO CECCUIO KaK CyMMa NMPON3BEAEHWUI YUETHbIX
CTOMMOCTE N 06BEMOB COOTBETCTBYIOLLMX OMNUMOHHBIX MO3MLMIA B MOPTAENe ¢ y4ETOM 3HaKa:

MinStepPrice,

NetOptlonValue=voll RCI Wtepl,r

. V0|i — obbem nosvuynn B i-m OMNUMOHHOM KOHTpakKTe no utoram TeKyLIJ,e[/lI K}'IVIpVIHFOBOVI ceccuun;
* RC;— pacyeTHas ueHa i-ro OMNUMOHHOIO KOHTPakTa no nTtoram TeKyLIJ,eVI KJ'IVIpVIHFOBOVI ceccun.

BennumHa NetOptionValue (none net_option_value Tabnuy part n part_sa notoka FORTS_PART_REPL) onpegensietcs no KaxgoMy ypoBs-
HI0 yyeTa no3uumii (knneHT, B®, PK). 15 dblodepcoB 1 MapXxmpyembIx ONUMOHOB Ha dibloyepchl 3HaueHne NOV Bcerga paBHO Hy/io.

2.11.2. HoBbIii MTHAUKATMB - BeIMYUHA NPEMUN nognexallein K ynnare/nonyyeHuto B 6nvxai-
LY KITMPUHIOBYIO CECCUI0

MockosnbKy Mo NpemMuasibHbIM OMLMOHAM Ha akLMu BapuauvoHHas Mapxa OTCyTCTBYeT, 3HauyeHuss VM, Bblgasaemble TKC Bcerga 6yayT
HYNEBbLIMMN MO TakUM MHCTPYMeHTam. B CBA3M C aTUM NosBAAETCSA HOBbIV MHAVKATMB NO NPpeMUaM (Nosie premium B Tabnuue opt_vm notoka
FORTS_VM_REPL), oTpaxatLLunii BENNYMHY NPEMUU K yNnaTe/nonyyeHnto B 6nmxaiiLlyto KNMPUHIoBYO Ceccuto. Beluncnsiemoe 3HaueHre
He BK/toYaeT B ce6s1 PrHAHCOBbLIN pe3ynbTaT MCNOMHEHNS ONLMOHHOM NO3MLMK B figHb IKCMMpaL/My ONLMOHOB Ha akuyn. [laHHas BennymHa
paccunTbiBAETCA UHANKATUBHO, UCK/THOUUTENBHO A/19 MHPOPMUPOBAHUS YUACTHUKOB KIMPUHTa. A MOCKOJIbKY pacyeTbl MOryT NPOn3BoANTb-
CSl He TO/NbKO B Py6NsiX, TO TPAHCNALMA NPEMUN B BaUTlOTe pacyéToB OyeT OCYLLEeCTBIATLCA B OTAe/IbHOM rnosie premium_in_settl_currency
Tabnumupl opt_vm notoka FORTS_VM_REPL.

Mpy HAYUCNEHWN MW CIIUCAHUM BasIIOTHON NpeMumn 6yfeT MeHTLCS TOPToBbI IMMUT Ha KveHTe U Ha B® (c onuueit cBo6oaHoro ynpa-
B/IEHVS| IUMUTOM). BeMuMHa U3MEHEHWsI TMMUTA paBHa 06BEMY NpeMUK B BaslloTe, NepecunTaHHoMy B py6u No Kypcy BaslioThbl, 3adouk-
CYPOBaHHOMY Ha MOMEHT K/IMPUHTa.
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2.11.3. N'ameHeHMe pacnucaHus KIMPUHIroBbIX ceccuin

[lna ocyulecTBneHNs B3auMOpacyeToB B MOMEHT 3KCNMpaLMmn Heo6xoAMMbI LieHbl BA (akuuii), koTopble 6epyTcsa 13 nons LCLOSEPRICE
Tabnuusl SECURITIES Toprogoro wo3a ®oHA0BOro pbiHka. MonyyeHne aTux gaHHbIX BAeYeT 3a c060i CABUT Hauasia BeHEPHEro K/IMpUHra
Ha 18:50 MCK 1 oKoHuYaHusi KIMPUHIoBoli ceccun - Ha 19:05 MCK. CaBur BeuepHeli KMPUHIoBOl ceccum BneyeT 3a coboli caBur Hadana
BeuyepHeit Toprosoii ceccum Ha 19:05 MCK.

2.11.4. cnonHeHne OoNnUUOHOB Ha akuuu

MocKosbKy 3anyckaemble ONLMOHbI HA aKLMK ABMIAKOTCS EBPONENCKAMU U PACUHETHBIMU, UCMONMHATLCS GYAYT TObKO ONLMOHBI, HaXoAsLmMecs
"B fieHbrax", B aBTOMaTM4yeckom pexume 1 3asiBKM Ha UCNOHEHNE/0TKa3 OT MCMOMTHEHUSA MO Tak1M OMNUMOHaM NPUHUMATLCA He ByayT.

Kak 6b1/10 cKa3aHO paHee, 4719 OnNpefeneHns LeHbl UCMOMHEHNS ONUMOHA B AeHb 3KCmMpauuy Ncnonb3yetcs ueHa BA, nonyyeHHas vn3
nons LCLOSEPRICE T1a6nuubl SECURITIES Toprosoro wito3a ®oHA0BOro peiHka. [JaHHas LeHa dnkeupyeTcs B pa3MepHOCTM Kosnarte-
pasibHOro MHCTpymeHTa B nose underlying_price Tabnumupi option_series_settl notoka FORTS_CLR_REPL. B ocTanbHble gHW B 3TOM nose
nepefaercs LieHa Konnarepana, onpegenieHHas Ha MOMeHT NPOBeAEHNS KMPYHra CornacHo MeTOANKE PacyeTHbIX LiEH.

Mpemuns No ONUMOHHBIM KOHTPaKTaM ¢ pacyeTamu B py6/isx, nonyyeHHas/cnmcaHHas B NPOMEXYTOUHbIA KNUPYHT, TPAHC/IMPYETCS B LUM03e
B nosie premium Ta6numubl opt_intercl_info notoka FORTS_REFDATA_REPL. 3HaueHune BKNtovaeT B cebsl pMHaAHCOBbIN pe3ynbrar Ucnos-
HEHWS1 ONUMOHHOM NO3ULUM B ieHb 3KCMMpaLMW ONLMOHOB Ha akumu. NMpemns No onNuMOHHLIM KOHTPaKTaM C pacyeTaMu B BaUTHOTe, MOny-
YyeHHasi/cnucaHHast B NPOMEXYTOUHbIA K/IMPUHE, TpaHC/IMPYETCs B OTAENbHOM nosne premium_in_settl_currency Tabnuubl opt_intercl_info
notoka FORTS_REFDATA_REPL. Mpu ocyllecTBneHnn pacyeToB B py6/sx 3TO Mose 3anosHAeTcs Hyniem. AHanormyHo, npu pacyeTtax B
BaUlloTe pybresas npemus (none premium) pasBHa Hyto.

Mpemunsi No OMNUMOHHLIM KOHTPaKTaM C pacueTamu B py6nsx, nonyyeHHas/cnmcaHHas B BEHEPHIOK KIMPUHIOBYIO CECCUIO, TPAHC/IMPYeTCst
B NONSIX premium Ta6nuL, opt_pos 1 opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnmpyemoe 3HaueHne BK/toHaeT B ceb6sl hMHAHCOBbI
pe3ynbTaT NCMOTHEHUS OMLUMOHHOW NO3ULMW B iEHb SKCNMPALMM OMLMOHOB Ha akLyu. NMpemMusi No ONLMOHHLIM KOHTPaKTam ¢ pacyeTamu B
Ba/Il0TE, MOSlyYEeHHas/CNCcCaHHas B BEYEPHIOK KIMPUHTOBYIO CECCUI0, TPAHC/IMPYETCS B NONSAX premium_in_settl_currency Tabnuy opt_pos
n opt_pos_sa notoka FORTS_CLR_REPL. Mpu ocyliecTBaeHnn pacyeToB B pybnsix 3TV NOs 3anonHATCA HyneM. AHa/IOTMYHO, npu
pacyetax B BasloTe pybnesas npemus (Noas premium) pasHa Hy/Ho.

2.11.5. Map>xupoBaHue onuuOHOB Ha aKLuu

Tak kak 6a30BbIM aKTVIBOM OnunoHOB Ha akuun saBnseTca KOI'U'IaTepaJ'IbeIVI d)blO'-lepC (I'IO d)VI3VILIeCKO|7I CyTn — CI'IOT-aKTVIB), 3Ha4YeHunsa ero
PUCK-NapamMeTpoB, B OT/INYME OT peaslbHbIX TOProBbIX d)blO'-lepCOB, He cogepxart B cebe Huyero, KpOMe pbIHOYHOTO pucka. lNMoatomy BCe
HeO6XO,D,VIMbIe BE/INHUHbI (ypOBeHb 663pVICKOBOVI I'IpOLleHTHOVI CTaBKW, CTaBKMN paccorsiacoBaHuA NpPoUeHTHOro pucka n pucka n3mMmeHeHus
NPOrHO3HbIX ,EI,VIBVI,CI,EH,D,OB) YUUTBLIBAKOTCA Y)XX€ HENOCPEACTBEHHO NPY MapX1UpoBaHUN caMuX OMUMOHOB. 19 npemMuanbHbIX eBpOI'IeVICKVIX
OnuUMOHOB Ha akUn He BbIYNCAKTCA PUCKN IKCNMpaunn, Tak Kak MHCTRYMEHT ABMAETCA PaCHETHbIM, a HE NOCTaBO4YHbIM.

B vepapxuy MapXupoBaHnsi CUCTEMbI pacyeTa rapaHTUIiHOro 06ecneyeHus NosiBNsSieTCs HOBbIM YpoBeHb B3sTUSA O - onuvoHHas cepusi.
PaHee MUHUMasIbHBIM YPOBHEM SIBMISIICS (hblOYepC U €10 PUCKU HETTUPOBAIUCH C PUCKAMK MO BCEM MPUHALMNEXALLMM €My OMNLVOHHbIM
cepusim.

MosABNsATCA [ONONHUTENbHbIE NOMA 415 onucaHua BA n OC, 3HauyeHus 13 KOTopbIxX ByayT NCNONbL30BaTLCA B DOpMy/iax LeHoobpasosa-
HUS1 OMUMOHOB. [1151 pacyeTa TeOpPETUYECKMX LieH ONUMOHOB NMPUMEHSIOTCA ABEe MoAenu LeHoobpasoBaHus: bnaka-lloynsa v Bawense.
B wratHOM pexume paboTbl Mmogens ballense He npumeHseTcs 418 NPeEMUasIbHbIX OMLMOHOB Ha akuuu, T.K. OTpULaTesibHbIe LEeHbl No
Takum BA He npegnonaratotcs. s pacyeTa TeopeTUyeckmx LieH no onuyoHam Ha akuum 6yaet ucnonb3osarbest Mogens bnaka-Loynsa ¢
OVCKPETHOI BbINMaTol AMBMAEHAOB. B CBA3M C pasfeneHnem AnBUAEHA0B HA NMPOrHO3HbIE 1 0GbSABNEHHbIE, AEHEXHDBI NOTOK COAEPXNT B
cebe MHhopMaumio AByX TUMOB. MNepBbIi TUN BK/IOYAET B CEOSI BE/TMUNHY OXMAAEMbIX AUCKOHTUPOBAHHbLIX AUBUAEHO0B, @ BTOPOU - 06b-
ABNIEHHbIX.

2.11.6. 3anpeTbl MO ONUUOHAM Ha aKuuu

B cBA3U C Tem, YTO BCE aKLMOHHbLIE OMUMOHHbIE cepun (BHYTpY ofHOro BA) GyayT 3aBOAMUTLCS HE HA pasHble obloYepchl, a Ha eavH-
CTBEHHBI KonnatepasibHblli, HEBO3MOXHO 3anpeLyats Toprosto rpynnamyi OC, Tak Kak B HbIHELHel peanmsayum BO3MOXHO ycTaHa-
BNMBaTb ONpeAeNiéHHble OrpaHNYeHNs! TONIbKO CPasy Ha BCe OMUMOHbLI BHYTPW 04HOMO thblodepca. Mo3ToMy No OnuyoHaM Ha akuumn BO3-
MOXHO yCTaHaB/MBaTb 3anpeTbl CPa3y Ha BCe OMUMOHbI B paMKax 04HOro BA - 3anpeT Ha onumoHbI € isin KonnatepasibHoro gbtovepca
(opt_sess_contents.fut_isin_id). JIM60 nosHbIi 3anpeT onuMoHoB - group_mask = 0x80000000 (onuuoHbl).
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3. OnucaHue TOProBoro LaK3a

3.1. CocTaB, ycTaHOBKa U HacTtpoiika MO PLAZA Il wnto3

3.1.1. CocTaB 1 apxuTekTypa warsa
MO PLAZA |l wnto3 BkYaeT B cebs cnegytolime nporpaMMHble KOMMOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli MOAynb 06ecneynBaeT:
o YcraHoBky TCP-coeavHeHwuii c cepBepamu 61pxu.
CraHgapTtHo w3 PLAZA 1l ncnonb3ayet yeTbipe TCP-coeiMHeHnst ¢ cepBepamu GUpXu:
m CoeguHeHve ansa nogaum npukasos/komaHz (Order Management).

| | COE,CI,I/IHEHI/IG ANna nony4YeHnsa OCHOBHbIX PbIHOYHbIX AaHHbIX (Primary Data). K Taknm AaHHbIM OTHOCATCA NOTOKU arperartos, NOTOKN
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

m CoefuHeHve ANs NoslyyeHnss BCrnomMoratesibHbIX U CripaBoyHbIX NoTokoB (Other Data).

m CoefimHeHVe AN NOMyYeHUs AaHHbIX 715 BOCCTAHOB/IEHUSI NPV BOCCTAHOB/IEHWM CBA3WN MM MEPBOHAY&UTbLHOM MPUCOELUHEHNN
(Snapshot).

Bce HacTpolikn AN AaHHbIX COeAMHEHWI NponucaHbl B KOHCMIYpaLMOoHHbIX thaiinax poytepa, npu atoMm coefuHeHune ansa "Other
Data" yka3blBaeTca kak ncxogsiiee default connection, a octasibHble kak ncxogaiwme direct connection. Takoe NOCTPOEHWE ABNSETCA
OCHOBHOV4 LUTATHOW KOHGhUrypauveli npy NoakoHeHnn K cepeepHoit hepme 6upxu. KoHdmrypaumsa coegrHeHnid npy NoAKMI0YeHnN
yepes cepsep JocTyna 6pokepa MOXET OT/IMYaTbCS, B 3TOM Crlyyae TpebyeTcs 3anpalumBaTb KOHKPETHYHO KOHhUrypauuio y Bnagenbua
cepsepa.

o lMpuem/oTnpaBky P2-cO0BLLEHWIA.

o Wwndppaumio nHchopmaumm, oTnpasasaemMyto yH4acTHUKOM, U gelumdpanyio MHdopMaummn, NpUHIMaeMyto 0T GUpPXK.

o AyTeHTUUKaLMIO yHacTHIKA B CETU BUPXU.

* LUno3oBas 6ubnuoTeka cgate.

Bubnuoteka sasnsetcsa ouumansHbiMU NPOrpaMMHbIM MHTEpbelicom, NpeAocTaBnsemMbIM yHacTHKaM TOProB, KAMeHTaM y4acTHVKOB

TOProB, a Takke KoMnaHuAM-paspaboTumkam 41a co3gaHnsa NporpamMmMHoro obecneveHuns. aHHblin MHTepdeiic obecneyrBaeT BO3MOX-

HOCTb CO3/aHu1s U OTCbINKN 6U3Hec-coobLueHnit B TC, a Takke NosyYeHns pbiIHOYHOW MHpopMaLmMn U3 Hee (pennvkaums AaHHbIX). Bu-

61moTeka BbinyckaeTcs Ans 32x paspsafHbIX 1 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemHble 6ubnunotekn PLAZA II.

* Komnnekr cpeacts pa3pa60TKM: AONONHUTENIbHbIE YTUTUTbLI U KOMaH4HbIe (*)al?ll'lbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.
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q
Exchange

Management Primary Data Other Data Snapshot

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

Application

cgate API

Puc. 7. PLAZA Il wnto3. Apxutektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHO MH(paACTPYKTYypam

3.1.2.1. AnnapartHble TpeGoBaHuUsA
Tpeb6oBaHus K annapaTHOMy 06ecneveHn0 BapbUpyTCS B 3aBUCUMOCTHY OT cnocoba Mcnosb3oBaHns wi3a PLAZA 1.
MuH1MasbHbIE TPE6OBAHKSA K KOMMbIOTEPY A8 MHAMBUAYA/ILHOTO fI0rMHa ¢ 06paboTKOM AaHHbIX B NaMsATV 6e3 coxpaHeHUs Ha AWCK:
* Mpoueccop Core 2 duo ¢ yacTtoToii 1 My nn Bbiwe
« OnepartvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46
MuH1MasbHbIe TPeboBaHKSA K KOMMbIOTEPY A/19 GPOKEPCKOro NorvHa ¢ 06paboTKoi faHHbIX B NaMATV 6e3 coxpaHeHUs Ha AWCK:

» 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepumn 53Xx M aHanormyHbIix npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamaTb He MeHbLle 24 6
« OtgenbHbIl koHTponnep SAS. Kak muhumym 2 avcka B RAID1. [ga pa3gena 30 6.
MuH1MasTbHbIE TPE6OBaHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKo faHHbIX C COXPaHEHWEM Ha [UCK:

+ 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX MM aHaniorMyHbIx npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamsaTb He MeHbLue 4 ['6

¢ OTgenbHbIl KOHTponep SAS ¢ pexrMoM KelumpoBaHus 3anvcu write-back. Kak muHumym 4 gucka B RAID10. [iBa pasgena 30 6
3.1.2.2. MporpaMmHble TpeGoBaHUA

Lnto30Boe MO noafepxvsaeT criegyloLine Bepcun onepaumoHHbIX CUCTEM:

* Microsoft Windows 10 (gonycTumbl kak 32-6uTHble, Tak 1 64-6uTHble Bepcumn OC)

« Microsoft Windows Server 2016/2019 (gonyctumbl kak 32-6UTHble, Tak 1 64-6uTHble Bepcun OC)

» Linux RedHat/CentOS 7, AstraLinux SE v. 1.7, RedOS v. 7.3, AltLinux workstation 10.1, Takke BO3MOXHO MUCMNO/Mb30BaHWe APYrux Auc-
TpUbyTMBOB
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3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLIO3A C cepBepa pa3paboTumkos https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. IMa MHCTaNNSALUMOHHOIO
thaiina - setup_SpectraCGate_x64_vx.x.X.msi, rae X.X.x - Homep Bepcum MO, Hanpumep 7.0.0.

3anycTuTe nonyyeHHblii haiin setup_SpectraCGate_x64_vx.X.X.msi. YcTaHOBKa NpoOM3BOAUTCS C NMOMOLLbI0 MacTepa yCTaHOBKM.

ii;% Ycranoeka: SpectraCGate (sep.

Bac npveeTcTEYET Nporpamma InstallShield
Wizard pna SpectraCGate

MNporpatta Inskallshield(R) Wizard BENOAHAT anrpesa,
SpectracCGate ao sepord 7.0.0.237, JAnA npoAcn#eHHA
HawMHTE KHONKY "Adanee”,

MPEAYTIPEX AEHKE: faHHaa Nporpamna SalMWeHsa 3aKoHamH
0f ETOPCKME MPABaX M MEH AYHAPOAHEIMH COMNALWEHHAMH,

Puc. 8. Hauano yctaHOBKU

Haxxmute kHonky "[anee" Ans npofo/mKeHNsa yCTaHOBKU.

cTaHoBka: SpectraCGate (B

MNanka Ha3HaYeHws

HamemiTe kHonky "danee”, 4Tobel YCTAHOBKTE B 3T Nanky, HammTe KHOMKY
"MzmeHrTE", HTODE! BEINOAHMTE YCTAHOBKY B APYrYH) Nanky.

¥CTaHoEkKa SpectralGate B
CiMoscow Exchange\SpectraCizate), e —

Installshield

Puc. 9. NManka Ha3HayeHnA

Mo ymonyaHuto Ans ycTaHOBKM nporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/in Bac 310 ycTpanBaeT, HaKMUTe
KHOMNKyY "[anee" ons npofo/mKeHns 1 Bbibopa BuAa yCTaHOBKMU.

Ecnv Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTYH0 Nanky, HaXXMUTE KHOMKY "VI3MeHWTb..." 1 B TOSIBMBLLUEMCS OKHe "/I3MeHeHVe TeKyLLei nanku
Ha3HaueHus" BbIGepnTe HOBYIO Narnky ¢ NOMOLLbIO OkHa “lMouncK B nanke"; fns nepexofa Ha ypoBeHb Bbille B AepeBe narnok ucnonb3yire

KHOMKY J Bbl TakKe MOXeTe co34arb HOBYH Nanky HasHayeHUs npu NOMOLLM KHOMKK J NN BBECTU NYTb K yXe CyU.l.eCTByIOLU'eI/I nanke
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BPY4Hyt0 B nosie "VIMsa nanku" B HWXHER YacTu OKHa. [1151 COXpaHEeHUs] BHECEHHbIX U3MEHEHWI HaxkmMuTe KHomKy "OK" — OKHO M3MeHeHUsI
nanku HasHayeHusa 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "Tlanka HasHadyeHua". HaxmuTte kHomnky "[anee" ansa npogosmkeHus
1 Bbl6Opa BMAA YCTAHOBKMU.

O6paTnTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTL Manky HazHaueHWs TOMbKO NPy NepBOii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmbl "¢ Hyns". B oCTasibHbIX C/yyasx KHomka "M3mMeHuTb..." ByAeT HeakTBHa.

Bua, ¥CTAHOBKH

Bblﬁﬂp Haubonee No4x0A9WErD EMAA YCTAHOEKH,

BeIGEpHTE BMA YCTAHOBKH,

@ MNMonnan

By ayT wCTaHOENEHE! BCE KOMMOHEHTE! Nporpamtel. (TpefveTca
BONbLWE BCErD MECTa HAE AMCKE. )

(") Beifiopounan

BriBop Heobx0 AWM KOMMNOHEHTOE NPOrPAE! H NaMKH, &
KOTOPOH OHW BY A%T YCTAHOBNEHE!, PACCYMTAHE Ha ONBITHEI:
NONES0ESTENEH,

InskallShield

Puc. 10. Bug yctaHOBKU

BbiGepuTe BapMaHT YCTAHOBKM, ONPEAE/SIOLLMIA COCTaB YCTaHAB/IMBAEMbIX NMPOrPaMMHbIX KOMIOHEHTOB. [Mo/iHas yCTaHOBKa Npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB Wito3a: Moayns P2MQRouter, 61uGnnoTekn cgate, AONOMHUATENBHBIX YTUINAT, & TaKKe KOMMIeKTa CpeacTs
pa3paboTku. BbI6OpoUHast - 3TO pas/iuHble KOMGVMHALMM NMPOTrPAMMHBIX KOMMOHEHT.

HaxmuTe kHonky “Janee”, 4Tobbl aKTMBMPOBATL CMEeAYOLWMIA LWar.

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

L EnKHMTE SHAY0K B CMMCKE HHHE, YToBE! HEMEHHTE CNoCof YCTAHOEKH KOMMOHEHTA,

OnHCaHHe KOMNoHEHTS
Moscow Exchange SPECTRA
Client's Gate files

Samples
ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:
CiMoscow Exchange\SpectraCizate), M s

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

Bbl6epuTe TpebyeMble NPOorpaMMHble KOMNOHEHTbI U KaTaslor 18 YCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTb pacnofoxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHLIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYIOLLMIA LIar.
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Ycranoeka: SpectraCGate (sep

BaDHaHTbI MNoOAKNHYEHHWA K TDDFDBOE CHMCTEME

HacTpokka NapaMETPOE CO8AMHEHHA

(®) BrldeneHHEI KaHan

() PezepeHbIi KaHan

O TECTOESA CHCTEMa ANA paspaboTumkoe TO
O TecTOBSA CHCTEMA ANA paspaboTYMEoe T1
() MIrpoBan cHCTeMa

() CBOM NapaneTpEl COSAHHEHHA

MNepeonpeAenuTE CEOH NapaMaTpel CoeauHeHnA (IP unn DNS agpec: nopT),

AedbonTHEIA NHHE AMPEKTHEIA MkHE 1

|spectra—t1 mioex,com; 3001 |spectra—t1 Jmoex. cam;: 3000

AHPEKTHEIA NHHE 2 AHPEKTHEIR NHHE 3

|spectra-t1 WMo, com; 3003 |5|:|ectra-t1 WMo, cam; 3004
InstallShield

OTHEHA

Puc. 12. BapuaHTbl nogkntovyeHus Kk TC

BbibepuTe TC, K KOTOPOW HEO6X0AMMO NoAKAUNTLCA (production, TecToBas, UrpoBas 1 T.M.), WX BBEAMTE CBOW NapaMeTpbl A1 coean-
HeHWs ¢ cepeepamun 6upxu. [Ina kax[oro BapmaHTa NoAKIIYeHNs napameTpbl COEAUHEHNS XPaHATCSA B OTAEbHOM KOH(MIypauMoHHOM
dhaiine, koTopblil HaxoauTcs B katanore \links AupekTopun yCTaHOBKM:

BapumaHT nogkntoueHus ®daiin ¢ HacTpoiiKaMy NOAK/TIOHEHUA OnucaHve
BbleneHHbI kaHan links_public.prod.ini MopaxntoueHue k Spectra 60eBoVi KOHTYP
PesepBHbIli kaHan links_public.rezerv.ini MopakntoueHne K Spectra pe3epBHbIil KOHTYP

TectoBas cuctema Aans paspab6ot-|links_public.t0.ini
umkos TO

MogkntoueHne K Spectra NyGINYHbIA TECTOBLIV KOHTYP
- TEeKyLLasi Bepcus

TecTtoBas cuctema Ans paspabot- |links_public.tl.ini

MoakntoueHve K Spectra My6/MUHbIA TECTOBbIN KOHTYP

ymkoB T1 - bygyuias Bepcus
MrpoBas cuctema links_public.game.ini MopaxnoueHne k Spectra UrpoBoi KOHTYP
CBou napameTpbl COeAVHEHMNS links_public.custom.ini MopxnoyeHne, 3aaHHOE Nosib3oBaTenem

Mocne ycTaHOBKM CCblfka Ha COOTBETCTBYIOLMIA thalin ¢ napameTpamy coegyHeHVs nponuckiBaeTcs B ini-chaiine mogyna P2MQRouter
B napameTtpe connections_ini. Takoi noaxof No3BonsieT ynpocTUTb NpoLiecc nepekodeHns moayns P2MQRouter mexay nonvroHamu n
cuctemamu Spectra - 419 CMeHbI NOAK/OYEHNS AOCTATOYHO NPOCTO Nepe3anycTuTb UHCTAUTNSTOP U BbIGPAaTb HYXHbI BapuaHT. ObpatuTe
BHVMMaHue, 4YTO B C/lyyae nepeycTaHOBKM UM AeUHCTanNsaumMmn cuctembl katanor \links n daiin ¢ nonb3oBaTeNbCKMMU HAaCTpOkaMmn nog-
kntoyeHus (links_public.custom.ini) He yoanstoTcs.

B nonax cekuumn nonbL30BaTesIbCKUX HACTPOEK 0T06pa)Ka}0TCFIZ

* Mpw nepBoHaYanbHOI ycTaHoBke MO - 3Ha4YeHus No ymonyaxuto (napameTpbl 13 links_public.tl.ini B kauectse npumepa).

« [pun nepeyctaHoBke MO - nonb3oBaTesbckre napameTpbl nogknoverns us links_public.custom.ini unm client_router.ini. Ecnu dhaiinbl
OTCYTCTBYIOT, TO OTOOPaXatoTCA 3HAUYEHUS N0 YMOYaHUIO.

(®) CEOH NapaMeTpel COSAHHEHHA

MNepeonpe AENMTE CEOM NapameTpel cogduHeHA (TP wnn DNS aapec: nopt),

AedonTHEIR NkHHK AHPERTHEIA MkHEK 1
|spectra-t1 moe, com: 3001 |spectra-t1 Jmoes:, com; 3000
JMPEKTHEIR NHHE 2 JMPEKTHER NkHE 3
|speu:tra-t1 Jmoex, com; 3003 |spectra-t1 Jmoes;, conn; 3004

Puc. 13. Cekuyuns nonb3oBaTe/IbCKMX HACTPOEK NOAKIIOHEHUA

HanomuHaeMm, 4To A5 BbIGopa NpaBubHbIX aAPECOB NOAK/IHOUEHNSI HEOGXOAMMO NPOKOHCY/IBTUPOBATLCS C BALUMM GPOKEPOM WU/ CIYX-
60V TEXHUYECKOV NOAAEPXKKA BUPXKN.

81



23.01.2024 PLAZA Il wnto3 Bepcua 7.21

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

i YcTaHoexa: Spectr
BxoA B CHCTEMY

YEQ¥HMTE HMA NONB30BATENA K napone

£lNA YCMEWHOA Y¥CTAHOBKK NPOrparMHOro 0BECneYeHHA HeoBX0 AMMD 33 4aTE KOPPEKTHOS MMA
NOABZ0EATENA (NOrMH) M Naponk.

noraH

USERMAME

MaPONE

InstallShield

Puc. 14. Beog noruHa u napons

BBeauTe NI0rVH 1 Naponb A5 BbIGPAHHOMO Ha NpeAablayLleMm Liare noAkntodeHnsi. O6paTuTe BHAMaHWe Ha TO, YTO SIOMUHbI U Naponm ot
60€eBbIX NOAK/OUEHNIA, TECTOBbIX 1 UTPOBbIX — PasHble.

Mocne ycTaHOBKV NTOTWH 1 Naposib NPONMUCHIBAKOTCA B OTAE/bHOM KOH(UrypaumoHHom charine auth_client.ini, KOTOpbIA HaxoAuTCs B KaTta-
nore \auth gupekTopun yctaHoBku, a B ini-hainne mogyns P2MQRouter B napameTpe auth_ini ykasbiBaeTcsi CCbifika Ha 3TOT dhaiin.

Mpu nepeyctaHoBke MO B Monsix hOpMbl OTOGPaXAKTCA 3HAYEHMST /TOFMHA U naporns, 3agaHHble B auth_client.ini nam client_router.ini.
O6patnTe BHMaHWe, YTO B C/lyYae nepeycTaHOBKV UNu AenHCTaNNsumMmM cucteMsl katastor \auth v chaiin ¢ ayTeHTUDMKALMOHHBIMW AaH-
HbiMK (auth_client.ini) He ygansioTcs.

HaxkmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CMEeAYOLLMIA Lar.

CTaHoBKa: Spectr

JapervcTpypoBaTh cnyxsby Windows

PErHCTRAUMA cepeMca "SPECTRA_CGATE_Rouket’

MprnokedHe F2MORouter exe’ ABNAETCA

GaZ0ERIM MOAYNEM CHCTEME! 0DMEHS
3APErHCTPHPOBATD CEpEHE CO0BLWEHHARK TC, OHO MOMET BEITE
SAPErHCTRHPOESHD KAk CEPEHE M
ZAMYCKATECA AETOMATHYECKH NPH CTapTE
QC, ECNM CEPEMC HE SAPErMCTPMPOESH (MK
0CTEHOBNEH), BEl MOMETE SaMyCTHTE
NPHAOHKEHHE BPYHHYHD C NMOMOLLEHD
KomMaHAHoro dafna ‘skark_rouker, cd'
KOTOPEIA H3X0AWMTCA B KaTanore
YCTIHOEKH,

D Mo OKOHYEHHH YCTAHOEKH
3ANYCTHTE CEPEHC

InstallShield

Puc. 15. Peructpauus poytepa kak cepsuc OC

Mpy HeO6X0AMMOCTH YCTaHOBUTL poyTep kak cepuc OC Windows BbiCTaBUTe YEKGOKC 1 HXXMUTE KHOMKY “[anee”, yTobbl akTUBMPOBaTb
cnefyoLuii war.

82



23.01.2024

PLAZA Il wnto3

Bepcua 7.21

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

g Ycranoeka: SpectraCGate (sep.:

F0TOBA K YCTAHOEKE NPOrpaMMel

Mporparka roToOES K HAYany yCTSHOBKH,

HammiTe KHOMKY "¥eTaHOBMTE", 4Tobk! HEYETE YCTEHOBKY,

YTobkl NPOCMOTRETE HAM M3MEHMTE NapaMeTpkl YCTAHOEKH, HI%MHTE KHONKY "Hazaa",
HasmHTe KHOMKY "OTHEHS" ANS BRX0A43 M3 NPOrpatkel,

InstallShield

<= Hazag 1‘ YCTAHOEHTE OTHEHS

Puc. 16. 3anyck yctaHOBKU

Haxxmute KHoMKy "YCTaHOBUTL", YTOGbI HaYaTb YCTAHOBKY.

il Ycranoeka: SpectraCGate (sep.:

MporpammMa InstallShield Wizard zaeepliena

MNporpama Installshield Wizard vonewHo yoTaHoBMNa
SpectraCGate, HammuTe kHOMKy "ToToBO" ANA BEIXOAS HE
NPOrparE,

wioex ok

Puc. 17. 3aBeplueHne ycTaHOBKU

Haxmute KHonky "MoToBO" 419 3aBepLUeHns npoLecca yCTaHOoBKN.

3.1.4. YctaHoBKa NO B cpeae Linux

3.1.4.1. YctaHOBKa U3 zip-apxuBa

[OuctpubyTne Cgate COCTOUT U3 UHCTA/IISILIMOHOIO CKPUMNTA U apx1Ba, B KOTOPOM HaxXOAsATCs 3arpyxaemble Mogy/v NpoekTa cgate v npo-

ekTa cgate_java, dpaiinsl include, chaiinbl fokyMeHTaumm 1 doaiinbl npumMepoB. AncTprubyTuB AOCTYNEH A5 cKaduvMBaHus no agpecy: https:/
ftp.moex.com/pub/ClientsAPl/Spectra/CGate/.

Mops oK yCTaHOBKY:
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1. BbIinonHute komaHay:
chmod 755 ./install.sh
2. BbInonHute komaHay:
./install.sh ./cgate_linux_amd64-7.12.0.103.zip
BHumaHue! ima apxvsa npmesasaHo k sepcum MO 1 MOXET OT/IM4aTbCcsa 0T MMEHW, KOTOPOe yKa3aHo B NpuMepe BblLLle.
3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxunTte nonHbIi NyTb K KaTas10ry, B KOTOPbIA Bbl XOTUTE pacnakoBaTb LL03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rvH nosib3oBarens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib nosib30BaTens.
6. [JanbHelilwmne warn ycTaHoBKM pas/imyatoTcs B 3aB1UCMMOCTU 0T Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMbIOTEPE:
» Debian 6:
o YcTaHOBUTL MakeT ant
o YctaHoBuTb nakeT openjdk-6-jdk (komMnnuasLmMa NpuMepoB java)
O YCTaHOBMWTb NakeT g++ (kKoMnuaauma npumepos C++).
* CentOS 6:
0 YCTaHOBWTb NakeT gcc
O YCTaHOBUTb NakeT gcc-C++ (Komnuasumsa npumepos C++)
0 YCTaHOBUTL NakeT ant (KOMNMAALMA NPUMEPOB java).
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-nakera
MopsaoK yCTaHOBKY:
1. CkavaiiTe 1 ycTaHOBUTE NakeT LU/I03a C NOMOLLbI0 KOMaH/b!:
dpkg -i cgate_<version>_amd64.deb
B C/lyyae ycTaHOBKu 13 deb-nakeTa, v komaHabl:
rpm -U cgate-<version>.x86_64.rpm
B C/lyyae yCTaHOBKV U3 rpm-naketa.
<version> - HOMep BepPCUUN AUCTpUbyTMBa

Ta6nuua packiagky KOMNOHEHTOB:

Kypa ctaButcs OonucaHue
/opt/moex/cgate BrHapHWKKM, cxembl, JOKYMEHTaLMs Mo L3y
letc/opt/moex/cgate HacTpoeuHble chaiinbl, auth.ini - chaiinbl
Ivar/opt/moex/cgate Karasnor normpoBaHusi, Tpeiic caiisibl
lusr/share/doc Copyright, JoKymMeHTauus No ycTaHOBKe

2. 3aiiguTe B Katanor /etc/opt/moex/cgate/auth n B cooTBETCTBYIOLLEM ini-ghaiine ykaxunte A0rmH/naponb A1 NOAKMIOYEHUS:
* prod.ini - gns nogknoueHus kK production cucteme
* tl.ini - 4NA NOAK/IOYEHMA K NONUroHy T1
* t0.ini - 4N NoAKNIOYEHUS K NonroHy TO
* game.ini - 415 NOAK/OYEHUS K UTPOBOMY MOMUTOHY

BHuMaHue! O6paTute BHAMaHWe, 4To B C/lyyae NEepPeycTaHOBKM NakeTa katasior \auth 1 chaiinbl ¢ HacTpoikamy NOAK/YEHUS He yaa-
NSKOTCS, MO3TOMY MOBTOPHO HACTpavBaTh JIOTMH/NAaposb He NoTpedyeTcs.

3. 3anycTute cepsuc (poyTep) C NOMOLLBI KOMaHAbI:
systemctl start cgate@<profile>

<profile> - BapnaHT nogxItoyeHns. B kayecTse Npodnas MOXHO ykasaTb:
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* prod - nogknoyeHne K Spectra 60eBOI KOHTYP

* rezerv - NOAK/NOYEHME K Spectra pe3epBHbIil KOHTYP
* t1 - nogkaoyeHne K NonnroHy T1

* t0 - nogkntoyeHune K nonuroxy T0

e game - NoAK/I0HYEHNE K UTPOBOMY MOUTOHY

« rfs.prod - nogkntouyeHne kK Spectra 60eBol KOHTYP C AONOMHUTENbHLIM AOCTYNoM K RFS

rfs.rezerv - nogxUeHne K Spectra pe3epBHbIii KOHTYP C AOMOSIHUTENbHBLIM JOCTynoM K RFS
¢ rfs.tl - nogknoyeHne K NnonnroHy T1 ¢ AONONHUTENbHBIM AOCTYNOM K RFS
* rfs.tO - nogkntoyeHne K nonunroHy TO ¢ AONONHUTENbHBLIM AOCTYNOM K RFS

BHumMaHue! O6patuTe BHUMaHWE, YTO NPy anrpeife naketa sanyLieHHbI cepBuC OCTaHaB/IMBAETCsl, NO3TOMY Noc/ie 06HOB/EHNsI cep-
BUC HY)HO 3anyCTUTb 3aHOBO.

3.1.5. PekomeHgauum no paspadoTke

3.1.5.1. Acnonb3oBaHWe TECTOBbLIX NPUMEpPOB
[N npoBepKu KOPPEKTHOCTY YCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbINO/IHUTL TECTOBYHO CO0OPKY NPUMEPOB U UX UCTONTHEHWE.
Mpumepsbl pacnonaratotcsa B katasiore Moscow Exchange\SpectraCGate\SDK\samples ans nnardopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C6opka npMmMepoB BbINOMHAETCA 3aMyCKOM CO0POYHbIX CKPUMTOB, KOTO-
pble pasMyatoTca B 3aBUCUMOCTM OT UCMO/b3yeMOl nnaTopMbl 1 A3blka NporpaMmmpoBanus. Ana OC Linux pekomeHayeTca chenatb
KOMWIO MPMMEPOB B CBOEM AOMaLLHEM KaTasiore u cobupatb nx oTTyaa.
OnvicaHue NpUMepoB:

1. Mpumep aggrspy

aggrspy - npvMep NOCTPOEHUS arperMpoBaHHOrO cTtakaHa Ha MOKyMnKy M npofaxy no ¢PMKCUPOBAHHOMY WMHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. MNpu HaxxaTun Enter B outfile BbiIBOAWTCA cpes3 cTakaHa.

Komanga ans 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXofHble apryMeHTbI:

* isin_id - id uHCTpymeHTa;

 depth - rny6buHa BbIBOAMMOTO cTakaHa B dhalin (He 6onbLue 50);

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IOUUTb 06paTHOE Hanpas/ieHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
2. Npwuwmep repl

repl - nonyyeHve penvki AaHHbIX Mo NoToky. NMpumep nevaTaeT Bce nosyvaemble coobLeHus B log. Mpu paspbiBe COEANHEHNS pennka
HauMHaeTCA CHavyana. BXogHbIX apryMeHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanornyeH repl. OTMuMe 3akI0HaeTcs B TOM, YTO Moc/e paspblBa CoeAvHEHUs repl_resume npogosmkaet
pennuky ¢ nocnegHero coobuieHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBNsIET 3a8BKy HA SPECTRA. BbIBOAUT B /107 OTBET TOProBOV CUCTEMbI. BXOAHbIX apryMEeHTOB HeT.

5. MNpwumep orderbook
orderbook - npvMep NOCTPOEHMS arpernpoBaHHOro CTakaHa Ha MOKYMKy Y MPOAaXy Mo MKCMPOBaHHOMY UHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTtcs ana paspabotku late join u MuHK-
MU3aLMu BpeMeHN NPOCTOst MPpU 3aKadke apxXMBHbIX AaHHbIX. MNpu HaxxaTumn Enter B outfile BbiIBoAgWTCA cpes cTakaHa.

KomaHaa ans 3anycka:

orderbook ISIN_ID depth outfile [r]
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BxofHble aprymeHTbl:

* isin_id - id uHCTpymeHTa;

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

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IIOYMTb 06paTHOE Hanpas/ieHne COPTMPOBKK (NapameTp UCNOoNb3yeTCs 4151 MIHCTPYMEHTOB C 06PaTHOW COPTUPOBKOIA).
6. MNpumep p2sys

p2sys - npumep aBTopu3aumny poytepa n3 cgate. NoBTopseT B LMkIe cneytowye 4encTBus:

* lMocbinaet ownboyHbIl Habop (login, pwd), B oTBET nony4yaet coobuieHne logon failed;

* Mocne aToro nocblnaeT NpaBusbHLIA Habop (login, pwd);

* Ha coo6LieHne 06 ycneLuHol aBTopmn3auum nocbliaeTcs 3anpoc Ha logout;

* BosBpar k Hauany.
7. Npumep send_mt

send_mt - npumMep MHOrONOTOYHOM NOCLINKK 3asABKU. (MpUMeYaHne: KOMNUAMPYETCA TOMbLKO NOA KOMNUAATOPaMu, NOAAEPXVBaOLLMM
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpefe 2 obpabarbiBatotcs reply Ha nocblnaemble 3asaBKu.

[ns ncnonHeHns npuMepoB HeobxoanMo ybeantbes, 4To P2MQRouter 3anyLeH u coeguHeH ¢ cetbto PLAZA Il (aHa/iM30M coo6LieHniA
poyTepa), B 4OCTyNHOCTV 6Mbnmotek PLAZA Il ans 3anyckaemoro garina npumepa (BO3MOXHO NoTpedyeTcs AobaBneHmne katasiora Moscow

Exchange\SpectraCGate\bin B nepemeHHyto okpyxeHusi PATH nnun ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Baluei
cpege paspaboTku), a Takke B 4OCTYMHOCTM KOHOUIYPaLMOHHbIX (halisioB.

MpumeyaHwue: YkasaHHble MPUMEPbI He nNpegHasHaveHbl A1 KONMpoBaHUA U UCNOJb30BaHNA B pa60Te C AaHHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. /iIcnonb3oBaHue 3aTnx npumMepoBs ans pa60TbI C pea/ibHbIMU JTOTMHaMN KaTeropnyeckn 3anpeLieHo.

3.1.5.2. PacnpepgeneHHble KOH(Urypauymum
MpunoxeHne nonb3osarens c cgate n mogynb P2MQRouter MoryT hyHKLMOHMPOBATb Ha pa3HbIX KOMMbloTepax. 415 pasHeceHus poytepa
N KJTMEHTCKUX I'Ipl/lﬂO)KeHI/IVI Ha pa3Hble KOMNbITEPbI B CETU 6p0Kepa cnenyet yctaHOBUTb poyTep U3 ,IJ,I/ICTpI/IGyTI/IBa Ha KOMNbHoTep, C KOTO-

poro 6yAeT OCyLLECTBNATLCSA AOCTYN B CETh 6UPXM, YCTAHOBUTL cgate 13 AUCTPUBYTMBA Ha KOMMbIOTEp, rae 6yaeT paboTark NpuioxeHue
nosb30BaTesisi, U cAenatb CeayoLe HacTPOKN:

* CoO CTOpPOHbI KNINeHTa:
o YctaHoBUTb cBoOicTBa Host, Port B 3Ha4YeHns, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleli KOpnopaTnBHOA CETU.

o MpaBWnbHO YCTaHOBUTL CBONCTBO Password — nokanbHblil Naposb npunoxeHns AppName Ha poyTtepe. Mpu coegnHeHnn npuioxe-
HVA 1 poyTepa BHe NMpefesnoB OfHOro KOMMNbloTepa, TpebyeTcsa 3afasarb Naposib JIOKaSIbHOTO coeuHeHus. Maposb NOKasIbHOro Co-
eUHeHNs 1 naponb AN ayTeHTudmnkaumm npunoxenust B cetn PLAZA Il — 3To pasHble Bewm! Henb3sa nx nytatb.

» Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekymn [AS:Local] nponucate ctpoky <AppName>=<local password>, rae AppName u local Password — nvs
NPUIOXKEHNS 1 €ro JIOKa/bHbIV Naposib — AO/MKHbI COOTBETCTBOBATHL NapameTpam, nepesaBaemMbiM KITMEHTCKUM MPUIOXKEHNEM.

3.1.5.3. PekoMeHAauMy NO BKJIOUEHUIO paHTalimoB MB B NpU/IoXeHWe No/b30BaTessi NPU pacnpocTpaHeHun
nofib30BaTesIbCKoro MO CTOPOHHUM KOMNaHUAM

Ha6op ¢haiinos, KOTOpPbI KONMPYETCA B KaTaslor ycTaHoBKM LWo3a Moscow Exchange\SpectraCGate\bin, a Takke cxeMbl faHHbIX U CO06-
LeHWi1, Haxoaswwmecs B kataniore Moscow Exchange\SpectraCGate\SDK\scheme, A0o/mkHbI KOMMPOBATLCA NO/b30BaTENEM U3 KaTasiora
YCTaHOBKM B KaTasior CO CBOVM MPUIOXKEHUEM U PacnpoCTPaHATLCA BMECTE C HUM.

He pfonyckaeTcsi ncnonb3oBaHMe pasfinyHbix Bepcuii moayna P2MQRouter 1 KOMMOHEHT cgate, Tak Kak OHU He SIBASIOTCS COBMECTUMbIMM,
Mpu ycTaHOBKEe NPUNOXEHUA NONb30BaTeNs CrefyeT KOHTPONMPOBaTh, YTO UCNOMb3YETCA Ta e camas Bepcus P2MQRouter, 4to 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHchopmayum

B paHHOM paszene onvcbiBaeTcs cocTaB MHhopMaumu, TpaHc/Mpyemoii B wnse PLAZA 1.
Bce TpaHcnupyemble faHHble pasfeneHbl Ha cnegytoLye noruyeckme rpynnbl:
» CnpaBouHas uHgopmauus

- ToproBasi vHchopmaLysi
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3.2.1.

WHhopmauys 451 BOCCTaHOBNEHNS
WHhopmauus o cpeactBax U numuTax
KnupuHrosas nHcopmaums
MHbopmaums 06 nHagekcax u Kkypcax

BcnomoraresnbHble I/IHCpOpMaLlI/IOHHbIe NOTOKU

CnpaBo4Has nHcpopmayus

CnpaBoyHas UHopMauus CoAEPXUT crefytolime AaHHble:

PacnucaHue n ctaTyc TOproBbIX ceccuii

VHchopmaumsi 0 BpeMeHV NPoBeLEeHNS TOPTOBOW CECCUN 1 €€ COCTaBNAOLLMX, TakMX KaK MPOMEXYTOUHbIV KIIMPUHT, BEYEPHSS U YTPEHHSA
ceccuu, goCcTynHbl B Tabnuue session notoka FORTS_REFDATA_REPL. B 3T0i4 e Tabnuue ykasbiBaeTcs CTaTyc Ceccuu, 4To no3eosisieT
OTC/MIeXUBaTb U3MEHEHUA peXnmMa ceccumn.

CnpaBoYHNKM UHCTPYMEHTOB Y 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B TOProByld ceccuio  (DblOUepCHble  WHCTPYMEHTbI  AoCTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TaKKe NepednceHbl B 3Toi Tabnmue. ONUMOHHbIE UHCTPYMEHTbLI TPAHCMPYHOTCA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbiX akTMBOB (PblOYEPCOB MpeAcTaB/neH Tabnuue
fut_vcb notoka FORTS_REFDATA_REPL.

YKa3aHHble cnpaBoYHUKU MOTYT OGHOB/ISITLCS B X0, TOProBOli ceccuu, Hanpumep, B pesy/sktare NpYoCcTaHOBKW TOProB Mo Kakomy /in6o
WHCTPYMEHTY U/IM BO BPEMS ONepaLymn paclunpeHnst IMMUTOB LiEH.

CnpaBoYHUKN PUPM U KIIMEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX cnpaBoYHMKaxX AOCTYMHbI UCKMIOUYUTENBHO
CBefleHNs 0 KIMeHTax cBoe hupmbl.

CnpaBo4HMK obnuraunii

O6nuraumn  onuceiBaloTcs  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBoyHMK napameTpoB  CMnOT-aKkTMBOB
fut_bond_registry, cnpaBo4HuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HKJ Ha gatsl Bbinnat kynoHos fut_bond_nkd, pasmepsb! Bbinnar
HOMWHasIbHOM cToumocTu obnurauymm fut_bond_nominal.

KoaghdhnLMeHTbI NapaMeTpuyeckoii KpUBoii BONATUILHOCTY A/151 OMLUMOHOB

TpaHcnupytoTcsa B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[na ocywecTBneHNs onepaumnii Ha pbiHKax Toproeoit cuctembl SPECTRA cucTema nosib3oBatesisi 4o/KHA NoyyaTh B peXxumMe OH-naliH
no KpaliHeit Mepe cnepytoLLve CnpaBoYHbIe AaHHbIE:

3.2.2.

PacnucaHue ceccuii (session)

CnpaBouHUK UHCTpYMeHTOB (fut_sess_contents, opt_sess_contents)

ToproBas uHcdopmaumsa

ToproBasi HopMaLys BK/HOYAET B CEOS:

ArpervmpoBaHHble CTakaHbl

DOpPMUPYIOTCSA HA OCHOBE CUCTEMHbIX 3as1BOK N0/1b30BaTe/ei NyTeM CyMMUPOBaHNS 06bEMA [i/191 KaXKA0r0 UHCTPYMEHTA, LLIeHOBOTO YPOB-
HS1 M HanpaeneHusl 3asBkU. OGHOB/SIOTCA B PEXMME OH-NaliH U SBMSIOTC OCHOBHLIM CMOCOGOM NOJYYEHUst MHGIOPMALIMM O TEeKyLLIMX
LieHax 1 06bEMaXx. Monb3oBaTeNb MOXET BbIGpaTh Xenaemyto ry6uHy cTakaHa 13 BapraHToB 5, 20 niu 50 LieHOBbIX YPOBHel B KaXaoM
U3 HanpaB/eHuii; AaHHbI BbIGOP OCYLLECTBSIETCS NPYU KOHDUTYPUPOBAHN JIOTUHA U HE MOXET GbiTb U3MEHEH B XO/ie TOProBOi ceccuu.

CrakaHbl TpaHCNMPYKTCA HECKONbKMMM notokamun pennukauum PLAZA |I: FORTS_AGGR5_REPL, FORTS_AGGR20_REPL wu
FORTS_AGGR50_REPL.

O6LLEepPbIHOYHbIE NOKa3aTeNn

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCIMpyeTcs Takast MHPOPMaLIMS Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LLeHbl OTKPbITUS,
3aKpbITUS, TEKYLLME pacyeTHble LieHbl U T.N. [laHHas nHopmaums TpaHcanpyetcs B notoke FORTS_COMMON_REPL.

XKypHan 3asiBOK No/b30BaTesisi (a Takke - NO/HbIN XypHan 3asBOK TOProBoii cucTeMbl)
B ypHaUsie 3as1BOK No/b30BaTesisi TPAHC/IMPYETCs BCS UCTOPWsT onepauyii no 3asiBkam nosib3oBartesisi. XKypHasibl 3asBOK No/b30BaTesist

pocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL ans cblouepcos 1 ONUMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL g9 3aBOK N0 COCTaBHbIM UHCTPYMEHTaM.
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3.2.3.

B cnyyae, ecnv nonb3oBatenb NPU KOHMUIypaLmum norvHa ykasan onumio "MosnHblii XypHan 3asBok”, NTOMUMO CBOWX 3asBOK, MO/b30-
BaTeslb OyAeT NonyyaTb NOMHbIV XypHan BCex onepauuii ¢ 3asiBkamMu Ha pbiHKe B aHOHUMW3MPOBaHHOM BUAE, JOCTYMHbIN B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

XypHan cfienok nonb3osarens

CoflepXu1T CrMCOK BCEX COBEPLUEHHbIX MOMb30BaTe/ieM 3a TeKYLLYH CecCuto cAenok. XKypHasibl cefnoK nosib3oBaTtens AOCTYrMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL ans cblouepcoB M ONUUOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ansa cgenok no coctaBHbIM UHCTPYMEHTAM.

XKypHan cenok ToproBoii cucTembl

CopepXuT CNMCOK BCEX CAENOK, COBEPLUEHHbIX BCEMU MOMb30BATENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nonb3oBarenei
npeacTaBneHbl B aHOHMMU3NPOBaHHOM BuAe. XXypHasibl CAeNoK Nosib3oBartens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbOYEPCOB M OMUMOHOB, a Takke B Tabnuue multileg_deal gnsi caenok no cocTaBHbIM MHCTPYMEHTaM.

WHdopMaLms ana BOCCTaHOB/IEHUA

[ns obecneyeHrst BO3MOXHOCTM BbICTPOr0 BOCCTAHOB/IEHNS NOYYEHUS TOPTroBOI MHGhOpMAaLIMKM nocsie noTepu coeanHeHus co SPECTRA,
paBHO Kak U ANsi peasiM3aluy cLeHapus No3gHEro NMOAK/UeHUs K Gupxe, B cocTase Lo3a PLAZA Il ocyllecTBAsieTcs TpaHCIsLms
NeproAUYECKUX CPE30B TEKYLLIMX CTaKaHOB B HEArperupoBaHHOM BuAe. JTO NO3BO/ISET NOMYUNTb aKTyasrlbHOe COCTOsHUE CBOMX 3asiBOK (a
B C/lyyae NOAKMHUeHHo onuyy "ToNHbIN XypHaN 3asBOK" - BCeX 3asBOK B CUCTEME) Ha TeKyLLM MOMEHT BPEMEHMU.

Cpesbl aKTUBHbIX 3a1BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B oToke FORTS_USERORDERBOOK_REPL.

3.2.4.

WHopmayma o cpegcTBax U IMmMmmTax

Bk/touaeT cnegyolye AaHHble:

3.2.5.

WHhopmauysi o no3numsx

TpaHcnvpyeTcs B BuAe BpeMeHHbIX cpe3oB B notoke FORTS_POS_REPL. [Insa kaXgoro 3Ha4yeHusi No3vuum AoCTyneH naeHtudukarop
nocnefHen caenkv, BoeaHel B pacyeT 3anucu no nosuuum.

WHopmMauysi o cpeacTBax U IMMUTAxX KMEHTOB

TpaHcnvpyeTcs B BUAE BPeEMeHHbIX cpe30B B notoke FORTS_PART_REPL. [Jns Kax40ro 3Ha4yeHuns KNIMEeHTCKOro cyeTa ykasaHbl pasmMe-
pbl CPeAcTB (Kak AeHer, Tak U 3a/10T0B) Ha Ha4Yas10 TOProBOl ceccumn, TeKyLUme 1 pe3epBbl CPEACTB.

KnupuHroeasa nHcopmauyms

KnvpuHroas nHcpopmaums, TpaHcnpyemas B coctase Lito3a PLAZA |l BktovaeT cregytoline gaHHble:

3.2.6.

PacueTHble LieHbl KNMpuHra

DopmMUpyHOTCA B MOMEHT NPOBEAEHUSI BeuepHero knnpuHra. JoctynHel B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMM LeHaMn BK/IIOHAET Takke UHCTPYMEHTbI, CPOK AENCTBUSA KOTOPbIX 3aKOHUYM/ICS, YTO MO3BOMSET UCMOMb30BaTb AaHHYH0
Tabnmuy 15 NoyveHns NPaBU/IbHBIX LLEH MO KOTOPLIM ByAeT npov3BeAeHa nocTaBka.

BapwuaunoHHas mapxa (MpeMusi) NPOMEXYTOYHOTO K/TMPUHra

BapuaunoHHaa Mapxa (npemMusi) NpPOMEeXyTO4YHOro KaupuHra poctynHa B Tabnuuax fut_intercl_info n opt_intercl_info notoka
FORTS_REFDATA_REPL gnsi doblo4epcoB 1 ONLMOHOB, COOTBETCTBEHHO.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsaoTcsa 3as8BKky, NEPEBLICTAB/IEHNE KOTOPbIX B KIIMPVHT HE 6b1/10 NPOM3BEAEHO NO NPUYMHE HEXBATKM cpeacTBa. PeecTp TpaHc-
nvpyetcsl B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

Cpe,qCTBa K/IMEHTOB MO pe3y/ibrataM KJ/IMpuHra

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

3asBK/ Ha UCNOJSHEHNE onunoHos

NHcopmaymsa 06 nHgekcax n Kypcax

B cocTaBe AaHHOI rpynnbl NPUCYTCTBYET creayolas nHopmaums:

Tekywme 3Ha4yeHnsa nHaekcos PTC

Bk/toyaeT TekyLme 3HaueHns GUPXEBbIX MHAEKCOB. 3HAYEHUS B AaHHON Tabnuue 06HOBNAKTCSA C NEpUoANYHOCTLI0 15 cekyHa,. B co-
cTaB MHopMaumm 06 nHaekcax BXoguT 3HaveHue kypca USD, ¢ ucnonb3oBaHWeM KOTOPOro Gbl/1 MPON3BEAEH pacyeT nHaekca. [laHHble
TpaHcnupytotca B notoke RTS_INDEX_REPL.
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* 3HaueHus KypcoB BasltoT

CopfepxaTt 3Ha4YeHUs1 KypcoB BaslloT, MCMO/b3yeMble B TOProBoii cucteme s 06paboTkm KOHTPAKTOB, pacCUnTbiBAEMbIX B BasoTe, OT-
JINYHOI OT py6rieid. 3HaYeHUs1 KypCcOB BaUTHOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

3.2.7. BcnomoraTtesibHble MH(hOpMaLNOHHbIE MOTOKU
B AaHHyto rpynny oTHeCeHbl MHOPMAaLMOHHbIE MOTOKM, MPEeAOCTaBASALWME AONO/THUTEIbHbIE (DYHKLUN:
 TekyLLMe 3HaYeHNs1 BapUaLMOHHOM MapXu 1 UHAVMKATMB N0 NpeMuamM
TpaHcnupytotcsi B notoke FORTS_VM_REPL B pa3pese no3uuuii knmeHTos n PK.
* Tekylme 3HAYEHVSI BONATUNBLHOCTU U TEOPETUYECKME LiEHBI A1 OMNLMOHOB

TpaHcnupytoTca B notoke FORTS_VOLAT_REPL.
3.3. OCOBGEeHHOCTU UCNOJIb30BaHUA LWJIK03a

3.3.1. Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEl CTPYKTYpe Tpy NepBbIX NOMs OMKCMPOBAHHOTO TUNa i8, NpegHasHayYeHHbIX Ans obecne-
YEHUs MexaHu3ma penmKaumm:

replID — yHuKanbHbIA ngeHTudukaTop 3anucy B Tabnuue. Mpu BCTaBke Kaxk4oi HOBOW 3anucu, 3TOI 3anicy NpucBarnBaeTCcs YHUKaIbHbIN
naeHTudrkaTop. HecmoTps Ha To, YTO Tabnmua MOXET UMETb HEKWI NEPBUYHBIV KoY, onpesensiemblii 6GU3Hec-norvkon, ansa uenei
pennukaLuumn Bce paBHO NEPBUYHBLIM U YHUKa/TbHbIM UaeHTudrkaTopom sensietca none repliD.

replRev — yHVKa/1bHbIl HOMEp U3MeHeHUs B Tabnuue. Mpu Nto60M 3MeHeHUu B Tabnuue (BCTaBke, PeAakTMPOBaHUY, yAAIEHUN 3aninci)
3aTpoHyTasi 3anuch NosyyaeT 3HadeHue replRev, paBHoe MakcumansHoMmy replRev B Tabnuue Ao u3MeHeHus +1.

replAct — replAct — npusHak Toro, 4To 3anuck yaaneHa. Ecnu replAct He HyneBoli — 3anuck yaaneHa. Ecnu replAct = 0 — 3anucb
aKTuBHa..

3.3.2. KomaHgbl

[ns oTnpaBky KOMaHg, Heo6xoaMmo co3gatb nybnukarop ¢ napametpamm NAME = FORTS_SRV, category = FORTS_MSG. [1nsi nonyyeHuns

OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HEOOX0AMMO B (DYyHKUMM OTNpaBku cooblieHns 3agatb cnar CG_PUB_NEEDREPLY, a Takke
co3aatb NOANUCHKK € Tnom p2mareply.

B cnyyae owmnbkn B focTaBke 1 06paboTke COOBLLEHUSI HA CUCTEMHOM YPOBHE, KOA, KNeHTa MOXET NOoNy4nTb IM60 owmnbKy npuw BbINos-
HeHUN PYHKLUM OTNpaBkM coobLLeHns, TMB60 OTBETHOE COObLLEHNe cneLmanbHOoro Tuna "cuctemHas owmnobka" (msgid=100):

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

O6parute BHUMaHUe, YTO COOBLLEHNE "cucTeMHas owmnbka" MOXeT ObITb OTNPAaB/IEHO B OTBET Ha Nto6oe coobLLeHne BU3HeC-10T1KN.
3.3.3. KOHTpONb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA pelicTByeT cuctema orpaHMyeHns aHoMasibHOM aKTUBHOCTY KITMEHTCKMX MPUAOXEHW. OHa He MNO3BOJ/IAET NPUIOXKEHUIO
nosnb3osartens (ogHomy noruHy B cucteme SPECTRA) npuckinatb 6051ee OroBOPEHHOTO B 3a5BKE Ha NMOAK/IIOUEHNE KO/IMYeCcTBa COOOLLEHWI
B €VHVLY BPeMeHN. B HAacToALMI A MOMEHT MOXHO NO/y4nTb /TI0FMH B cuctemy SPECTRA c orpaHnyenvem 30, 60, 90 n 1.4. (Ho He 6onee
3000) ToproBbIx onepauuii B cekyHay. K TOproebiM onepawusiM OTHOCATCS BCE KOMaHAbl ynpaBneHnusi 3asiBkamu. KonnmyecTBo HETOProBbIX
(BCex ocTasibHbIX) onepauwuii g5 1060ro Tuna siorvHa orpadmyeHo 1000 B cekyHay.

Mpu NpeBbIWEHUN MMUTa COOBLLEHWNIA, CUCTEMA KOHTPONS HE TpaHCAMPYET coobLieHne B aapo TC, a nocblnaeT nosib3oBaTento coobLLe-
HMe-0TBET C yBeO0MIeHMeM 06 oTKase B 06CnyxunBaHum, msgid=99 cnegytoLuein CTpyKTypbl:

Mone Twvn OnucaHvne
queue_size i4 KonuuecTtBo coobLueHnit nonb3oBatens
penalty_remain i4

BpeMsi B MUIMCEKyHAAX, N0 NPOLIECTBUM KOTOPOTro GYAET YCMELLHO Npy-
HSITO cneaytollee Coo6LLEHVe OT 3TOTo No/b30BaTesNs

message c128 TekcT coobLieHns 06 oLmnbke

O6pallaem BHUMaHWE Ha f1Ba HioaHca:

1. KonnyecTtBo cOO6LLEHWIA 3a UCTEKLLYIO CeKyHAy oLeHnBaeTcs npu npuéme KAXKAOMO coobLieHns. 3To 3Ha4mMT, YTO ecv Nosb3oBaTesb
NMOCTOSIHHO MPUCbINAET 3anpochkl C YacToTON, 6obLUe, YeM eMy paspeLLeHo, TO ero coobLLeHNsa nepecTatoT o6pabaTbiBaTbCA BOOOLLE.

2. COOﬁLU,eHVIe-OTKaS ¢ TNnoM 99 MOXeT 6bITb MOCNAHO B OTBET Ha to6oe COO6LU,8HI/Ie nonb3oBarend.
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3.3.4. ABTOMaTN4YeCcKOe CHAATUE 3asBOK MPU OTK/TIOYEeHUU Nonb3oBaTtesis OT TOPros

B TC SPECTRA npefycMOTpeH MexaHu3m KOHTPO/S 3a COCTOSHUEM noAktoyveHns knmenTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/OYEHUW KNeHTa oT TC aBToOMaTu4yeckn CHUMaTb BCE akTVBHbIE 3a8BKM KneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncTeyeHuns), 6esafpecHble 3asBKu.

[insa BKAoYeHUs cepauca (a Takke OTKIoYeHNs) ivpMe-Y4acTHUKY TOProB He06X0AyMO NofaTh COOTBETCTBYIOLLEE PacnopshKeHVe Yepes
KnueHTckuii LleHTp. CepBuc BktovaeTcs Ansa naeHTtudmkatopa (p2login), npuHaanexatiero oupmMe-YyacTHUKY.

Mpy noakIloueHUn naeHTudmkaTopa ¢ BKIUeHHoi yenyroii "Cancel On Disconnect” k TC Ansi HET0 akTMBUPYETCSI PEXMM KOHTPO/S 3a
COCTOsIHUEM nogxtoueHmnst (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPO/IS MOAK/IOUEHNIE CriefytoLias:

* Ecnu gnsa knueHTta aktnsmposaH COD-pexum, To CUCTEMA OTC/IEXMBAET aKTUBHOCTb NOAK/IOYEHMA HA TPaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHa (COO6LLleHVIe) KNMeHTa, 3aperncTpmpoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT eé YCMNeLHOCTU, TPaKTyeTCs Kak nposiB/ieHne
AaKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KAUecTBe Nopora HeakTMBHOCTY BPeMEHHOI MHTepBaJT (B TekyLeli peanm3aumm = 20 cek.) KTMEHT He OTNpaBu
HU OZHOrO COOGLLEHUSI UKW, NOTEPSIB MOAK/IOYEHNE K CUCTEME, He MOAK/IHUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAOTCS.

B0O3MOXHbIE CUTYaLK, MPU KOTOPbIX MPOMCXOANT 3anyck NPOLEAYPbl CHATHS aKTUBHbIX 3as1BOK:
 KNWEHT He O0TNpaBuU/ HY OAHOTO COOBLLEHUS 3@ YCTAHOB/EHHbI Nepuos, BpEMEHMU.

* KnueHTckoe npunoxeHue notepssno coefnHeHne ¢ poyTepoM. AKTUBHBIE 3a5BKU 6y,qu CHATbI N0 NCTEYEeHUN YCTaHOBJIEHHOIO nepuoga
BpemMeHu.

* PoyTep notepsan coeguHeHve ¢ cepBepoM AocTyna. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEeYEeHNN YCTaHOB/IEHHOIO nepunoaa BpemMeHn.

» CepBep goctyna notepsan coegunHerve ¢ TC nam ytpatui paboTocnoco6HOCTb BCEACTBME BO3HUKLLEN OLUNMOKN. AKTUBHbIE 3a8BKU Kn-
€HTOB, He YCTaHOBMBLUNX coegnHeHne c Apyrmm cepeepom Aoctyna, 6y,qu CHATbI NO NpoLUecTBnn BpeMeHn, yCTaHOB/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ B03MOXHa CuTyaLms, Korga cepeep A0CTyna, YaCcTMYHO yTpaumBas paboTocnoco6HOCTb, onoselaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COeaMHEHMe. Takas cuTyauyst He MOXeT ObITb naeHTUdMLMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpOHe Y4acTHUKa.

A BCEX KNMEHTOB C COD-pe)KVIMOM 3adaBKN TakKxe aBToOMaTn4eCkM CHUMaKTCA Noc/ie OKOHYaHUA BeqepHeVl Topr030|7| ceccun n npu Boc-
CTaHOB/IEHUU CUCTEMbI Moc/e c6os.

3asBKu, CHATbIE MexaHn3MoM "Cancel On Disconnect”, B Ta6nuLax NoMeyatoTcs cneuyasibHbIM CTaTycoMm (Mose xstatus).

Mpy OTCYTCTBMM TOPTOBOI aKTUBHOCTU, UTOOLI NPEeAO0TBPaTUTb CHATME 3asiBOK, KIMEHTCKOE NMPUIOXKEHNE AO/MKHO MHhopMuposaTtk TC 06
aKTMBHOCTMN MOAK/TIOUYEHUS NMyTeM OTMpaBku He pexe OAHOro pasa B 10 cekyHA, HO He vallle YeM pa3 B CEeKyHAy, crneuuasibHol KoMaHbl
CODHeartbeat (msgid=10000) cnepytoLLeli CTPYKTYpbI:

Mone Tun OnucaHue

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

KomaHfa He yuuThIBaeTCs Npu pacyeTte c6opa 3a TpaH3akuym.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTNPaBMSIET OTBETHbIX COOOLUEHMA Ha XapTOuTbl, MOSTOMY NPW BbI30BE (hyHKLUMM OTNpaBku CO-
o6LLeHna cnefyeT ykasblBaTb HOMb (He oxwupaaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbi3oB yHKumMm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTta npuBefeT K nonyyeHuio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.3.5. NoTtokun, nony4yaembie IOrMHaMun pasHbiX NOATUNOB

B 3aBMCMMOCTU OT MOATMNA JSIOTMHA MOMb30BaTe st (OCHOBHOM, NPOCMOTPOBbINA MK TPaH3aKLMOHHBIA) pasfinieH nosyyaemblii UM Ha6op
NOTOKOB peninkauum.

OCHOBHOI1 /I0TMH Nony4yaeT crefytolime NOTOKU peninkauum:

* FORTS_CLR_REPL - KnupuHrosasi Hopmauusi

* FORTS_FEERATE_REPL - MNMOTOK TO4YHbIX CTABOK KOMUCCUIA BUPXU

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl An15 pacyeta 6pokepckoii komuccum
* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - NoTok Komuccuii u wrpadios 6upxm

* FORTS_PROHIBITION_REPL - 3anpeTtbl
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Ecnmn cnoco6 nonyyeHns pbiHOYHbIX [aHHbIX — "arpernpoBaHHble CTakaHbl”, OCHOBHOW SIOTUH TakKe Nnoslyyaer:
* FORTS_AGGRS5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - IN0oTOKM arpermpoBaHHbIX CTakaHoB

Ecnu cnoco6 nosyyeHnsi pbIHOUHBIX AaHHbIX — "NOMHbIN XYypHas 3asBOK", OCHOBHOI 1I0TVH NOJy4YaeT:

FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccuoHHasi uHgpopmMauus
FORTS_TRADE_REPL - 3asBku 1 caenku nosb3osarens
FORTS_MM_REPL - ViHdhopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBku1 nonb3oBaresia: cpes ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHOW pa3fBuxkm
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - NHdopmauusa o cpeacteax v niMMmTax
FORTS_POS_REPL - NHdopmauusi 0 No3mumsx
FORTS_TNPENALTY_REPL - MHthopmauus o coopax 3a TpaH3akuum
FORTS_VM_REPL - BapvaunoHHas Mmapxa 1 npemusa
FORTS_DEALS_REPL - NOTOK aHOHUMHbIX CAEMNO0K
FORTS_COMMON_REPL - O6was nHcopmaLusi no ceccuu
FORTS_MISCINFO_REPL - lononHuTenbHas cnpaBovHasi uHgopMauust
FORTS_VOLAT_REPL - BonatunsHocTb

MOEX_RATES_REPL - Kypcbl Ba/il0T OH-naiiH

RTS_INDEX_REPL - bupxeBble UHAEKCHI

FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl 4s1a mogenv bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL - Puck-napameTps! gns mogenun baluense
FORTS_USER_REPL - Nonb3osatenn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B K/IMPUHT 3aABK/

FORTS_ORDLOG_REPL - INMOTOK aHOHMMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3 cTakaHa. AHOHUMHbIIA

MpocMOTPOBLIVi TOTVH NosyyaeT creylowme NOTOKN pensimKauumu:

FORTS_CLR_REPL - KnupuHrosas nHdopmaums

FORTS_FEERATE_REPL - [0OTOK TOYHbIX CTABOK KOMWUCCWI1 GUpPXM

FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4151 pacyeta 6pokepckoii komuccum

FORTS_BROKER_FEE_REPL - bpokepckue komuccuu

FORTS_FEE_REPL - MoTok Komuccuii u wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpeTbl

FORTS_REFDATA_REPL - CnpasoyHas v ceccroHHas nHdopmauus
FORTS_TRADE_REPL - 3asBku 1 caenku nonb3osarens

FORTS_MM_REPL - ViHchopmaums 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBk1 nonb30BaTesia: cpes3 ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHOW pa3fBuxkm
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - NHdopmauus o cpeacteax v niMMmTax

FORTS_POS_REPL - NHdopMauusi 0 no3mumsix
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* FORTS_TNPENALTY_REPL - iH(hopmaLms o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapuauunoHHaa mapxa v npemus

* FORTS_DEALS_REPL - IN0TOK aHOHUMHbIX CAEMN0K

* FORTS_COMMON_REPL - O6uwas nipopmanms rno ceccum

* FORTS_MISCINFO_REPL - lononHutenbHas cnpaBoyHas nHgopmaums

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1H0T OH-naiiH

* RTS_INDEX_REPL - bupxeBble UHOEKCbI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenu bnaka-Lloynsa
* FORTS_RISKINFOBACH_REPL - Puck-napameTtpsbl ans mogenv batense
e FORTS_USER_REPL - MNMonb3oBatenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KNIMPUHT 3a5BKN

Ecnvn cnoco6 NONYyYEHUA PbIHOYHbIX AaHHbIX — "arpernpoBaHHble cTakaHbl", I'IpOCMOTpOBbIVI JIOTWH Takxe nonyvaet:

e FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - M0oTOKK arpermpoBaHHbIX CTakaHOB

Ecnn cnoco6 nonyyeHnst pblHOYHBIX AAHHbIX — "MOJHbIN XypHaU 3asBOK", MPOCMOTPOBBIN SIOTMH NO/Ty4aeT:
* FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpes ctakaHa. AHOHUMHbI

TpaH3aKLMOHHbIW /IOTMH Nony4YaeT crieAyolme NOTOKM penivkauun:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_FEERATE_REPL - MNMOTOK TO4YHbIX CTABOK KOMUCCUIA BUPXU

+ FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4518 pacyeTa 6pokepckoii kommuccum
* FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

* FORTS_FEE_REPL - [MoTok Komuccuii u wrpados 61pxu

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccroHHas nHopmams

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHtopmauus 06 obs3atenscteax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBatesia: Cpes3 crakaHa

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocsie BO3MOXHOW pa3fBuiKKu
* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauns

* FORTS_PART_REPL - H(hopmaums o cpeacteax U aMMmTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapunauunoHHas mapxa 1 npemus

* FORTS_USER_REPL - MNMonb3oBartenu

e FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KIIMPUHT 3aABKN

3.3.6. CmMeHa naposnsa goctyna B TOProByto cuctemy

Y nonb3oBartesis UMEeTCst BO3MOXHOCTb CAMOCTOSITE/IbHO CMEHWTL CBOIA naposib AoCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNO/b-

30BaTbCA O4HUM N3 cneayrunx MeToaoB:

* BOCMO/Ib30BAThCSA creuuanbHoii yTunuToii change _password (€€ onucaHve faHo HUXe);
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+ Co3gaTb CBOE NpUIOXeHWe 4151 CMeHbl Napons (onvMcaHne CooTBETCTBYHOLWMX 06beKTOB API MOXHO HaliTW B fOoKyMeHTe cgate ru.pdf
[http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/cgate_ru.pdf] B pasgene "O6bekTbl TPOTOKONA U3MEHEHUS Napona™) 1 no-
cnaTb B TOpProsyto cuctemy cooblueHne ChangePassword ¢ Heob6xoaumbiMu napametrpamu (cMm. pasgen "Metog ChangePassword").

Ytunuta change_password

YTunuta change_password npegHasHaueHa A1s n3MeHeHnsi naponsi NoNb30BaTesNA B TOProBOi cucteMe. YTuauTa nosyvaert Ha BXOg, CTa-
PbI 1 HOBBI Naposnb Nosb3oBatens, oTnpaenseT ux B TC SPECTRA, 1 nosy4aeT oTBET 06 yCNeLHoi (M1y HET) CMEHe Mapons Nosb30-
BaTens B TOProBoi cucteme. Vicnonb3yemsblii yTUAMTOW NPOTOKO 06ecneymBaeT 3alyiLeHHyo nepejady faHHbIX, Maposb v IOTVH NOMb-
30Barensi B OTKPLITOM BUfe MO CETU He nepefatoTcs.

YTunuta npeacTaBnsieT co60i KOHCO/TbHOE MPUOXKEHME C 3amyCKOM 13 KOMaHAHOM CTPOKW, UCNOJIHAEMbIV doaiin change_password.exe.
Haxogwutcs: gnsa cpeabl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpy 3anycke yTUAMTE MOTYT GbITb NepeaaHsl CeayLLye napameTpbi:

--app_name 1MA NpUnoxeHns. HeobasaTenbHbIli napameTp;

--local_pass naposnb A4/15 SI0Ka/IbHOTO COEAUHEHUSI C poyTEPOM. Heobs3aTe bHbI napameTp;

--host ip-aapec poyTepa. Heobsi3aTenbHblii NnapaMeTp, 3Ha4YeHre no ymonyanumio 127.0.0.1;

--port nopTt poytepa. Heobsizate bHbIV NapameTp. 3HaveHne no ymonadanuio 4001;

--ini ini-chaiin ¢ HacTpoiikamy florMpoBaHns. Heobs3aTtenbHblii napameTp. Ecnu ini-dpalin He 3adaH, pesynbrar onepauum

BbIBOAMTCS Ha KOHCO/b.
Mpumep CTPOKKM 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[ina cmeHbl Naponsa Heo6XoAMMO BbINOMHNTL CReayoLwye feiiCTBUS:

e 3anycTuTb YTUIUTY.

* B KOHCOMM BBECTM CTapblii 1 HOBbI NApPO/ib.

* Haxartb Enter.

YTtunuta so3sspatiaet "0" B c/lydyae yCrneLlHoro BbINo/HeHU KoMaHbl CMeHbI napons u "1" B cnyyae Heycnexa.

O6paTtuTe BHAMaHe, YTo NoJlyYeHe 0TBeTa 06 YCNELIHOM BbINO/IHEHUM 03HAYAET U3MEHEHVE NapoJisi NOMb30BaTe/s B TOProBOii cUCTEME,
Npu 3TOM aBTOpU3aLYS TEKYLLLETO COEAMHEHUSI POoyTEPa He MeHsIeTcs1. 111 aBTopM3aLy poyTepa c HOBbIM NaposieM HE06X0AMMO U3MEHUTb
naporsb B ini-chaiine poytepa 1 nepesanyctutb poyTep.

3.3.7. MapTnynoHnpoBaHne MaT4YMHra

B TC SPECTRA noafepxuBaetca pasgeneHue (NapTULUOHNPOBaHNE) TOPTroBbIX MHCTPYMEHTOB Ha rpynnbl, U TOProB/si UMW pa3fenibHoO
Ha HECKOJ/bKIX HE3ABUCUMbIX MOAY/AX CBEAEHUS 3asBOK (MOAY/ISIX MATUMHIA), NPV 3TOM KaxXaplii MOAYy /b MaTuiHra o6pabaTbiBaeT CBO
TPYNMy MHCTPYMEHTOB. MpUHaANEXHOCTb MHCTPYMEeHTa K rpynne (MaTumHry) onpegensietcsi Kogom 6a3oBoro aktuea (base_contract_code)
MHCTPYMEHTA.

TpaHCcNAuMsA TOProBbIX AaHHLIX NPOM3BOAMTCS TaKKe pasfesibHO Y HE3aBUCKMMO, /151 K&XA0r0o U3 MoAyneli MaTymHra HasHavarTcs cob-
CTBEHHbIE MOTOKM penankauumn. NMpUHaANexXHOCTb NOTOKOB penvkaLum MaTunHry onpegensercs no noctdukcy _MATCH${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCH1 - 3asBKkW U cAenku nonb3oBaTens no gbto-
YepCHbIM UHCTPYMEHTaM, KoTopble obpabarbiBatoTcst Ha MATCHL.

MoTokn, TpaHCIMpyeMble pa3fenibHO A1 KaXA0ro matuuHra (umetot noctgmke _ MATCHS${id}):
* FORTS_DEALS_REPL

« FORTS_FEE_REPL

+ FORTS_FORECASTIM_REPL

* FORTS_COMMON_REPL

- FORTS_TRADE_REPL

* FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL

* FORTS_ORDLOG_REPL
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+ FORTS_POS_REPL
.+ FORTS_VM_REPL
+ FORTS_VOLAT_REPL

[lna conoctaBneHnst UHCTPYMEHTOB MaTUMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
61v1ua instr2matching_map c nonamu:

» base_contract_id - uncnoBoii ngeHTUdrKaTop 6a30BOro KOHTPaKTa;

* matching_id - ngaeHTUdMKaTOp MaTumnHra.

MpuBsi3Ka MHCTPYMEHTOB K MaT4yMHIam MOXET MEHATLCS NP CMeHe TOProBOi ceccuu.

HoBbIl @nropyUT™ NOMyYeHnst TOProBbIX AAHHbIX:

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

« Mo Tabnuuam fut_vcb / opt_vcb ans base_contract_code onpegensiem naeHtudukarop 6a3oBoro koHTpakTa (base_contract_id).
» B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MaTymHra.

 [InA nonyyeHns TOProBbIX JaHHbIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C COOTBETCTBYOLWMM _MATCHS${id}.

B TC SPECTRA Bepcuu 6.3 MOgynb CBefAeHNs 3asiBOK byaeT OAuH, U A4S 06paTHON COBMECTUMOCTU OCTaB/IeHbl CTapble MOTOKW pensiun-
Kaumm (6e3 pasgeneHns no MatyMHram), Ho B NOCNEeAYHOLMX BEPCUSIX CUCTEMbI CTapble NOTOKM ByAyT yAaneHbl, N03TOMY Mo/b30BaTesism
pekomMeHayeTcs nepecTpanmBaTb CBOM CUCTEMbI Ha paboTy C HOBbIMW NOTOKaMU AaHHbIX. Takke B CUCTEMY A06aBNEHbI iBE HOBblE KOMaH/bI
MoveOrder (msgid=438) n DelOrder (msgid=436), KOTOpbIe C/iegyeT UCNO/Mb30BaTh A4/18 NePEMELLEHUS 1 yaaleHMs 3asBOK N0 oblovepcam
n onumoHam B TC C HECKO/IbKUMU MaTYMHIamu.

3.3.8. Tunbl NOTOKOB AlaHHbIX
PasnimyaloT criegytowme Tunbl NOTOKOB AaHHbIX:

« "NocTtoBepHbiii" ('Reliable') - JaHHble, ony6nnkoBaHHbIE B TakMxX MOTOKAX, aKTyaslbHbl, JOCTOBEPHLI U HE NoAsIeXar usMeHeHui. Jltoboe
M3MeHeHMe - 3T0 (DOPC-Makop, CBSI3aHHbIVi C HELUTATHOM cuTyaumei Ha Brupxe. Ha faHHble N3 Takmx NOTOKOB YHACTHUK MOXET NOSTHOCTLIO
onupaTbCs NPU NPUHSATAN PeLLEHNIA.

« "YcnoBHo goctoBepHbIii" (‘Almost Reliable') - TpebyeTcs cBepka ¢ otyeTamu. [laHHble B TaKnX NOTOKax 06bIYHO HE NOA/EXaT n3me-
HEHWI0, HO MOTYT ObITb peKve CUTyauum, Koraa OKOHYaTe NbHble 3HaUeHWs, Ny6/IMKyeMble B OTYETAX, OT/INYAIOTCA OT OHMAH AaHHbIX.
Hanpvmep, pacueTHas LeHa MOXeT 6biTb CKOpPeKTMpoBaHa pelleHreM HKLL (Takas cuTyaums npegycMoTpeHa perynsaTopHbIMUA LOKY-
MeHTamu). Ha AiaHHble 13 TakMx NOTOKOB YHaCTHMK MOXET ONMpaThCs, C Y4ETOM, YTO BO3MOXHO NOTPe6YeTCA CKOPPEKTNPOBATL NOsyYeH-
Hble AJaHHble Ha OCHOBAHWV aBTOMAaTWYECKOl CBEPKY C OTHETamu.

* "WHdopmauymnoHHbIii” (‘Informational’) - [laHHble, Ha KOTOpPbIE YYaCTHMK HE MOXET MNosiaraTbCs, Kak Ha eQUHCTBEHHbIV UCTOYHMK Npuy
NPVHATUN TEX WNW VHBIX PeLlleHnid. laHHble U3 Takux NOTOKOB HYXXHO MCMOMb30BaTb C OCTOPOXHOCTBIO, MO BO3MOXHOCTM, MPOBO/SA B3Be-
LLIEHHOe CPaBHEHWE C aHA/IOMMYHbIMW AaHHbIMMW, NOMYYEHHbIMW APYTM COCO60M. MpUMEPOM Takmx JaHHbIX MOTYT CYXWUTb AaHHbIe O
BOMATWNBHOCTU, KOTOPbIE HOCAT OLEHOYHbIN XapakTep, 3aBUCALLMIA OT MCNONb3YeMOl MOAENN 1 METOANKN pacyeTa.

Hwxe B Tabnule npuBegeHa rpafaLus NOTOKOB Mo TUNam:

Amsa notoka OnucaHue Tvn
FORTS_TRADE_REPL 3aABKV 1 CAEMKV Nosb3oBartens R
FORTS_ORDLOG_REPL [OTOK aHOHVMHbIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHUMHBIX CAE0K R
FORTS_USERORDERBOOK_REPL 3asBkM nNosb3oBaTesia: cpes ctakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHUMHBIIA R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBo4Has U ceccuoHHas uHgopmauys R
RTS_INDEX_REPL BupxxeBble MHAEKCHI R
FORTS_INFO_REPL CnpasoyHas nHgopmaums R
FORTS_USER_REPL Monb3oBarenu R
FORTS_REJECTEDORDERS_REPL OTBeprHyTbie B KNIMPUHT 3asBKU R
FORTS_FEE_REPL MoTok komuccuii n WTpados GUPXN AR
FORTS_FEERATE_REPL MOTOK TOYHbIX CTABOK KOMUCCUIA BUPXM AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR
FORTS_COMMON_REPL O6was nHcopmaums no ceccmm |

94




23.01.2024

PLAZA Il wnto3

Bepcua 7.21

msa notoka

OonucaHue

Tun

FORTS_AGGR##_REPL

ArpervpoBaHHble CTakaHbl

FORTS_POS_REPL

MHbopmaLysi 0 No3numsx

FORTS_PART_REPL

MHhopMaLms o cpeAcTBax U MMuTax

FORTS_MISCINFO_REPL

JononHuTenbHas cnpaBoyHas MHgopmauus

FORTS_MM_REPL

MHbopmaums 06 obsasarenscrtsax MM

FORTS_VM_REPL

BapuaunoHHasi Mapxa 1 npemusi

FORTS_VOLAT_REPL BonatunbHOCTb

FORTS_TNPENALTY_REPL MHdhopmaums o cbopax

3a TpaH3aKLmm

MOEX_RATES_REPL Kypcbl BantoT OH-NaiiH

FORTS_FORECASTIM_REPL

MpOrHo3 puckoB Noc/ie BO3MOXHOM pasaBiikkm

FORTS_RISKINFOBLACK_REPL Puck-napameTtpbl 4na m

ofenun bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL Puck-napameTpbl Ans m

openn bawenbe

3.3.9. OrpaHnyeHune KonmyecTsa OA4HOBPEMEHHO OTKPbITbIX MOTOKOB pensiukauuv ot o4HOro

coeauHeHus PLAZA 1l

B cucteme cyliecTByeT orpaHMyeHne Ha KONnM4ecTBo O4HOBPEMEHHBIX NOANUCOK Ha oauH NoTok PLAZA 1l (Cgate) OT 04HOrO LU/H30BOr0
noruHa - He 6onee 20. MNpu NpeBbILLIEHNN 3TOTO OrpaHNYeHus, Kaxaas nocneaytoLas nomnbiTka NoANMcaTbCa Ha NOTOK ByAeT 3aBepLUaTbes
¢ Kofom owmnbkn ERROR:TOO MANY CONNECTIONS, oTpaxatowiascs B xypHane pabotbl Cgate.

3.4. O6paboTKa HelTaTHbIX CUTYyaLUi

3.4.1. BoccTtaHOB/1IeHUe Npu noTepe coefguHeHus c

Bupxeii

LLino3 PLAZA |l B cTaHAapTHON KOHQMrypaumm ncnonbayet yetbipe TCP coeAvHeHns ¢ cepBepaMmn 6upxu:

CoeavHeHve A/1si nofaun Nprkasos/KOMaHg,

CoeguHeHve ans NnoJslydeHnA OCHOBHbIX PbIHOYHbIX AaHHbIX.

K Takum fgaHHbIM OTHOCATCA MNOTOKW arperaTos,

FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

(Snapshot).

COE,D,VIHeHVIe Ana nony4vyeHua BcnomMoraTresibHbIX U CnpaBOYHbIX MOTOKOB.

Exchange |

Order
Management

F’ﬂ mary Data

Other Data Snapshot

[ ——

Router

Application

cgate API

Puc. 18. Cxema coeuHeHuii

NOTOKHU

CoefvHeHne [na NOAYYeHUs AaHHbIX A1 BOCCTAHOBIEHUA NPW BOCCTAHOB/IEHUW CBA3W UMW NEPBOHAYa/IbHOM NPUCOESNHEHUN
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[nsa obecneyeHus HAAEXHOCTU B TOProBOii CUCTEME peasin30BaHo Ay61poBaHMe annapaTHbiX KOMIOHEHTOB, 06CYXUBAKOLLMX COEANHE-
HUS Nosib3oBaTesneid, ¢ UCMob30BaHWEM 6aNaHCMPOBLLMKOB HArpy3ku, KOTopble HAaNpaB/sioT Nob30BaTe s NPU YCTaHOBKE COeAMHEHMS
Ha TOT cepBep, KOTOpbIii HAVMEeHee 3arpy)eH B faHHbI MOMEHT.

3.4.1.1. AnarHocTuKa paspbiBa coeguHeHNI

3a ycTaHoBKy TCP coefiuHeHwii oTBeyaeT NO P2MQRouter, Bce HACTPOIKM A1 AaHHbIX COEAVMHEHUI NPONUCAaHbI B KOH(UIYpPaLMOHHOM
thaiine poyTtepa, Npu aToM coefuHeHne ans "Other Data" ykasbiBaeTcs Kak ncxogsulee default connection, a ocTasnibHble kak UcxogsLumue
direct connection. Takoe NocTpoeHue SBASETCS OCHOBHOM LUTATHOM KOHhUrypaLumeil Npu NoAKMIYeHUN K cepBepHoit hepme GUpxU. KoH-
thurypaums coefHeHWiA Npy NOAKOYEHNN Yepe3 cepBep A0CTyna 6pokepa MOXET OT/IMYATLCS, B 3TOM C/lydae TpeGyeTcs 3anpalumBarb
KOHKPETHYI0 KOHhMIypaumio y Bnafenblia cepeepa.

3a BOCCTaHOB/IEHNE COeAVHEHUsI B Crlyyae paspblBa Takke oTBeyaeT P2MQRouter, npyu o6pbiBe OH aBTOMaTMyecku, ¢ 3afaHHoi ne-
PVIOANYHOCTBLIO MbITAETCA BOCCTAHOBUTL COEAUHEHVE, MPY 3TOM MO/Mb30BaTE/IbCKOE MPUIOXKEHNE NOBNSATL HA 3TU NPOLECChI HUKAK He
MOXeT. VI B aTOM criyyae, OTCneAnTb paspbliB COEAVHEHUS NMPUIOXEHVE NOMb30BAaTENA MOXET N0 U3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomnieHust 06 nsMeHeHun ctatyca oT o6bekTa “connection”.

Bnbnnoteka CGate BegeT cebs cnegyowmm o6pasom:

» Pa3spbIB coefMHEHUsI C reiiToM 06paboTkn BXOAHbIX MPUKA30B ANArHOCTUPYETCS HENOCPEACTBEHHO B MOMEHT NOsTy4YeHuUst owmnbkm TCP-
coeguHeHus. MNpy aToM, 3aTPOHYThIE pa3pbiBOM 06bEKThI publisher nepexogAT B 0LIMGOYHOE COCTOSHME.

e [lnarHocTtuka paspbiBa COefJMHEHNS, UCNOMNb3YEeMOro A1 NOSTyYeHUss OCHOBHbIX PbIHOYHBIX AAHHbIX, NPOUCXOAUT B TedeHue 30 CeKyHA,.
3arpoHyTble 06bekThI listener npuy 3TOM NepexoanT B OLIMBOYHOE COCTOSHME.

O6bekTbI B cocTosHAM ERROR HE06X01MMO 0CBOGOAUTL, U C KaKOIi-TO NepuoAUUYHOCTLIO (HANpuMep, pas B HECKO/IbKO CEKYHZ) MbITaTbes
NEepeoTKPbITh 3aHOBO.

3.4.1.2. NMpoueaypa BoOCCTaHOB/1EHUS

B o6wem cnyyae, anropyTM BOCCTAHOB/IEHUS MOAK/IOUEHWS CrieayoLWwuii:

* [Nocne cTapTa npegnpuHMaTh neproguyeckme nonbITKN OTKPLITL coefnHerne ¢ P2MQRouter.

* [Npv BOCCTaHOBNEHNM COeaMHEHUS pyTepa ¢ ceTbio PLAZA |l 06beKT coefmHeHne nepenget B coctosiHme ACTIVE.

e [Mpoun3BecTn OTKPbITUE HYXHbIX NOTOKOB. 1719 YCKOpPeHWs npoLueaypbl BOCCTAHOB/IEHUA PEKOMEHAYETCSA BbIMOMHATL NOMYyYEeHNE AaHHbIX
C MOMEHTa nocriefHero 06HoBNEHUS. [Py OTKPBLITMI NOTOKA CNeayeT ykasbiBaTh replstate, nonyyYeHHbI B MOMEHT 3aKpbITUA NOTOKA, Un
SIBHO 3a/,aBaTb HOMepPa PEBU3MNIA A5t TABNNL, 1 HOMEP XM3HU CXEMbI, UCMO/b3Ys MOC/ieAHE HOMepa haKTUYECKM NOSYYEHHbIX AAHHBIX.

» [Npoun3BecTy BOCCTAHOB/IEHNE CMNMCKA aKTUBHBIX 3a8BOK (CM. Janee).

» 3apeructpuposaTtb publisher onsa nprkasos/komaHA,

Hwxe B Ta6m/|u,e npmneegeHbl pekomeHayemble Cnoco6bl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro nortoka:

Nmsa notoka (Tabnuubl) NHchbopma- Cnoco6 BOCCTaHOB/IEHUA
Lu1s B NOTOKe
FORTS_TRADE_REPL XypHanbl  onepauuii | CNCOK akTUBHbIX 3a5BOK:
CO CBOVMM 3asiBKaMu
» orders_log no cpbloyepcam u on-|* MCnonb3osaHne notoka FORTS_USERORDERBOOK_REPL gns no-
LMoHam ny4yeHus snapshot, a 3atem oTkpbiTHe notoka FORTS_TRADE_REPL

C ykasaHHbIM B snapshot Homepom peBu3um
YXypHan gencteuii ¢ 3asnBkamu:

* oTkpbITUe FORTS_TRADE_REPL ¢ nocnegHero nosy4eHHoro Home-

pa peBu3un
FORTS_TRADE_REPL XypHasibl - onepauwii | )KypHaut geiicTBuii ¢ 3asiBKamu:
CO CBOVMW 3asBKamu
* multileg_orders_log fo cBs3KaMm « oTKpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa peBu3un
FORTS_ORDLOG_REPL MONHbIA  aHOHWMHbIV | CIMCOK aKTUBHbIX 3asiBOK:
XYPHan onepaumii ¢
» orders_log 3asBKamMu no (pbio- |* Wcnonb3osaHue notoka FORTS_ORDRBOOK_REPL a5t nonyyerns
yepcam 1 OnLyoHaM shapshot, a 3atem oTkpbITME notoka FORTS_ORDLOG_REPL c yka-

3aHHbIM B snapshot HOMepoM peBn3um
YKypHan peiicTBuii ¢ 3asBKamu:

« oTkpbiTUe FORTS_ORDLOG_REPL ¢ nocnegHero nosy4eHHoro Ho-
Mepa peBunsun
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

FORTS_ORDLOG_REPL

» multileg_orders_log

MONHBIA  aHOHUMHbII
XYpHan onepaumii ¢
3asiBKaMu Mo CBsi3kam

YXypHan feiicTBuii ¢ 3asBKamMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnegHero nosy4eHHoro Ho-
Mepa peBunsun

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

XXypHan cpenok no
obroyepcam, cocTas-
HbIM UHCTPYMEHTaM U
onuuoHam

MepeoTKPbLITUE COOTBETCTBYIOLLETO NOTOKA C yKa3aHeM noceaHero no-
JTy4eHHOTO HoMepa peBn3umn unu repl state, Nosly4eHHOro B MOMEHT 3a-
KPbITVS MOTOKA

FORTS_COMMON_REPL

O6Las pbIHOYHAS WH-
dopMaumss no bko-
yepcam ¥ onLmoHam

MepeoTKpbITVE NOTOKA C HYNA

FORTS_AGGR##_REPL

CTakaHbl Mo dbroyep-
caMm 1 onuuoHam (## -
rny6vHa cTakaHa)

MepeoTKPbITE COOTBETCTBYIOLLLETO NMOTOKA C Hy/si

FORTS_REFDATA_REPL

CnpaBsoyHas n ceccu-
OHHas VHhopmaums

BbIcTpbIii cnocob:

* [lepeoTKpbITMe NOTOKa C yKa3aHueM nocsefHero nosy4eHHoro Home-
pa pesnsnm nnm repl state, No/1ly4eHHOro B MOMEHT 3aKpbITUA NOTOKa

[Jonyctumelii cnoco6:

» [epeoTKpbITUE NOTOKA C HYNA

FORTS_PART_REPL

MHbopMaLms o numm-
Tax

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_POS_REPL

MHbopmaLms o nosu-
LmsAX

MepeoTKpbITVE NOTOKA C HYNA

FORTS_VM_REPL

MHdhopmauma o Ba-
pUaLMOHHON Mapxe u
npemum

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_VOLAT_REPL

WHhopmaums o sona-
TUNBbHOCTU N TEOPETU-
4YeCkux ueHax onuyno-
HOB

MepeoTKpbITE NOTOKA C HYNA

RTS_INDEX_REPL

3HaueHust BUpPXKeBbIX
MHAEKcoB

MepeoTKpbITVE NOTOKA C HYNSA

MpW BOCCTAHOBNIEHNN COEAVHEHMSI BAXXHOW 3aa4eil ABNAETCS No/lyYeHre TeKYLLMX aKTUBHbIX 3asBOK N0/ib30BaTesNs:

1. MonyyeHne Habopa akT1BHbIX B MOMEHT BOCCTAHOB/IEHUS 3aIBOK.
2. Mony4eHue xypHasn AelicTBUiA C 3asiBKaMu B Nepuog, OTCYTCTBUA COEAUHEHUS.

3agava 1 pelwaetcs nyTéM nony4veHns cpesa 3asBok (FORTS _USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYHOLLME B cpe3e, Obin
CBefieHbl WM OTBEPrHYTbI B NEPUOA, OTCYTCTBUS COEANHEHMS.

3afava 2 peluaeTcs nosrydeHneM XypHasa AelicTBUin Co cBoMMM 3asBKkamu (Tabnmua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUSI COeAVHEHMs. [/1 3TOr0 HaA0 OTKPbITb COOTBETCTBY-
IOLWMIA NOTOK C yKa3aHWeM HoMepa peBu3ny nocneaHel hakTmuecku noslydeHHow fo c6os 3anvcu. Bee gelicTBus ¢ 3asaBkaMmu, MPOCXOANB-
LuMe A0 MOMeHTa BOCCTaHOB/EHUS], ByyT OTPaXeHbl B BUAE 3anuceli 3Tux Tabnuy,. VIHankaTtopom nosyyeHvs Bce NPOonyLLEeHHON nctopum
LEeVCTBUIA C 3asBKaMy SBMSIETCS nepexog, notoka B coctosiHne ONLINE.

I'IpumeanMe: r]pVIBe,CI,EHHaFI Bbille npoueaypa BOCCTaHOB/IEHUA NOAXOAUT U A1 NO3AHEro BXxoga.
3.4.1.3. OGLWMe pekoMmeHaauunmn

B 06LeM xe cryyae, Ans1 MUHUMK3aL/UY BEPOSITHOCTY BO3HMKHOBEHMUST CETEBbIX CG0EB B MO/b30BATE/IbCKMX NMPUIOXEHNsIX Brpxa peko-
MeH/yeT ycTaHaBnMBaThb Ly6vpytoLLye KaHasbl CBSI3W, UMETb [1Ba JIOTMHA AJ151 L0343, C OA4VHAKOBLIM HAG0POM Npas, 1, COOTBETCTBEHHO,
3anyckaTb O4HOBPEMEHHO [Ba MOJIb30BATENbCKUX MPUTOXKEHUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AaHHbIE, C BO3MOXHOCTbIO Nepe-
KIOUYEHVSt MEXZY HAMM Npy c60siX. Kak anbTepHaTuBa, B KOAE CaMoro NpUioXeHNst A0/MKEH GbITb NPeflyCMOTPEH MEXaHN3M Nepek/oUeHMs
Ha Ay6nmpyoLLnii KaHas CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTalolym Yepe3 pe3epBHbIii kaHas K Grpxe.
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Puc. 19. ly6nupoBaHue KaHa/0B CBA3MN

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

Moz TakuMy Npo6ieMamy NOHVMAIOTCSA aBapui Ha CTOPOHe 6UPXK, CBA3aHHbIE C HapyLLeHusaMu B paboTe sagapa TC unm cepsucos, gop-
MUPYIOLLUX KaKUe-IMGOo PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEpBUCOB.

3.4.2.1. O4ncTKa JaHHbIX MO NOTOKam

Mpn pernaMmeHTHbIX pa60Tax, LUTaTHbIX NN HELWTAaTHbIX nepesanyckax CepBncoB Ha CTOpoHe 6VIp)KVI N nocne BOCCTaHOBMEHUA CBA3N C
K/IMEHTOM, CepBUCHI ﬂyﬁﬂMKauMM AaHHbIX NMPUCbLINAKT yBEAOMIEHNA 06 oumncTtke CTapbiX gaHHbIX, Nepen TeM Kak Nnpucbliatb Tekyllee
COCTOsAAHME AaHHbIX.

YBegomnieHuns 06 ouncTKe ecTb ABYX TUNOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi tTabnuue, ¢ ykasaHueM peBikeHa. YBeOMIEHNe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTM YAa/IMTb BCE 3anucy co 3HayeHneM replRev MeHbLIVM, YEM yKa3aHOo B yBeAoMIeHUN. [Ina onTuMm3aumm nepejayun gaHHbIX,
B YBEAOMJIEHNN MOXET ObITb YKa3aH peBuxeH, pasHbli MAX(int64). 3To o03HauaeT, YTO KIMEHT AO/MKEH NPOMU3BECTU NOJHYK OUUCTKY
AaHHbIX No Tabnuue, Tabnuua byaeTt nepefaHa LemKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesmkoM, C yKkazaHueM HOBOro "HoMepa XMU3HW" notoka. O3HavaeT cy-
LLIEeCTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHU MOC/eAHEro coeanHeHns. KNmeHT AO/MKeH O4MCTUTb BCe AaHHble Mo BceM Tabnm-
LaM, AaHHble 6yayT nepedaHsl "¢ Hyns".

3.4.2.2. BO3MO)XXHbl€ U3MEHEHUNA AaHHbIX NMPU HEWTaTHOV paGoTe cepBUCOB NyGnKauum

B wratHom pexume paboTbl, BKIOYas pernameHTHble paboTbl BO BHETOProBOe BpPeMsi, MPW OTKPbITUM WAW NEPeoTKpbITUM Nt60o-
ro MoToKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuen 3assok n caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), kIMeHT MOXeT nonyyuTb kak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak u HoTudmkauum
CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcst KOPPEKTHO 06paboTathb.

B wTaTHOM pexuvme A/15 NOTOKOB, CBSA3aHHBIX C UCTOPUEl 3as1BOK 1 cAenok (CM. Bbilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbINAETCA TOMbKO NPV CMEHe BEePCUW CUCTEMbI, MOC/E TECTOBbIX TOProB, YTOObI NOMb30BATENIN OUNCTUIN TECTOBbLIE AaHHblE. B yBegome-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev A1 nepBoii No BpeMeHuW, JOCTYNHO B CUCTEME B HACTOALWMIA
MOMEHT 3aBK1 WU CLESKN.

Mpuxop ysepgomneHns CG_MSG_P2REPL_LIFENUM c HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOprax o3Hayaert, yto B TC
npousoLuen cepbesHblil c6oli, 1 TpebyeTcs NnepenocnaTb AaHHble N0 3as8BKam ¥ cAernkam, KOTopble MOIIM BbIThb YXXe pa3ocnaHbl Nosb3o-
Batesnam.

[lononHnTensbHO No KaHanam, He cBs3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), 6yget nybnunkosaTbCcs NHGOpP-
Maums o0 TOM, 6bI NN B pe3y/ibTaTe ncnpasBneHns OLNBOUHbIX aHHbIX 3aTPOHYThI AaHHbIE, KOTOPble PeasibHO Nonasu K Noib30BaTessM.
B yacTHOCTW, BbI/1 I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi nocneaHunii HoMep 3asBKu 1 CAeNKu Nnocse nepesanycka
cuctembl ByfeT [OCTYMNeH Mno/b30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_TRADE_REPL - 3asaBku u cgenku nonb3oBartens (Type=R)

4.1.1. Cxema gaHHbIX
Tabnuupbl:
« orders_log - XXypHan 3asBok
« multileg_orders_log - XXypHan 3aaB0OK N0 CBsA3Kam
« user_deal - )XypHan caenok nonb3osartens
» user_multileg_deal - >XypHan caenok nonb3oBaTens No cBsi3kam
« heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
« sys_events - Tabnuua co6bITHi
4.1.1.1. Ta6nuua orders_log: XXypHan 3asaBoK

Ta6n. 2. Monsa ta6nuubl orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

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

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTa

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

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

id_deal i8 MaeHTudbmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

price d16.5 Llena

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asaBku (UNIX-BpemMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

dir i1 Hanpaenexve

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

deal_price d16.5 LleHa 3ak/to4eHHO caenkm

client_code c7 Kof knneHTa

login_from c20 NorvH nonb3oBartens, NOCTaBUBLUETO 3asiBKy

comment c20 KommeHTapuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOI 3a5BKU

broker_from_rts c7 Kog, PTC dompmbl - Bnagensua 3asskn

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

aspref i4 MpeHTndomkaTop nonb3osartens. Ans 3asBokK, NoAaHHbIX oT SMA-noruHa -

naeHtudnkarop MASTER-norvHa.
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Mone Tun OnucaHune

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

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

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

variance_amount i8 AMNNTyga OTK/IOHEHWS (B KOHTPaKTax) CayvyainHoin HagoaBku K BCM/IbIBa-
OLLEN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnmuectBo eanHUL, MHCTPYMEHTa B MOCTOSHHOW COCTaB/AOLLEN BCMbl-
BatoLLein yactu aicbepr-3asBku

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

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON 151 3aKNOUEHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

compliance_id cl Cnocob BBOAA 3as1BKM

MpumeyaHus:

« lMone xstatus npeacTaensiet co6oi GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpuBeAeH B pasgaene MpusHaku, BbICTaB/s-
eMble Yy 3asiBOK 1 CAEJOK.

* [one dir MOXeT NpYHNMaTL Criefytowme 3HaueHns:
1 Buy
2 Sell
* [one public_action MOXeT NpYHUMAaTL CneayroLne 3HayeHms
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
» Mone id_ordl cofiepx1T HOMepP NepBOii 3asiBKM B NOC/1EL0BATENBHOCTY NEPEBbICTAB/IEHN 3asiBKM CO CPOKOM UCTEUYEHUS
» [Mone private_action (action) MOXeT NpUHUMaTh cneayoLine 3HavYeHms:
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
3 3asiBka fo6aBneHa B pesynbrate NosiB/IEHNs HOBOV BUAMMOI yacTu aiicbepra

« [lone reason MOXeT NPUHUMATL CefyHoLIMe 3HAUYEHNS:

0 O6bl4Has 3asBKa

4 BanaHcupytowe CpoYHble KOHTPaKTbl, 3aK/04YeHHbIe ¢ Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaum 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbI, 3aK/Tl0YEHHBbIE B paMKax npoLeaypbl kpocc-aedhonTta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLye CpoyHble KOHTPaKTbl, 3ak/Il0UEHHbIE B CBS3W C HeucnosHeHnem O6s3aTenbcTBa No NocTaBke Mo MOCTaBOYHbIM

CpOYHbIM KOHTpakTam Ha gparoleHHble MeTassibl
100 WHoe

¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolme 3Ha4YeHus:

""" (npoben nnu nycras cTpoka) He 3anonHeHo/He 3apaHo

M PyuHoii BBOA,

S B pe3ynbrate cpabarbiBaHWs YCIOBHOMO MOPYYeHKs (CTON-10cC)
R B pesynbrare paboThl aniroputMa-po6ora
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A B pesynbrate aniropytma aBTocn1efoBaHNsA
D 3akpbiTvie Mo3uLUMK B pe3ynbrate He ucnosHeHHoro MarginCall
4.1.1.2. Tabnuuya multileg_orders_log: )XypHan 3asaBOK No cBA3KaMm

Ta6n. 3. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmn

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

public_amount i8 KonnuyectBo KOHTpakToB B onepauun (47158 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepauumn no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCTBO KOHTPAKTOB B 3asiBke (415 aiicbepros - ocTas-
LLeecs KONIMYeCTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTudmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asBku (UNIX-Bpemsi B HaHOCEKyHAax no
cTaHgapty UTC)

dir i1 HanpaBneHnne

public_action i1 [LeiictBune ¢ 3asBKoii (aNs alicbepros - AeliCTBUE C BUAMMOI YacTbto aic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3ak/KO4YEHHO CAEMKu

rate_price d16.5 CraBka 3aaBKW. [1osie He ucro/ib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECMCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC chmpmbl-afipecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBkn

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Howmep nepBoli 3asBku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHtndunkatop MASTER-normHa.

private_order_id i8 MaeHTndMKaLMOHHBIN HOMep 3asBku (4718 aiicbeproB — naeHTudmKaum-
OHHbI HOMep Bceil aiicbepr-3asBKu)

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

private_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTYfa OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHol HaabaBku K BCM/ibiBa-
toLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyecTBo efnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBNAIOLLENA BCMN/bI-
BaloLLlell yacTu alicbepr-3asBku

private_action i1 [LelicTBue ¢ 3asBKOI (o151 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBkun)
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Mone Tun OnucaHune

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

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

« [Mone xstatus npeacTaenser co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA MO/ NpuBeAeH B pasaene Mpu3Haku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEJOK.

 [one dir MOXeT NPUHUMATL CefyloLune 3HaUYEHNS:
1 Buy
2 Sell
* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cLenky
« [Mone private_action (action) MOXeT NpYHUMATL Criedyome 3HaYeHNs:
0 3asBka ypasieHa
1 3asBka gobasneHa
2 3asBka cBefeHa B CcAenky
3 3afBka gob6asneHa B pesynbrate NosiBfieHNs HOBOI BUAVMMON YyacTu aiicbepra
* lMone reason MOXET NPUHUMATL CNeaytoLmne 3HaYeHNS:
0 O6bl4Hasn 3asBKa
4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3ak/4YeHHble ¢ Jo6poCOBECTHbIM YYACTHUKOM KIMpUHra 6e3 nogayuv 3asBok
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMKkax npoueaypbl Kpocc-gedonrta
7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKM0YEHHbIE B CBA3W C HEUCMONHEHNEM MapXuHaibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/i0YEHHbIE B CBA3M C HeucnonHeHneM O6si3aTenbCcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM
CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl

100 WHoe

* Mone compliance_id MOXeT NpuHMMAaTh Cneaylolime 3Ha4YeHns:

" " (Nnpoben nam nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoii BBO,

S B pesynbrate cpabatbiBaHWs YCIOBHOTO NopyyeHust (CTon-nocc)
R B pe3ynbrate paboTbl anroputma-pobota

A B pesynbrare anroputma aBTocnefoBaHns

D 3akpbITvie Mo3ULMK B pe3ynbrate He ucnosHeHHoro MarginCall

4.1.1.3. Ta6nuuya user_deal: )XypHan cgenok nonb3oBarens

Ta6n. 4. Nonsa Taénuybl user_deal

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA
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Mone Tun OnucaHune

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep caenkv no apyroi Hore

Xpos i8 Konuyectso no3uuuii N0 MHCTPYMEHTY Ha pbIHKE Mocne caenkv

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTA

public_order_id_buy i8 MaeHTndmkaTop 3asBKM Mokynatens (4ns aic6epros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

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

price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

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

nosystem i1 Mpu3HaK BHECUCTEMHO CAeNKN

xstatus_buy i8 CraTtyc cenku co CTOPOHbI NoKynartens

xstatus_sell i8 CraTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 PaclwpeHne ans ctatycos cenok (B AONOMHEHME K MO0 Xstatus_buy)

xstatus2_sell i8 PaclwvpeHve ans ctatycos cienok (B AonosiHeHne K nonto xstatus_sell)

ext_id_buy i4 BHeLIHW HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkK NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynatens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

private_order_id_buy i8 MaeHTndmkaTop 3asBku nokynatens (ans aicbeproB - naeHTudmkaTop
BCelt alicbepr-3asBky nokynaresis)

private_order_id_sell i8 MaeHTudhmkaTop 3asBku npogasua (415 ailcbepros - naeHTUgrKaTop Beelt
alicbepr-3asBky nNpoaasLa)

reason_buy i4 MpusHak (NprunHa) cenkv yperynmpoBaHus nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynuposaHusa npogasLa.

Mpumeyanus:

* Mons code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaioTca ToNbKO 4158 CBOMX CAEMNOK

« Mons xstatus_sell n xstatus_buy siBnsitoTCs 6UTOBLIMM Mackamu (MoApo6Hee cM. pasgen MpusHaky, BbICTAB/ISIEMbIE Y 3asIBOK U CLAEMOK)

e [lna TexHn4ecknx caenok, ABNSIWMMNCS pesynbsTataMu CAenoK No MHCTPYMeHTam-CBsi3kaM, nosie nosystem Bcerga ycTaHOBMEHO B 1,
BHE 3aBMCVMOCTY OT TOT0, AAB/IAETCA NN CAe/Ka No CBA3Ke CUCTEMHOI MW aApecHoi. Jns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeNKN
HaZ0 MCNOJIb30BaTh NPMU3HaK NOSYStem COOTBETCTBYOLLEN 3anucy Tabnuubl multileg_deal.

* Mone id_repo cogepXut HoOMep CAeKn No Apyroi Hore. [ns |- Horv nosie cogepXxuT HoMep caenkm no lI-i Hore, ans II-i Horn — Homep
caenku no I-i.

« Mone id_deal_multileg conepXuT Ko cenkn no MHCTPYMEHTY-CBA3Ke, B C/lydae ec/v JaHHas 3anucb sIBNSIeTCS 3anuchio 0 TEXHUYECKO
caenke. B cryyae caenkvt no 06b6IMHOMY MHCTPYMEHTY fiaHHoe nosne coaepxuT 0.

« [ina "dyxux" caenok B nonsx xstatus_buy n xstatus_sell moryT BbicTaBnsATbecst npu3Hakn NonQuote, ClearingTrade, Address u Strategy.

* B cgenkax akcnupauum id nopyyeHus Ha akcnvpaumio ykasbiBaeTca B nosne private_order_id_buy, ecnu akcnnpyupoBasics ONLMOH KO,
nn6éo B none private_order_id_sell, ecnv akcnmpuposasics ONUKUOH MyT.
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« Mons fee_buy u fee_sell cogepxaT oLEHOYHbI pasmep nMMUTa, 6/10KMPYEMOro Moj, KOMUCCHIO NO caenke. Pasmep komuccumn Heobxo-
anmo cMoTpeTh B notoke FORTS_FEE_REPL.

* longa reason_buy n reason_sell MOryT NpUHUMaTh cnegyrouime sHa4eHnA:

0 O6bl4yHas caenka

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

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

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

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

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTaslsibl

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

Ta6n. 5. Nonsa Ta6nuupbl user_multileg_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoii HOMn

isin_id_rb i4 M aeHTudmkaTop MHCTPYMEHTa BTOPOIA HOrn

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

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 MaeHTudmkaTop cenkv no nepeoii Hore

id_deal_rb i8 MaeHTndmkaTop caenku no BTOpPOit Hore

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

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

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTa

price d16.5 LleHa nepBoii YacT NapHOW CBSA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknioueHns caenku

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

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 PacLumpeHHbIli cTaTyc cenkn co CTOPOHbI NoKynatens

xstatus_sell i8 PaclumnpeHHbIii cTaTyc cenky co CTOPOHbI NpoAaBsLa

xstatus2_buy i8 PaclwmpeHne ans ctatycoB caenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclunpeHune gns ctatycos CAenok (B 4OMNOMHeHMe K nosto xstatus_sell)

ext_id_buy i4 BHeLLUHWIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLHWIA HoMep 13 3asBKM NpogasLia

code_buy c7 Kog nokynarens

code_sell c7 Kog, npogasua

comment_buy c20 KoMMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 3 3asiBKu npofasLa

login_buy c20 JlorvH nonb3oBartens nokynatens

login_sell c20 JlorvH nonb3oBarens npogasLa
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Mone Tun OnucaHune

code_rts_buy c7 Kog PTC chmvpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MpeHTndomkaTop 3asBkM nokynartens (415 aincbepros - naeHTudmkarop
BCeli alicbepr-3asiBku nokynarens)

private_order_id_sell i8 MaeHTrdmkaTop 3asBkM npoaasua (415 aiicbepros - naeHTudmKaTop Bce
aicbepr-3asiBkM NpogaBLa)

reason_buy i4 Mpu3Hak (NpruunHa) caenkn yperynnposaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuyunHa) caenkn yperynuposaHusa npogasLia.

MpumevaHus:

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

HAKTCA TOJSIbKO A1 CBOUX CAENTOK

« TMone rate_price Ana UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, coaepxuT 0.

* [Mons reason_buy u reason_sell MOryT NpyHUMaTh CieflytoLime 3HaYeHNs:

0 O6bl4Has caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [Jo6pPOCOBECTHLIM YYACTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE B paMKax npoLeaypbl kpocc-gedonTta

7 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3M C HEWCTONHEHNEM MapXunHanbHoro TpeboBaHus

8 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Il0UEHHbIE B CBSI3W C HeucnosiHeHnem O6si3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM

CpOyHbIM KOHTpaKTam Ha AparoueHHble MeTasifbl

100 WHoe

4.1.1.5. Ta6nuuya heartbeat: Cnyxe6Hana Taénuua cepBepHbIX HacoB

[aHHas Tabnuua HanonHAeTcs AAPOM TOProBOW CUCTEMBI C ONPEeAENEHHON NEPUOANYHOCTBIO 1 MOXET ObITb MCMOMb30BaHa A1 3ajau
CMHXPOHU3aUmMu (Hanpumep, 415 MPOBEPKV NpUXoAa BCeX CAENO0K 3a ONpeAeNeHHbI MOMEHT BpeMeHw). Tabnuua cnosb3yeTcs B pexuve
no6aeneHns 3anvceii; oumcTka Tabnvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 6. Monsa Ta6nuubl heartbeat

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
server_time t [Jara n Bpems cepsepa

Ta6n. 7. Monsa Tabnuubl sys_events

4.1.1.6. Tabnuua sys_events: Taénuua cobbITUiA

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replAct i8 Cnyxe6bHoe none nNoAcucTeMbl penimkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun
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event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypb! B NPOMKIMPUHTE 3aKOHYEHbI
event_type =4

message = "intraday_clearing_started"

Hauano npoMknnpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOrO KNpuHra

event_type = 6

message = "extension_of_limits_finished"

PasgBmkka NMMUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[leHexHble cpeacTBa nocsie NPOMK/MPYHTA NepecUYnTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hayano npvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24

message = "discrete_auction_add_order_finished"
OKOHYaHWe npmema 3asiBOK B ayKLWOH OTKPbITUSI

4.2. NMotok FORTS_ORDLOG_REPL - MoToKk aHOHUMHBbIX 3asBOK (Type=R)

4.2.1. Cxema pgaHHbIX
Tabnmupl:
 orders_log - XXypHan 3asB0K
» multileg_orders_log - XXypHas 3asBOK N0 CBA3Kam
« heartbeat - CnyxebHas Tabsmua cepBepHbIX YacoB
» sys_events - Tabnmua cobbITWiA

4.2.1.1. Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6n. 8. Monsa Ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pensmkaumm

replAct i8 CnyxebHoe nose nofcucTembl pennkawmm

public_order_id i8 M aeHTUMKaLMOHHbI HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMOIA
yacTu alicbepra)

sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHVKaIbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKToB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndomkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK

xstatus i8 PaclunpeHHbIi cTaTyc 3asBKku

xstatus2 i8 PacLumpeHnve gns ctatycos 3asiBOK (B [OMO/IHEHME K MO0 Xstatus)

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHnsa 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no

cTaHgapty UTC)

dir i1 Hanpasnexue
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Mone Tun OnucaHune
public_action i1 [LeiicTBure ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMOI YacTbto aiic-
6epra)
deal_price d16.5 LleHa 3ak/1l04eHHO caenkm
MpumeyaHus:

« [Mone xstatus npeacTaenser co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA MO NpUBeAeH B pasaene lMpu3Haku, BbICTaBNs-
eMble Yy 3as1BOK 1 CAE/OK.

« Mone dir MOXeT NPUHUMATL CreayoLLmMe 3HaYEHNS:
1 Buy
2 Sell

« [Mone public_action MoXeT npyHUMaTL creayowme 3Ha4ueHNnst
0 3asBka yfasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAenky

4.2.1.2. Tabnuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 9. Nonsa Tabnuubl multileg_orders_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

public_order_id i8 MaeHTndmKaLMoHHbIN HOMep 3asBKu (4N aiicbepros - HOMep BUAMMON
yacTu aiicbepra)

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuyecTBo KOHTpakTOB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPaKToOB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
Leecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTndmkaTop cAenku no 4aHHOW 3anmcu XypHana 3asiBoK

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

price d16.5 LleHa. lMosne He ucnonb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHus coctosiHna 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [LeicTBure c 3anBKoi1 (aN5 alicbepros - AelicTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBo HOrM 3ak/IOYEHHON CAEMNKN

rate_price d16.5 CraBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBon-LeHa 3asBk1

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HaUEHWiA Nons NpuBeaeH B pasgene MpusHaku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEOK.

* [one dir MOXeT NpYHNMAaTL Crefylowmne 3HaveHns:
1 Buy

2 Sell
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* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus

0 3asBka ypasieHa
1 3asBka gobasneHa

2 3asBKa cBefeHa B cAesky

4.2.1.3. Tabnuua heartbeat: Cnyxe6Has Taénumua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepruoaNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3auMKM (HanpumMep, 415 NPOBEPKM NPUXOAA BCEX CAEMNOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnosb3yeTcs B pexume
[o6aBneHns 3anuceid; ouncTka Tabnuubl NPOUCXOANT B HOYHOE BPEMS.

Ta6n. 10. Nona Ta6nuybl heartbeat

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
server_time t [Jara v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Ta6smua coobITUiA

Ta6n. 11. Nons Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHbIE TWMbI COGLITHI

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KNIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

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

event_type = 4
message = "intraday_clearing_started"
Hauano npomkampuxra

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

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

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

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OKoHuaHue nprema 3asiBOK B ayKLMOH OTKPbITUSA
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4.3. Notok FORTS_DEALS_REPL - NMoTtok aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema gaHHbIX
Tabnuupl:
« deal - XXypHan caenok
* multileg_deal - XXypHan cenok no cesiskam
 heartbeat - CnyxebHasn Tabnmua cepsepHbIX 4acoB
» sys_events - Tabnmua cobbITHiA

4.3.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 12. Nona ta6nuubl deal

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noagcuUcTeMbl penmkalmm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKa/bHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenkn

Xpos i8 Konnuectso no3uuii Mo UHCTPYMEHTY Ha PbiHKE Noc/ne CAenku

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

public_order_id_buy i8 MaeHTndmkaTop 3asBKM Mokynatens (ans aicbepros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

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

price d16.5 Llena

moment t Bpewms 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueHuns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mo ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKM

xstatus_buy i8 CTaTtyc caenku co CTOPOHbI NoKynartens

xstatus_sell i8 CraTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 Paclwpexne ans ctatycos cAenok (B AONOMHEHME K MO0 Xstatus_buy)

xstatus2_sell i8 PacwmpeHune gns ctatycoB cAenok (B 4onosHeHne K nonto xstatus_sell)

MpumeyaHus:

* B cpenkax akcnvpaumu id nopyyeHus Ha akcnupaumio ykasbisaeTtcs B nose public_order_id_sell, ecnn 310 cgenka no onuuoHy, B none
public_order_id_buy B caenkax no thbtouepcy Ans onuuoHa konn, B none public_order_id_sell B caenkax no dbroyepcy A1s onuuoHa nyT.

» [Mons xstatus_sell n xstatus_buy sBnstoTca 6uToBbIMM Mackamu (nogpobHee cM. pasgen MpusHaky, BbiCTaBnsseMble Y 3a8BOK U CAENOK)
4.3.1.2. Tabnuuya multileg_deal: )XypHan cgenok no cBsaskam

Ta6n. 13. NMona ta6nuubl multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

id_deal i8 Homep caenku

public_order_id_buy i8 MpaeHTndomkaTop 3asBkM Mokynatens (418 aincbepros - HOMep BUAMMON
YyacTu aricbepr-3asBku nokynaresns)
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Mone Tun OnucaHune

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

xamount i8 O6beM, KONMYECTBO €IUHNL, UHCTPYMEHTA

price dl6.5 LleHa nepBoii YacTv NapHOW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

moment t Bpems 3aknoueHns caenku

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

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 Craryc cefiku co CTOPOHbI Nokynatens

xstatus_sell i8 CraTtyc cenku co CTOpPOHbI NpoaasLa

xstatus2_buy i8 PaclwvpeHve ans ctarycoB cAenokK (B AONOMHEHME K MO0 xstatus_buy)

xstatus2_sell i8 PacwnpeHne gns ctatycoB caenok (B AonosiHeHne k nonto xstatus_sell)

MpumeyaHus:

« [Mons xstatus_sell n xstatus_buy sasnsioTcs 6uToBbIMKM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbiICTaBAsSEMbIE Y 3as9BOK Y CAEMOK)

4.3.1.3. Ta6nuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanosHseTCs SAPOM TOProBOi CUCTEMbI C ONPefesieHHOW NeproANYHOCTBI0 U MOXET ObITb MCMOMIb30BaHa As 3a4ad
CYHXPOHM3aLMKM (HanpuMep, A4/1s1 MPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbI MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka Tabnuubl MPOUCXOAUT B HOYHOE BpeEMS.

Ta6n. 14. Nona tTa6nuybl heartbeat

Mone Tun OnucaHve

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

4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 15. Mona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl pennkaumm
replRev i8 CnyxebHoe nose nofc1cTeMbl pennkawmm
replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
event_id i8 YHUKa/TbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

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

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkmpuHra

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

event_type =6

message = "extension_of_limits_finished"

Pa3fBmkka NMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"

[LleHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24

message = "discrete_auction_add_order_finished"
OKOH4YaHWe npmema 3asiBOK B ayKLMOH OTKPbITUSI

4.4. Notok FORTS_FEE_REPL - MNMoTok Komuccuit n wrpados oMpxu
(Type=AR)
4.4.1. Cxema gaHHbIX
Tabnmupl:
 adjusted_fee - Komuccum 6upxm
¢ penalty - LUTpadbl 6upxmn
» sys_events - Tabnuua cobbITHiA
4.4.1.1. Ta6nuua adjusted_fee: Komuccun 6mpxu

Ta6n. 16. Nona tTa6nuubl adjusted_fee

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

id_deal i8 Homep caenkn

moment t Bpems 3aknoueHns caesnku

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

code_buy c7 Kog nokynarens

code_sell c7 Kop npogasua

initial_fee_buy d26.2 C6op no caenke nokynartens, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasLa, rpy6o

adjusted_fee_buy d26.2 C6op no caenke nokynaresnsi, TO4HO

adjusted_fee_trade_buy d26.2 BuipxeBoii c6op No caenke nokynarens, TO4HO

adjusted_fee_clearing_buy d26.2 KnupurHroseli c60p No caesnke nokynaress, TO4HO

adjusted_fee_sell d26.2 C6op no caenke npofasLa, TO4YHO

adjusted_fee_trade_sell d26.2 BuipxeBoii c6op Mo caenke npofasLa, TOYHO

adjusted_fee_clearing_sell d26.2 KnvpuHroBsblili c6op no caenke npogasLua, TOYHO

id_deal_multileg i8 Homep caenku no cesske

Ta6n. 17. Monsa Taénuubl penalty

4.4.1.2. Ta6nuua penalty: LUTpadbl 6upxn

Mone Tun OnucaHve
repliD i8 CnyxebHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no cesiske

moment t Bpems 3aknoueHns caenku

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

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

penalty_buy d26.2 LWTpadh no caenke nokynarens

penalty_sell d26.2 LWtpad no caenke npofasua

4.4.1.3. Ta6nuua sys_events: Ta6nmua coobITUiA

Ta6n. 18. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmm
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMK/INPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecynTaHsbl

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTaBOK KOMUCCUiA GUPXU
(Type=AR)

4.5.1. Cxema AaHHbIX
Tabnuubl:

« futures_rate - ToO4Hble CTaBKU KOMUcCHii no (pbioqepcam N NHCTPYMEHTaM-CBA3Kam

112



23.01.2024

PLAZA Il wnto3 Bepcua 7.21

* option_rate - TouHble CTaBK/ KOMUCCWIi MO ONLOHaM

* sys_events - Tabnuua coobbITWiA

4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIA NO PbloYepcamM U UHCTPYMEHTaM-CBA3Kam

Ta6n. 19. Nona ta6nuybl futures_rate

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHUWKasIbHbIA YNCT0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUpPXEBOI KOMUCCUN AN aAPECHbIX CAeNoK
exchange_fee d26.2 TouHas cTaBka 6MpPXeBO KOMUCCUM 4715 aHOHVMHBIX CAEM0K
clearing_fee_negdeal d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUN ANst aiPECHbIX CAENOK
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBOM KOMUCCUM A1 @HOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOI KOMUCCUM 3@ UCMOJTHEHNE KOHTPaKTa.

4.5.1.2. Tabnuua option_rate: TOUHble CTaBKM KOMUCCUIA NO ONLMOHAM

Ta6n. 20. Mons Ta6nuubl option_rate

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTembl penvkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmKaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUM AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka GUpPXeBO KOMUCCHMN A1 aHOHVMHBIX CAEM0K
clearing_fee_negdeal d26.2 TouHas cTaBKa K/IMPVHIOBOM KOMUCCUW ANS1 aPECHbIX CAEMOK
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBO KOMUCCUM A1 @HOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouHast cTaBka KIMPUHIOBOM KOMUCCUW 38 UCMOMHEHUE KOHTPaKTa.

4.5.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 21. NMona Ta6nuybl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i1 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbLITUIA

event_type =1

message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasloM HOBOW TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"
Bce pacueTHble npoLesypb! B MPOMKMPUHIE 3aKOHYEHBI

event_type =4
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message = "intraday_clearing_started"
Hauano npomknvpuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of _limits_finished"
PasaBmkka NMMUTOB 3aKOHYEHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKINPUHra nepecynTaHbl

4.6. Notok FORTS_BROKER_FEE_REPL - Bpokepckue komuccuum (Type=l)

4.6.1. Cxema AaHHbIX
Tabnuupl:
 broker_fee - Bpokepckas komuccus

¢ sys_events - Tabnumua co6bITUiA

4.6.1.1. Ta6nuua broker_fee: Bpokepckasa komuccus

Ta6n. 22. Nona Taénuybl broker_fee

Mone Tun OnucaHune

repllD i8 Cnyxe6Hoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

broker_fee_buy d26.2 Bpokepckasi KoMyccrs Mo caesnke nokynaresns

broker_fee_sell d26.2 Bpokepckas KoMmuccusa no caenke npogasua

id_deal_multileg i8 Homep caenku no ceaske

4.6.1.2. Tabnuua sys_events: Taénuua co6bITUIA

Tab6n. 23. Nona Tabnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose noAcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTEMbI penmKalmm
event_id i8 YHUWKabHbI naeHTUrKaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOProBoli ceccum
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event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npoMknnpuHra

event_type =5

message = "clearing_started"

Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"
PasgBmkka NMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/IMPUHIa NepecUmnTaHbl

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl Ansa pacyerta
6pokepckon kKomuccum (Type=l)
4.7.1. Cxema AaHHbIX
Ta6nnu:
- broker_fee_params - MapaMeTpbi /15 pacyeTa GPoKepcKoi KoMuccn
- sys_events - Ta6nmua coGbITuii
4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl A48 pacyeta 6pOKepPCKO KoMuccumn

Ta6n. 24. Nonsa tTa6nuubl broker_fee_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose NogcuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nose nogcucTeMsl penmkawmm

sess_id i4 Homep ceccun

client_code c7 Koga knueHTa (kog 6pokepa)

lower_fee d26.2 MUHUMaIbHO BO3MOXHAsi CyMMa GPOKEPCKOI KOMUCCUM 33 OfIMH KOHTPaKT

upper_fee d26.2 MakcrMasibHO BO3MOXHas CymMMa GpOKepCKOV KOMUCCUWM 3@ OAMH KOH-
TpakT

multiplier d26.2 MynbsTUnAnkaTop K cymme 61pXXeBoro 1 KJIMPUHIoBoro cbopa

additive d26.2 MocTosiHHas fobaBka 3a OAMH KOHTPakKT

MpumeyaHus:

» MMone client_code MOXeT cogepxaTtb MOB0 KOA KJMEHTCKOro pasgena, NMnbo kog 6pokepckoin mpmbl. ECnn ykasaH Kog KveHTa, To
3a/jaHHble NapameTpbl UCNOJb3YITCA 18 pacyeTa 6pPOKePCKO KOMUCCUMM NO CAeMkam AaHHOTo KnveHTa. Ecnm ykasaH kog 6pokepa, To
napamMeTpbl UICNOSIb3YHTCS A5 pacyeTa GPOKepPCKoli KOMUCCHM NO BCEM KneHTam BO.

* TMone sess_id MOXET NPUHUMATb CefytoLye 3Ha4eHUs:
sess_id TekyLme (aeiicTByroLWMe celivac) napameTpbl pacyeTa.
-1 [o6asneHne HOBbIX NapaMeTpoB pacyeTa. [lapameTpbl NPUMEHSIOTCS B CNeAyHLLEn TOProBoii ceccum.
-2 YpaneHve TekyLimMx napameTpoB pacyeTa. [apameTpbl yAansoTca B cefytoLleii ToproBoii ceccum.
4.7.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 25. NMona Ta6nuubl sys_events

Mone Tun OnucaHune
repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

115




23.01.2024 PLAZA Il wnto3 Bepcua 7.21
Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn
event_type i4 Tvn cobbITuA
message c64 OnucaHune cobbITUSA
Mpumeyanus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fJaHHbIX U3 KIMPYHIOBO CUCTEMbI B TOPTOBYIO Nepej Ha4yasioM HOBO TOProBoii ceccun

event_type =2

message = "intraday_clearing_finished"
Bce pacyeTHble npoLesypb! B MPOMKPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkampuxra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTaa nocse NPoMKANPUHra nepecynTaHbl

4.8. NoTtok FORTS_USERORDERBOOK_REPL - 3asaBku nonb3oBarensa: Cpes

ctakaHa (Type=R)

B noToke ¢ nepMoanyHOCTBIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTca cpes akTMBHBIX 3as1BOK, U 3anuch B Tabnuue info ¢ peBusvei
nocnefHelt o6paboTaHHol TpaH3akuuy 13 orders_log, HOMEPOM XMW3HU NOTOKA M COCTOsIHMEM My6nmKaumm cpesa (none publication_state).
B momeHT ny6nmkaumm cpesa none publication_state npuHumaeT 3HaveHune 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HaveHue 1. o momeHTa publication_state=1 gaHHble B Tabnvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema AaHHbIX

Tabnmupl:

« orders - Ta6nl/|ua AKTUBHbIX CbblOHepCHle N ONUNOHHbIX 3a5BOK

« info - iHdhopmauus o cTakaHax

4.8.1.1. Ta6nuua orders: Tabnuua aKTUBHBLIX (hbIOYEPCHbIX U OMLMOHHbIX 3aABOK

Ta6n. 26. Mona Tabnuybl orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTembl pennkawumm

public_order_id i8 MaeHTndmKaLMoHHbIN HOMep 3asBku (4518 aiicbepros - HOMepP BUAMMON
yacTu aiicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Ko knueHta

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpemsi usmerHeHusi coctosiHnsa 3asaBku (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)
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Mone Tun OnucaHune

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [LeictBue ¢ 3anBKoii (aNs alicbepros - AelicTBUE C BUAMMOW YacTbio aiic-
6epra)

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

dir i1 Hanpasnexune

price d16.5 Llena

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (475 aiicbepros - KONMYECTBO KOH-
TPakToB B onepaumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/M4yecTBO KOHTPAKTOB B 3asiBKe (4711 aiicGepros - OCTaB-
Lueecst KOJIMYeCcTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLENO 3asBKY

broker_to c7 Ko SPECTRA cdmpmbl-agpecaTa BHECUCTEMHOM 3asBKU

broker_to_rts c7 Kog, PTC dhmpmbl-apecata BHECUCTEMHOI 3a51BKU

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

broker_from_rts c7 Kog PTC dmpMbl - Bnagenbla 3asBku

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

private_order_id i8 M aeHTUMKaLMOHHBIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmkaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKi)

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

private_amount_rest i8 OcrTaBlUeecs KO/IMYeCTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LUeecst KOJIMYeCTBO KOHTPAKTOB BO BCEil alicbepr-3asiBke)

variance_amount i8 AMNANTYfA OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHoli HaabaBku K BCM/biBa-
loLLelt YacTn aiicbepr-3asBku

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaB/AOLLENR BCMbl-
BatoLLleil YacTu alicbepr-3asBKku

private_action i1 [LeictBue c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUW BCeA aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHus 3as1Bkn (419 alicbeproB - BpeMsi NOSIBNIEHMS BCEW aiic-
6epr-3asBkun)

private_init_amount i8 HavanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/151 aiicbepros - HayaslbHoe
KOMMYeCTBO KOHTPAKTOB BO BCell aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3as8BKKW, BbICTABNEHHON ANS 3aKN0YEHNS CAENKN ype-
rynnpoBaHus 06a3artenbCTB.

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIB/IEHUS BUAMMON
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IM4ECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

« lMone xstatus npeacTaensiet co6oi GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONsA NpuBeaeH B pasgene NpusHaku, BbICTaB/s-

eMble Y 3adBOK 1 CAeNnokK.

« [Mone dir moxeT npuHMMaTb cnepyruine sHa4eHuns:

1 Buy
2 Sell

« [one public_action MoxeT NnpuHUMaTh criefylolme 3Ha4YeHns:

0 3asBka yganeHa
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1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
 [None private_action (action) MOXeT NpUHMMaTb cneaytoLine 3Ha4YeHms:
0 3asBka ygasieHa
1 3asnBka gobasneHa
2 3asBKa cBefeHa B caenky
3 3asiBka fo6aBneHa B pesysbTate NosiBNIEHNs HOBOV BUAMMOI YyacTu aiicbepra

+ [one reason MOXeT NPUHUMATHL CefytoLine 3HaYeHNs:

0 O6bl4yHas 3asBka

4 BanaHcupytoLe CpoYHble KOHTPaKTbl, 3aK/T04YEHHbIE € Jo06POCOBECTHLIM YHAaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbiBaoLiye CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLyie CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3M C HEWCTONHEHNEM MapXuHanbHoro TpeboBaHus

8 3akpbiBatowme CpoyHble KOHTPaKTbl, 3aK/Il0UYEeHHbIE B CBA3W C HencnosiHeHnem O6si3aTesibcTBa N0 MOCTaBKe MO NMOCTABOYHLIM

CpOYHbIM KOHTpakTam Ha gparoleHHble MeTassibl
100 WHoe

» [Mone compliance_id MOXeT NpMHUMaTh cnefytoLime 3Ha4eHns:

" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrate cpabarbiBaHWsi yC/I0BHOMO Nopy4veHns (CTon-aocc)
R B pesynbrarte paboTbl anroputma-pobota

A B pesynbrarte anroputma aBToc/1eA0BaHNA

D 3akpbITrie No3uLmMKn B pesysstare He ncnonHeHHoro MarginCall

4.8.1.2. Tabnuuya info: MHhpopmauma o cTakaHax

Ta6n. 27. NMona Ta6nuubl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

infolD i8 YHUKabHBbIA KoY

logRev i8 MocnepHas obpaboTaHHasa peBn3na Ha MOMEHT (DOPMMPOBaHNA cpesa
lifeNum i4 Homep *u3Hu notoka

moment t Bpems chopmuposaHus cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

MpumeyaHus:

» [Mone publication_state MoXeT npuHUMaTL cnegyoLime 3HauYeHus:
0 in progress (4aHHble He roTOoBbI)

1 done

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHBbIi (Type=R)

B noToke ¢ nepMoanyHOCTBIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTca cpes akTUBHBIX 3as1BOK, U 3anuch B Tabnuue info ¢ peBnsveli
nocnefHel o6paboraHHoli TpaH3akuuy 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTOsIHMEM My6nmKaumm cpesa (none publication_state).
B MomeHT ny6nvkauum cpesa none publication_state npuHumaeT 3HaueHue 0. MNMocne Toro kak cpes ony6nvkoBaH publication_state npuHn-
maeT 3HauyeHve 1. lo momeHTa publication_state=1 gaHHble B Tabnumue orders MoryT 6biTb HEKOHCUCTEHTHBI.
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4.9.1. Cxema AaHHbIX
Tabnuupbl:
* orders - Ta6nvlu,a aKTUBHbIX aHOHUMHbIX 3aABOK
* info - IHdhopmauumsa o ctakaHax
4.9.1.1. Ta6nuuya orders: Tabnuya akTUBHbIX aHOHMMHbIX 3a5BOK

Ta6n. 28. NMona Ta6nuubl orders

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

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

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpemsi usmeHeHusi coctosiHns 3asaBku (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PaclunpeHHbIi cTaTyc 3asBKku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMOSHEHME K MO0 Xstatus)

public_action i1 [LeiictBue ¢ 3anBKoii (aNs alicbepros - AelicTBUE C BUAMMOW YacTbio aiic-
6epra)

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

dir i1 Hanpasnenune

price d16.5 Llena

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (4715 aiicbepros - KONMUYECTBO KOH-
TPakToB B onepaumu no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIeecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

public_init_moment t Bpems nossneHus 3aaBku (418 alicbepros - BpEMS NOSAB/IEHUS BUAMMONA
yacTtu alicbepra)

public_init_amount i8 HauanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/15 aiicbepros - HavaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

Mpumeyanus:

« [lone xstatus npeacrasnsaer coboii 6VITOBy}O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseneH B pasgene NpusHaku, BbICTasB/sA-
€Mble Yy 3asBOK 1 CAEeNOoK.

 Mone dir MOXeT NPUHUMATL CreayoLme 3HaYeHNS:
1 Buy
2 Sell
» Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavyeHus
1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky
4.9.1.2. Tabnuua info: UHchopmauus o crtakaHax

Ta6n. 29. Nona ta6nuybl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkasmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
infolD i8 YHWKaIbHbIA K104
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Mone Twvn OnucaHvne

logRev i8 MocnegHas obpaboTaHHas peBU3na Ha MOMEHT (hOpMMPOBaHUS cpesa
lifeNum i4 Homep xu13Hu noToka

moment t Bpewmsi hopmupoBaHus cpesa

publication_state i1 CocTtosiHue ny6nvkaumm cpesa

MpumeyaHus:

» [Mone publication_state MoxeT NpuHUMaTL criefyoLme 3HadYeHns:
0 in progress (faHHble He roTOBbI)

1 done

4.10. Motok FORTS_COMMON_REPL - O6was nHgopmaunmsa no ceccumu
(Type=I)
4.10.1. Cxema gaHHbIX
Tabnmupl:
« common - O6Lasn nHchopmaums no ceccum
* sys_events - Tabnuua cobbITHi
4.10.1.1. Ta6nuuya common: O6Lwas nHopmMmaLua No ceccumn
Tabnuua cogepXunT 06LLEPLIHOYHBIE NOKA3aTeNy Takme Kak Jlydlune 3asiBKU Ha NMOKYNKY 1 NPOAAXy, LieHbl OTKPbITASA, 3aKpbITUSI U T.N.

Ta6én. 30. Mona Taénuybl common

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

best_buy d16.5 LieHa nyuLuei 3asBku Ha NOKYMNKY C y4ETOM CUHTETUYECKOW NINKBUAHOCTY

xamount_buy i8 KonnuecTtso B 3asBKax Ha MOKYMKy C lyyLueli LLleHOV C y4eTOM CUHTETHYe-
CKOW NIKBUAHOCTH

orders_buy_qty i1 KonmuecTtBo 3asBOK Ha NOKYMNKY C YH4ETOM CUHTETUYECKOW JIMKBUAHOCTH

xorders_buy_amount i8 O61BbEM B KOHTPaKTax B 3asBKax Ha MOKYMKy C y4eTOM CUHTETUYECKON -
KBUAHOCTN

best_sell d16.5 LleHa nyuiueli 3as1BKM Ha Npofaxy C YYETOM CUHTETUYECKOWA NTIMKBUAHOCTM

xamount_sell i8 KonuuecTBo B 3asBKax Ha Npofaxy C /yyLle LeHol C y4eTOM CUHTeTUYe-
CKOW NINKBUAHOCTH

orders_sell_qgty i4 KonnuecTtso 3asBOK Ha MPOAAXKY C yYETOM CUHTETUYECKOW NIMKBUAHOCTM

xorders_sell_amount i8 O6BLEM B KOHTpaKTax B 3asiBKax Ha NPOAaxy C y4EeTOM CUHTETUYECKON Nn-
KBUAHOCTN

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbiTus

opening_auction_price d16.5 LleHa ayKumoHa OTKpbITUSA

price d16.5 LleHa nocnepgHeii caenku

trend d16.5 TpeHa, n3MeHeHVs LieHbl (pasHuua Mexay LeHamMn AByX nocnefHux cae-
NOK)

xamount i8 KonnuecTtso B nocnegHeii caenke

deal_time t [ata n Bpemsa nocnegHeli caenku

deal_time_ns u8 [Lata n Bpemsi nocnegHeli caenku (UNIX-BpeMsi B HAHOCEKYHAAX NO CTaH-
napty UTC)
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Mone Tun OnucaHune

min_price d16.5 MuHumasibHas LeHa

max_price d16.5 MakcumasnbHas LeHa

avr_price d16.5 CpepgHeB3BeLleHHasn LeHa

xcontr_count i8 ObLLee KoNnuecTBO KOHTPAKTOB B cAesikax (06bem). YunToiBaeT BCe chen-
Kn (agpecHble 1 6e3agpecHsbie).

capital d26.2 CyMMapHbIii 06beM caenok B pyonsix (06opoT). MNMokasbiBaeTcs 6e3 yyeta
afipeCHbIX CAENOK.

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonuuyecTtBo caenok

settlement_price_open d16.5 PacueTHas LeHa Ha HaYas10 ceccuun.

Xpos i8 TekyLee KoMYecTBO OTKPbITbIX NO3MLUIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [Jata v Bpemsa nsmeHeHus 3anucu (UNIX-Bpems B HARHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLwiast pbIHOYHAS LieHa.

price_assigned_by_admin i1 MpW3HaK yCTaHOBKYM TEKYLLEe PbIHOYHON LieHbl ALMUHUCTPATOPOM TOPrOB.

local_time t Mone gNa MOHUTOPMHIa penvkaLmMm common

best_buy_native d16.5 LleHa nyuiueli 3a9BKU Ha NOKYNKy 6e3 yyeTa CUHTETUYECKOW NIMKBUAHOCTU

xamount_buy native i8 KonmuecTBo B 3asBKax Ha NOKYMKY C Ny4lleit LeHol 6e3 yueTa CUHTeTUYe-
CKOW NIKBUAHOCTH

xorders_buy_amount_native i8 O6BbEM B KOHTpaKTax B 3asiBKax Ha MOKynky 6e3 yyeTa CUHTETUYECKO Nn-
KBUOHOCTN

best_sell_native d16.5 LleHa nyyLueii 3aBkU Ha Npofaxy 6e3 yyeTa CUHTETUYECKON JIMKBUAHOCTM

xamount_sell_native i8 KonuuecTBo B 3asBKax Ha NpoAaxy C Nydlleli LeHol 6e3 yueta CUHTETU-
4ecKoli IMKBUAHOCTN

xorders_sell_amount_native i8 O6bEM B KOHTPaKTax B 3asiBKax Ha Npogaxy 6e3 yyeta CUHTETMYECKON n-
KBUAHOCTN

swap_rate d16.5 MHavkaTvBHas ctaska hoHamposaHus (ans BO)

MpumeyaHus:

« [None open_price coaepXuT LieHy NepBOi cCAeNKn B TeKyLLEel ceccun, a ecnu eé Her, To 0.

 Mone close_price CoaepXxuT LeHy nocneaHeit caenku B COOTBETCTBYIOLEN ceccun. [0 3aBepLUeHns ceccun B nose TpaHcanpyetcst 0.
Mocne 3aBepLUeHns ceccuu (Moc/ie BEUEPHETO KMPUHIA [0 YTPpa) TpaHC/MpyeTCs LieHa nocneaHeit caenku unv 0, ecniv Caenok He 6bi1o.

* [Mone price_assigned_by_admin MOXeT npuHMMaTb CneaytoLme 3HaYeHUs:

1 3HaueHve TekyLleil pbIHOUHOM LieHbl B none market_price ycTaHOBEHO AAMUHUCTPATOPOM TOPrOB.

0 3HaueHue TekyLLeil pbIHOYHOW LieHbl B None market_price paccuMtaHo CUCTEMOA.

4.10.1.2. Ta6nuuya sys_events: Ta6nuya coobITUIA

Ta6n. 31. Mona Ta6nuybl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnvcaHune cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type=1
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message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hauano npomknvpuHra
event_type =5

message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka TMMUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecyuTaHsbl

4.11. NMoTOKK arpernpoBaHHbIX cTakaHoB (Type=l)

CyLIJ,eCTByeT HECKOJIbKO NOTOKOB arpermpoBaHHbIX CTakaHOB C paSl'IVILIHOVI F}'IyﬁVIHOVI.

* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX YpOBHe

« FORTS_AGGR20_REPL - c rny6uHoli 20 LeHOBbIX YPOBHEN

* FORTS_AGGR5_REPL - ¢ rny6uHoii 5 LLleHOBbIX YPOBHE

B03MOXHOCTb nosty4eHus onpeaenéHHoro noToka 3asBMCcUT OT Npas Nosib3oBaTess.

4.11.1. Cxema gaHHbIX

Tabnuubl:

« orders_aggr - ArpermpoBaHHble CTakaHbl

4.11.1.1. Tabnuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ATpervipoBaHHble CTakaHbl (DOPMUPYIOTCSI MYTEM CYMMMPOBAHUS MO 0GBEMY aKTUBHbIX 3asIBOK C OfMHAKOBbIMU MHCTPYMEHTOM, LieHOM 1

Hanpas/1eHNneMm.

PexuMbl ncnonb3osBaHus Ta6I'II/IleI B 3aBUCUMOCTMN OT pexnmoB paﬁOTbI TOpFOBOI7I CUCTEMBI:

¢ HouHoii nepuog - Taﬁnmu,a COAEePXUT AaHHblE Ha MOMEHT 3aBepLUeHnA BeLIepHGVI ceccun

» Toprosas ceccus 40 MPOMEXYTOYHOIO K/IMpUHra - Ta6n|/1u,a 06HOBNAETCA aKkTUBHBLIMU 3asiBKaMun

. npOMe)KyTO'—IHbIVI KIWPWHT - Ta6n1/|u,a He 06GHOB/IAETCA U COAEPXUT AaHHble HA MOMEHT Ha4dasla NPOMEXYTOYHOIo KNnpuHra

» Toprosas ceccus nocsie NPOMeXyTOYHOro KNupuHra - Ta6nv1u,a 06GHOBNAETCA aKTUBHBLIMU 3asiBKaMun

* OCHOBHOI1 KNIMPWHT - Tabnmua ounLiaeTcs

* BeuepHaa Toproeas ceccus - Taﬁnwu,a 06HOBNSETCA aKTUBHbLIMU 3asiBKaMun BeqepHeVl ceccumn

Ta6n. 32. Nonsa tTa6nuubl orders_aggr

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
price dl6.5 LleHoBOI1 ypoBeHb

volume i8 O6bEM C yH4ETOM CUHTETUYECKOW NINKBUAHOCTU
moment t Bpems nocnegHero 06HOBNEHNS 3anucu
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Mone Twvn OnucaHvne

moment_ns u8 Bpewms nocnegHero o6HoBeHus 3anucu (UNIX-BpemMs B HaHOCEKyHAAxX no
ctaHgapty UTC)

dir i1 HanpasneHve

synth_volume i8 O6bemM CUHTETUYECKOI NNKBUAHOCTMN

MpumeyaHus:

B cTakaHe no MHCTPYMEHTY MOTYT MPUCYTCTBOBATb 3amnvCy C HYNIEBLIMU 3HAYEHWSIMU. STO 03HAYAET, YTO KOJIMYECTBO 3asiBOK M0 UHCTPY-
MEHTY (LIEHOBbIX YPOBHEN) He HABMPaETCsl Ha BCIO (OMKCUMPOBAHHYIO IlyGMHY CTakaHa. Takve 3anucu crieflyeT UrHopuposarb. B aasnb-
HelLIeM 3an1cu ¢ HyNsIMU MOTYT OGHOB/ISITLCS 3HAYEHUAMI C HOBBLIM LIEHOBbLIM YPOBHEM, B CIE[ICTB/E NMOSIB/IEHUS B CUCTEME HOBbIX
3as1BOK M0 UHCTPYMEHTY.

3anucy B cTakaHe No MHCTPYMEHTY MOTyT 06HOBNATLCSA (M3MeHeHue price/volume/dir). 3To 03Ha4aeT, YTo NpeAblAyLwuii LEHOBOI ypOBEHb
"BbllIeN" 13 cTakaHa, a HOBbIli "BOLLEN" B CTaKaH.

O6HyneHune (volume=0) cywecTByHOLLEl 3an1cy B CTakaHe — 03HAYaEeT, YTO AaHHbIli LLeHOBO YpoBEeHb "Bbilen"” 13 cTakaHa (Hanpumep,
eMHCTBEHHas 3asiBKa, (hOpMMPOBaBLLAs LLIEHOBOW YpOBeHb, Gblna yaaneHa), a Apyrnx CKpbITbIX LLEHOBbIX YPOBHEN (3as1BOK) N0 MHCTPY-
MEHTY B CUCTEME HET.

3HaueHue nonsi moment (moment_ns) B Tabnuue He sIBNSieTC MOHOTOHHO Bo3pacTarwLym. Mpy Bo3pacTaHuy replRev B NoToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOSIBNIATLCA 3anncy ¢ 6o/lee paHHUM 3HauYeHUeM nosis moment. Takoe noBeAeHWe CUCTEMbI OXMAAEMO U
MOXeT BO3HUKaTb B PasHbIX CUTyauusix, korga cpopMMpOBaHHbI paHee LeHOBOM YpoBeHb Gbll CKPbIT B CUJTy HEKOTOPbIX NPUUMH, HO
NoTOM Hauan oTobpaxatbcsi. MNonie xe moment coaepXuT B cebe Bpemsi co6bITUsA, NpuBeALero K hopMMPOBaHUIO LIEHOBOTO YPOBHS
(nocTaHoBKa, CHSITUE, UCMOMIHEHME 3asiBKY). MpyMepbl N0J0GHOTo NOBEAEHUs CUCTEMbI:

o Camblil NPOCTOM Criyyal CBA3aH C TEM, YTO B NOTOKaxX arpervpoBaHHbIX CTakaHOB NOKa3blBAeTCA OrpaHNYeHHOe Mo LieHe KOMYecTBo
ypOBHeit nukemaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaetcs nib 20 /yyLinx LEeHOBbIX YPOBHEN. CKPbITbIN, HO YXe
chopMMPOBaHHBI YPOBEHb C LIEHON BHE OTOGpakaeMoro Auanas3oHa, MOXET NOABUTLCSA, eCiv OAMH 13 0TOOPaKaeMbIX LeHOBbIX
ypOBHei1 "nucues" (Hanpumep, 6bin1a yaaneHa eguHCTBEHHASA 3asBka, (DopM1pOoBaBLIas BUAUMbIV LEHOBOIR YPOBEHB).

o lMoxoxas, Ho YyTb 6onee cnoxHas cuTyaumsi cBasaHa C MHAMKATUBHON CUHTETUYECKON NMKBUAHOCTBIO. B arpernpoBaHHbIX cTakaHax,
BHE 3aBVCUMMOCTY OT MX [/Ty6UHbI, BCErga TpaHcnpyeTcs He 6oree 5 LeHOBbIX YPOBHEN, hopMupyeMbIX MHANKATUBHBIMU CUHTETMYE-
CckMM 3asBkaMu (cM. pasgen 2.9.2). CoOoTBETCTBEHHO, 34eCh CUTYaUMs MOXET ObiTb aHaU1I0TMYHa, €C/IN Kakne-TO LEHOBbIE YPOBHU
npeacTaBneHbl TONbKO NNLb UHAMKATUBHOM CUHTETUYECKON NIMKBUAHOCTBIO. MpK "CUYe3HOBEHMM" TaKoro LEHOBOTO YPOBHS HAauHET
0oTO6paXkaTbCs CNpPATaHHbIN A0 3TOT0 LLeHOBOW YPOBEHb MHAVKATVBHOW CUHTETUYECKOW IMKBUAHOCTW. EC/n xe Ha 3TUX ypoBHAX npu-
CYTCTBYET ¥ NIMKBUAHOCTb, CO3[jaHHas peasibHbIMM 3asiBKaMu B 3TOM MHCTPYMEHTe, TO NoA06HOro achdhekTa yxe He byaet. NogpobHee
NP0 CUHTETUYECKWIA MATUMHT Y UHAVKATUBHYHO CUHTETUYECKYIO SIMKBUAHOCTL CM. pasgen 2.9.

MpuMep NOCTPOEHUS arperpoBaHHOro cTakaHa:

[nsa ynpolyeHust BbiIGUpaeM cryyaii, korga riny6uHa cTakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBunack 3asBka Ha NOKYMKy C LeHoi 5 1 06bemMom 10 N0 HOBOMY MHCTPYMEHTY C isin_id=12345. MpuxogsaT HoBble

YeTblpe 3anmcu. CT1akaH NosHOCTbIO 3anosiHuIACA HyneBbIMU 3HaYEHUAMN.

replip=1 replRev=1 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
replIiIb=2 replRev=2 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
replIb=3 replRev=3 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=2
replib=4 replRev=4 isin_id=12345 price=0 volume=0 moment='12:00:01"' dir=2

MpuxoanT angeiT 3anucy. B ogHol 13 3anuceil nomeHsnack LeHa n 06bem. Cnegyert 3aMeTuTb, YTO Npy f06aBNEHNN HOBOI 3asBKM,
KOraa npoMCcXoauT NOUCK HyNEeBbIX 3anucel, cucteMa MOXeT BblopaTh CryyaliHbli repliD, T.e. He hakT, 4TO NPoM3oAeT anaeiT 3anucu
c repliD=1, a He c replID=2.

replID=1 replRev=5  isin_id=12345 price=5 volume=10 moment='12:00:01" dir=1

CmakaH:

12345

volume | price | volume

10 5

2. Bpewmsi 12:00:02. MosiBunach 3asiBka Ha NoKynky ¢ LeHol 4 n o6bemom 10. MpuxoauT angeiT 3anvcy.

replID=2 replRev=6  isin_id=12345 price=4 volume=10 moment='12:00:02"' dir=1

CmakaH:
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12345

volume | price | volume

10 5
10

3. Bpems 12:00:03. MNosBunack 3asBka Ha NPOAAXY C LieHoW 8 n o6bemom 10. MpuxoauT angent 3anvcu.
replIbD=3 replRev=7 isin_id=12345 price=8 volume=10 moment="'12:00:03"' dir=2

CmakaH:

12345

volume | price | volume

8 10
10 5
10 4

4. Bpems 12:00:04. MosiBunach 3asiBka Ha NPOAaXy C LieHoi 7 n o6bemom 10. Mpuxogut angenT 3anucu.

replID=4 replRev=8  isin_id=12345 price=7 volume=10 moment='12:00:04" dir=2

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5
10 4

5. Bpemsi 12:00:05. NosBunach elle ofHa 3asBka Ha MOKYMKy € LUeHOW 4 n o6beMom 5. MNpuxoauT angenT 3anucu. Y 3asBku ¢ LEeHOW 4,
T.e. c replID=2 n3meHwuncs o6bLem.

replIbD=2 replRev=9  isin_id=12345 price=4 volume=15 moment='12:00:05" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5
15 4

6. Bpemsi 12:00:06. Ypganunacs/cBenach 3asiBka Ha NOKynKy ¢ LieHoi 5 1 o6bemom 10. Mpuxoaut angeiiT 3anucu. 3HaueHust LieHbl 1 o6bema
06Hynunuck ana repliD=1, Tak kak Takol 3asiBk1 GOMbLUe HET.

replIp=1 replRev=10 isin_id=12345 price=0  volume=0 moment='12:00:06" dir=1

CmakaH:

12345

volume | price | volume

8 10
7 10
15 4

7. Bpemsi 12:00:07. MosiBunach 3asiBka Ha MoKymnky ¢ LeHol 5 1 o6bemom 8. MpuxoauT angeiT 3anucu.
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replID=1 replRev=11  isin_id=12345 price=5 volume=8 moment='12:00:07" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

8. Bpems 12:00:08. MNosBmiack 3asaBka Ha NOKYNKy € LUeHoi 6 n o6bemom 10. MpuxoanT angenT 3anncu. 3anuch C LeHol 4 Tenepb He
BXOAMT B CTakaH, OHa 3aMeHeHa Ha LieHy 6.

replIb=2 replRev=12 isin_id=12345 price=6 volume=10 moment='12:00:08" dir=1

CmakaH:
12345
volume | price | volume

8 10
7 10

10 6

8 5)

15 4

9. Bpems 12:00:09. Yaanunaco/cBenach 3asiBKa Ha MOKYMKy C LeHoli 6 n o6bemom 10. Mpuxogut angenTt 3anucu. 3asska C LEeHoW 6
yAasneHa, No3ToMy B CTakaH BO3BpaLlaeTcs 3asBKa C LieHol 4.

replIiIb=2 replRev=13 isin_id=12345 price=4  volume=15 moment='12:00:09"' dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5)
15 4

4.12. Notok FORTS_POS_REPL - UHhopmauyusa o nosmyusax (Type=l)

4.12.1. Cxema gaHHbIX
Tabnmupl:
¢ position - Mo3uumu kNeHToB 1 Bpokepcknx drpm
¢ position_sa - Mo3nuun ypoBHA PacuétHoro Koga
* sys_events - Tabnuua cobbITHi
4.12.1.1. Ta6nuuya position: Mo3nuun KNMNEHTOB
Tabnuua cofepxuT MHHOPMALMIO O NO3ULMSAX KIIMEHTOB 1 BO.

Ta6n. 33. Monsa Taénuubl position

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
client_code c7 Kog, knneHTa
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B XOfe ceccun

xsells_qty i8 KonmuecTBO NpoAaHHbIX KOHTPaKTOB B XO4€ Ceccum

xopen_qty i8 Konnuyectso no3uumii Ha Hayaso ceccmm

waprice d16.5 YueTHas ueHa nosvuum

net_volume_rur d26.2 HeTT0-060pO0T NO caefkam 3a ceccuto B pyo6risx. Npoaaxu yuntbiBaloTcs ¢
NOSIOXUTENBHBIM 3HAKOM, @ MOKYMKW C OTpULaTebHbIM.

last_deal_id i8 Homep nocnegHei caenkm

last_quantity i8 O6bem No3nLMM HA MOMEHT OKOHYaHMSA NMPOMEXYTOYHOIO UM BEYEPHEro
KAMpuWHra

account_type i1 e 1-panabo
e 2 - ONA KIMeHTa

4.12.1.2. Tabnuua position_sa: MNosuyumn ypoBHsa PacuéTHoro koga

Tabnuua cogepXxuT nHchopmMaLmio 0 No3MUMUsX YpoBHS PacuéTHoro koga.

Ta6n. 34. Mona Ta6nuubl position_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

client_code cl2 PacuéTHbIin Kopg,

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

Xpos i8 TekyLasa nosuums

xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPAKTOB B X0e ceccun

xsells_qgty i8 KonnuectBo NpogaHHbIX KOHTPAKTOB B XOAE Ceccum

xopen_qty i8 Konnuectso no3uuuii Ha Hauaso ceccum

waprice d16.5 YueTHas ueHa nosvumm

net_volume_rur d26.2 HeTT0-060pO0T NO cAenkam 3a ceccuto B pyo6sisax. MNpoaaxu yuntbisaloTcs ¢
NOSIOXUTENbHBLIM 3HAKOM, @ MOKYMKW C OTpULLaTeNbHbIM.

last_deal_id i8 Homep nocnegHeii caenku

last_quantity i8 O6bem No3nLMN Ha MOMEHT OKOHYaHUA MPOMEXYTOUYHOTO UIN BEYEPHETO
KMpuHra

4.12.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 35. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl peninkawmm
replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
event_id i8 YHVKa/bHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

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

126



23.01.2024 PLAZA Il wnto3 Bepcua 7.21

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

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

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

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocsie NPOMK/IMPUHTa nepecynTaHbl

4.13. Notok FORTS_PART_REPL - Hcpopmauusa o cpegcTeax U nmmmrax
(Type=I)
4.13.1. Cxema gaHHbIX
Tabnuupbl:
¢ part - Cpegcrtea v IMMUTBI MO KIEHTaM 1 6POKepPCKUM chmpmam
« part_sa - Cpeactsa v IMMUTbI N0 PacueTHOMy Kody
» sys_events - Tabnmua cobbITWiA
4.13.1.1. Ta6nuua part: CpegctBa 1 IMMUTbI NO KSIMEHTaM U GpoKepcKUM chupmam

Tabnuua cogepxuT MHhopmaLmio 0 CpeacTBax, MMMUTaxX U HACTPOVKM aBTOMATMYECKOTO U3MEHEHUSI IMMUTOB [/151 KIIMEHTOB Y 6POKEPCKUX
hvpm.

Ta6n. 36. Mona Tabnuybl part

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

client_code c7 Kog, knmeHTa nnv 6pokepckoii chmpmbl

money_free d26.2 CBobogHble cpeactBa. Cymma pybrneit 1 3a/10roB, ANCKOHTUPOBAHHLIX B

py6nun, goctynHas gas oTKpbITMSA no3uumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — broker_fee — penalty)

money_blocked d26.2 CpefcTsa, 3abnokmposaHHble nog, Mo.

vm_reserve d26.2 BapuauyoHHas Mapxa no 3akpbITbIM MO3ULMAM U BaSTHOTHBINA PUCK.

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hasmume ycTaHOBAEHHbIX OEHEXHOIO M 3a/10T0BOr0 JIMMUTOB: 1 - IMMUT
yCTaHoB/eH (npoBepsietcs); 0 - (MMUT He yCTaHoBMEH (He NpoBepsieTcs)

money_old d26.2 O6LLEE KONMMYECTBO PY6eli 1 ANCKOHTMPOBAHHBIX B Py6/n 3a/10r0B Ha KO-
HeL, npeablayLien ceccum

money_amount d26.2 O6LLee KOIMYECTBO py6nei N AUCKOHTMPOBaHHbIX B py6/M 3a/10roB

money_pledge_amount d26.2 CymMMa 3as10r0B, AMCKOHTMPOBaHHbIX B py6nn

vm_intercl d26.2 BapunaunoHHas Mapxa, CnncaHHas uav nostlydeHHas B NpoM. KIIMPUHT

is_auto_update_limit i1 Mpu3Hak aBTOMAaTNYECKOM KOPPEKLMU IMMUTA Ha BENMYMHY Aoxoda npu
3aKauke nocne kavpuHra: 0-HeT, 1-MeHsATb.

broker_fee d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe Noj, 6POKEPCKYI0 KOMUCCHIO.

penalty d26.2 LTpad 3a caenkn yperynmposaHus, 3ak/ilo4eHHble Npy NPOBEAEHNN NPo-

Lieaypbl NPUHYAUTENBHOTO 3aKpbITHS NO3ULMii Helo6pOCOBECTHOTO YuacT-
HUKa K/IMPUHTa.
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Mone Tun OnucaHune
premium_intercl d26.2 Mpemus, nonyyeHHas/cnucaHHas B IPOMEXYTOUHbIN KNMPWHT, B NepecyéTe
Ha py6nu. BkntovaeT B ce651 PrHAHCOBbLIN pe3ynbTaT UCMOHEHUS NO3ULUIA
no NPeMuasibHbIM OMNLMOHAM.
net_option_value d26.2 CyMMapHas oLeHo4YHas CTOMMOCTb NPeMUasbHbIX ONLMOHOB B nopTdiene.

Ta6n. 37. NMona Ta6nuubl part_sa

4.13.1.2. Ta6nuua part_sa: Cpegcrtea n nTMMuTbI N0 PacueTHOMY Koay

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIli kog

money_old d26.2 O6Luee KOMUECTBO py6neli 1 ANCKOHTMPOBAaHHLIX B Py6n 3a/10roB Ha Ko-
Hel, npeAplayLuel ceccum

money_amount d26.2 O6LLee KONMYecTBO pyo6el 1 AUCKOHTUPOBAHHbIX B Py6/n 3a/1070B

money_free d26.2 CBob6oaHble cpefcTBa. Cymma py6nelt 1 3a10roB, ANCKOHTYPOBAHHBIX B
py6nu, [OCTynHasA Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog, MO.

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTMPOBaHHbIX B py6nn

vm_reserve d26.2 BapuaLyoHHas mapxa no 3aKpbITbIM MO3ULMAM 1 BAUTHOTHBIN PUCK.

vm_intercl d26.2 BapunaunoHHasa mapxa, cnncaHHas uav nosiydeHHas B npom. KIIMPUHT

fee d26.2 CnucaHHbIli cbop

blocked_tax d26.2 CpefcTBa, 3a6/10KMpOBaHHbIe N0, BbiNaaTy Has1o0roB.

premium_intercl d26.2 Mpemus, nonyyeHHas/cnmcaHHast B MPOMEXYTOUHbIV KNNPWHT, B Nepecyéte
Ha py6nu. Bkntoyaet B cebst oMHaAHCOBBIN pe3yibTaTr UCMOMTHEHUST NO3MLNIA
no NPeMUasIbHbIM OMNLOHAM.

net_option_value d26.2 CyMMapHas oLeHOo4YHas CTOMMOCTb NMPeMUasIbHbIX OMNLMOHOB B NopTdiene.

4.13.1.3. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 38. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTembl penkaumm
event_type i4 Tun cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOpProBoli ceccum

event_type =2

message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hayvano npomknupuHra

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie MPOMK/VMPYIHIA NePeCHUTaHbI

4.14. Notok FORTS_PROHIBITION_REPL - 3anpetbl (Type=R)

4.14.1. Cxema gaHHbIX

Tabnuubl:

« prohibition - 3anpeTbi

* sys_events - Tabnuua cobbITHi
4.14.1.1. Ta6nuuya prohibition: 3anpetbl

Ta6n. 39. Mona ta6nuubl prohibition

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
section c50 Mmsa cekymm
base_contract_code c25 Kof 6a30BOro akTuea.
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
group_mask i8 BuToBas macka rpynmn, no KOTOPbIM AeicTByeT 3anpet
xprohibition_id i8 Homep 3anpeta
section_id i4 MaeHTrudmkaTop cekumm
initiator i4 MHuumatop 3anpeta
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
client_code c7 Kop knuneHTa
is_legacy i1 Tvn nHMumaTopa 3anpeTta
priority i4 MpuopuTteT 3anpeta
type i4 Tun 3anpeta
MpumeyaHus:
¢ [Mone initiator - Huupnatop 3anpeta:
1 T[nasHbIii Tpeligep PP;
2  AgmuHuctpartop KU,
3  AamuHuctpartop TC.
 [Mone type - Tun 3anpeta
0 PaspeLueHbl Bce onepauun. Vicnonb3yeTcs 418 TOUEYHOro paspeLLeHuns B Calydae Hannumsa 6onee LWMPOKOro 3anpeTa;
1 3anpet Ha OTKpbITME NO3NLWUIA;
2 3anpeT Ha BbICTaB/IeHne NobbIX 3aABOK;
3 3anpet Ha OTKPbITUE NO3WLMIA Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogadvy NnopyyeHuii Ha SKCNnpaLuio;
0x10 3anpet naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupauuio. Ho emy caMoMmy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTU 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);
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0x80 3anpeT Ha 3aK/toyeHnst CAeNKn Npn HeLOCTaTOYHOM KonmyecTse KOTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa IMKBUAHOCTY C OrpaHnyYeHNeM BPEMEHN XW3HN KOTMPOBOK (RFS).
 Mone group_mask - BuToBas Macka TVMNOB MHCTPYMEHTOB:

0x40000000  ®broyepcCsbl.

0x80000000  OnUMOHBI.

« TMone priority - OT MakCUMaILHOTO NpUOpPUTETA K MUHUMA/IEHOMY:

KnueHTckuiA npuopuTeT BbICOKUIA 12
KnueHTckuiA npuopuTeT cpepHwuii 11
KnuneHTCKniA NpuopuTeT HU3KWIA 10
KnueHTCcKunii Kog, MHCTPYMEHT 9
KnneHTckuii kog, BA 8
KnueHTckuii kog, Bce BA 7
Kof B®, HCTpYMeHT 6
Kog B®, BA 5
Kop B®, Bce BA 4
Kof P®, HCTpPYMeEHT 3
Kog P®, BA 2
Kopg, P®, Bce BA 1

« [Mone section - Ha3BaHWe cekuum:
1  doHposas
2  TosapHas
3  [eHexHasd
4 MocaHeprobupxa, MOSENEX
8  Bupxa CI6, SPBEX
9 SPBEX_OAO
10 NAMEX
* Mone is_legacy - Tun uHnMumaTopa sanpera:
0 3anpeT 6bin BbICTaBNEH AAMUHUCTPATOPOM TOPTOB W/N KIMPUHTA N HE MOXET ObITb U3MEHEH NONb30BaTeNieM;
1 3anpert 6bin BbICTABMEH NOMNb30BATENIEM U MOXET 6biTb U3MEHEH CPeACTBamMM LL3080ro API.
4.14.1.2. Ta6nuuya sys_events: Taénuya coobITUiA

Ta6n. 40. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA
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4.15.

event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNupuHra

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

event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPYIHIa NepecUHnTaHbl

Motok FORTS_REFDATA_REPL - CnpaBo4yHasa n ceccMoHHasi UH(popma-

uua (Type=R)

4.15.1. Cxema gaHHbIX

Tabnmupl:

rates - CnpaBoOYHUK KypCOB BaultoT

fut_sess_contents - CnpaBo4YHUK TOPryeMbIX MHCTPYMEHTOB ((hbroyepChbl)
fut_vcb - CnpaBo4YHuK TOpryeMbix akT1BoB ((hblouepchbl)

fut_instruments - CnpaBoYHWK MHCTPYMEHTOB

fut_bond_registry - CnpaBo4H1K NapameTpoB CMOT-aKTUBOB

dealer - CnpaBoyHUK hnpm

sys_messages - Coo6LLeHNSA TOProBoOii CUCTEMBI

opt_sess_contents - CnpaBoYHMK TOPryeMbIX UHCTPYMEHTOB (OMLMOHbI)
opt_vch - CnpaBoYHUK TOPryeMbix akTMBOB (OMLMOHbI)

multileg_dict - CnpaBo4HMK CBA30K

fut_intercl_info - IHdopmauusa o BapuauuoHHO Mape no oblodepcam, paccumTaHHO! Mo pesynbTatam NPOMEXYTOYHOTo KITMpUHIa

opt_intercl_info - MHopmauys o BapuaLumoHHO Mapye 1 MpeMUK Mo OMLMOHAaM, pacCuUTaHHOl No pesysbTartam NPOMEXYTOYHOTO K-
puHra

opt_exp_orders - MNopy4eHusi Ha aKcnupawmio

fut_bond_nkd - HK/, Ha AaTy UCNOMHEHUSI CPOYHOTO KOHTpPaKTa ¢ obnuraymeit
fut_bond_nominal - Pa3mepbl BbIN/1aT HOMVHA/ILHON CTOMMOCTM 0G/Mraumm
fut_bond_isin - CnpaBO4YHUK MHCTPYMEHTOB 06nurauuii

user - [onb3oBarenn CUCTeEMbI

sess_option_series - ONUMOHHbIE CEPUN MO CECCUAM

investor - CnpaBOYHUK K/TMEHTOB

fut_margin_type - Tun mapxupoBaHus

fut_settlement_account - PacueTHblii Kog
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sma_master - MNMpusaska SMA-nornHa K MASTER-norusy

sma_pre_trade_check - HacTpoiiku npegsapuTenbHbix NpoBepok SMA-noruHa

clearing_members - YuacTHUKM KIMpuHra

instr2matching_map - ConoctaeneHne NHCTPYMEHTOB MaTUMHIY

fut_exec_orders - [opyyeHns1 Ha NCNOSTHEHNE OAHOLHEBHBIX (hblOYEepPCOB C aBTONPO/OHTaL e
discrete_auction - MapameTpbl Ha3HAYEHHbIX ayKLMOHOB OTKPbITUSA

discrete_auction_base_contract - ConoctaeneHne NHCTPYMEHTOB ayKLOHY OTKpPbITUS

session - VIHchopmauus o TOproBoii ceccum

brokers_base_contracts_params - HauBuayanbHblii koadpdmumeHT MO B paspese 6a30BOro KOHTpakTa u 6@

sys_events - Tabnuua cobbITuii

4.15.1.1. Ta6nuua rates: CnpaBoOYHUK KYPCOB BasllOT

Ta6n. 41. Nona Tabnuubl rates

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

rate_id i4 MaeHTudmkatop BasloThl niaTexa

curr_base c15 Kog, 6a30Boii BanoThI

curr_coupled c15 Kog, conpshkE€HHOW BanoThI

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKaTOpa B MPOLeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBo4YHUK TOPryemMmbIX UHCTPYMEHTOB ((hpbrouepchl)

Tabnuua coaepXunT CNPaBOYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCULO.

Ta6n. 42. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl peninkasmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA 4715 MHDOPMALMOHHBIX CUCTEM

isin c25 CUMBO/IbHBI KOL, UHCTPYMEHTA

name c75 HavmeHoBaHVe MHCTpyMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

base_contract_code c25 Kof 6a30BOro aktuea.

limit_up d16.5 BepxHUiA NIUMUT LieHbI

limit_down d16.5 HWKHUIA NUMUT LeHbI

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yao ceccum.

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasLa

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MWHUManbHBIN War UeHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktusa B MHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LeHbl

last_trade_date t [Jata oKoH4YaHWs1 06paLleHNst MHCTPYMEHTA.

is_spread i1 Mpu3Hak BXOXAEHNA dblovepca B MeXMecsyHbIi cnped. 1 — BxoauT; 0 —
He BXoauT
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Mone Tun OnucaHune

d_exp_start t [ara Hayana NCnosIHeHNs MHCTPYMeHTa

percent_rate d6.2 MpoLeHTHan cTaBka A/1s pacyeTa BapuaLoHHOV MapXu No MPOLEHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LeHa nocne nocnegHero KNnpuHra.

signs i4 Mone npusHakoB

is_trade_evening i1 MpusHak TOproBAM B AONOSHUTENbHYIO TOPrOBYKD Ceccuio (Beuep-
HIOKO/YTPEHHIOH0)

ticker i4 YHuKasnbHbI YncnoBoii ko MnasHoro Cnota

state i4 CocTosiHME TOProB/n MO UHCTPYMEHTY

multileg_type i4 Twvn cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb LUara LieHbl Be4epHero KanpuHra

step_price_interclr dl6.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO KNIMpUHra

step_price_curr d16.5 CTOMMOCTb MMHVMM&J/IbHOIO Llara LieHbl, BbipakeHHas B BastoTe. Mcnosb-
3yeTcs /19 KOHTPaKTOB C payeTamu B BaslloTe, 419 Py6/1eBbIX KOHTPAKTOB
3HaYeHune coBnajgaeT co step_price.

pctyield_coeff d16.5 KoadhchunumeHT Ansa BbluncieHns OXOAHOCTY NO hbloYepcaM Ha NPOoLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK /151 BbIYUCNIEHUS OXOAHOCTU NO hbloyepcam Ha NPOLLEeHT-
Hble CTaBKu

d_exp_end t [ata oKoH4aHUsA NCNONHEHNSA MHCTPYMEHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSUHOTO cnpega no npasusy "NnonyHeT-
T10". 1 — ga; 0 — HeT.

MpumeyaHus:

» COCTOSIHVE CECCUW UMEET NPUOPUTET Haf, COCTOSIHUEM MHCTPYMEHTA. TO €CTb, €C/IN CECCUSt HAXOAUTCS B COCTOSIHUM «MPUOCTAHOB/IEHA»
UMK «3aBepLLeHa», TO M0 BCEM UHCTPYMEHTAM Heflb3A TOProBaTh, HE3ABMCMMO OT 3HAYEHUs state B MHCTPYMEHTE.

« [lone state MOXeT NpPUHMMaTL CneaytoLme 3HaYeHnA:

Ceccua No 3TOMY MHCTPYMEHTY HasHavyeHa. Henb3a cTaBuTb 3adBKW, HO MOXHO YAaNATb N0 3TOMY MHCTPYMEHTY.

Ceccusi Mo 3TOMY UHCTPYMEHTY uAeT. MOXHO CTaBUTb U YAANSATb 3asBKU N0 3TOMY MHCTPYMEHTY.

[MprocTaHoBKa TOPros Mo BCEM MHCTPyMeHTaM. Henb3A CTaBuTh 3asdBKU, HO MOXHO yAaIATb.

Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplleHa. Henb3si CTaBUTh U yAaNsTh 3asiBKv N0 3TOMY WHCTPYMEHTY.

anIOCTaHOBKa TOProB NO 3TOMY MHCTPYMEHTY. Henb3s ctaBUTb 3as9BKU, HO MOXHO yaanATb N0 3TOMY UHCTPYMEHTY.

0

1

2

3

4 Ceccus No 3TOMY WHCTPYMEHTY 3aBepLUeHa No BpeMeHu. Henb3s CTaBuTb 1 yAaIsaThb 3asiBKY N0 3TOMY UHCTPYMEHTY.
5

6 CrapToBas ayKLVOH OTKPLITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb U YAaNISTb 3asBKU MO 3TOMY UHCTPYMEHTY.

7

AYKLVOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY 3aBepLUeH.

 [one signs siBNSieTcA GUTOBOV MacKOli 1 MOXET NPUHUMATb CefyoLme 3HaYeHUs:

0ox1 Mpu3HaK TOProsnv B [OMO/HUTENbHYIO TOProBYH CECCUIO (BEUEPHIOK/YTPEHHIOH)

0x10 Mpr3HaK aHOHUMHOW TOProBAn

0x20 Mpr3HaK HeaHOHWMHO TOProBx

0x40 Mpu3HaK TOProe/I B OCHOBHYH CECCUI0

0x100 Mpu3HaK MHCTPYMeHTa-CBA3KN

0x4000 OpHoAHEBHbIV (hbloYepCHBIA KOHTPaKT ¢ aBTonposoHrauvein (CFD - Contract for difference)

0x10000 KaneHgapHblii cnpeg,
0x40000 Mpu3Hak KonnarepasbHOro MHCTpyMeHTa
0x80000 VcnonHeHne B BEYEPHW NN NPOMEXYTOUHBIVA K/TUPUWHT:

o 0 - BeUEpHWiA KNUPUHT
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0 1 - NPOMEXYTOUHbIV KNUPWHT
0x100000 TAS-thblouepc
* [Mone multileg_type MOXeT NpuHNMATL CreaytoLmMe 3Ha4YeHNs:
0 OG6blYHbIi UHCTPYMEHT - HE CBS3Ka
3 KaneHgapHblii cripepg,
« lNone is_trade_evening ABNseTcs GUTOBOWN MaCKOIA:
0 WHCTpymeHT He Topryetcs
1 WHCTpyMEHT TOPryeTcsi B BEYEPHIO0 CeCcCcuio
2 VIHCTpYMEeHT TopryeTcs B HEBHYIO CECCUIO

¢ 3HayeHwve nons roundto B TEXHUYECKUX caenkax UCnosiHeHUsA MOXET coaepiKaTb pasHoe KO/IM4eCcTBO 3HaKoB nocne 3ansAToii. 370 3aBUCUT
oT CI'IeLI,VI(*)VIKaU,VIVI KOHTpaKTa.

4.15.1.3. Ta6nuua fut_vcb: CnpaBo4YHUK TOpPryembiX akTMBOB (chblovepchbl)
Tabnuua cogepXmT cnpaBoYHMK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6n. 43. Nona ta6nuubl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkaumum

replAct i8 CnyxebHoe nose nogcucTeMsl penmkawmm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 BasntoTa KoTupoBaHusa

trade_scheme cl dopma Topros

section c50 HavmeHoBaHue Cekuumn

rate_id i4 MpeHTudhmkaTop Kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymor-
YaHuto NULL.

signs i4 Mone npusHakos

negative_prices i1 MpuW3Hak orpaHMyeHns oTpuLaTesbHbIX LiEH.

option_model i1 Mogenb LeHoobpa3oBaHus OMNUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

board_md c4 MpeHTndomkaTop pexuma Topros SECBOARD u3 wnto3a ASTS.

MpumeyaHus:

« [None exec_type MOXeT NpUHUMATb CrefytoLime 3Ha4YeHns:
| PacueTHbIli
T TlocTaBka akuuii yepes ToproByto cuctemy ASTS
D TlocTaBka ApyrMm cnoco6om (B JaHHOE BPEMS He UCMOJb3yeTCs)
 [Mone trade_scheme MOXET NpUHUMATL CNeayoLLye 3HaYeHUs:
F C nonHbim obecneyeHvem
G C 3asiorom
« [None signs saBnsieTcs 6GUTOBOI MAacKoN N MOXET NPUHUMATL CrefytoLme 3HaYEHUS:
0x1 McnonHeHwne B BeHEPHWI MW NPOMEXYTOUHbIN KNUPUWHT: O - BEHEPHWI KIMPUHT; 1 - NPOMEXYTOUHbIA KIUPUHT

0x2 T[pu3HaK OTHECEHUS! MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHbIA; 1 - MHOCTPaHHBbIi
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0x4 TMpusHak TAS-(hbiovepc: O - He TAS-dobtovepc; 1 - TAS-obtouepc

* [lone negative_prices MOXET NPpUHMMaTh cregyroume sHa4eHnA:

0 LieHbl (hbloYepcoB, LieHOBbIE TPaHULLbl 1 CTPAVKY OMLMOHOB OrpaHnyeHbl NOMOXUTETbHBIMY 3HAYEHUSIMM

1 UeHbl hbtoyepcoB, LEHOBbIE FPaHNLbl U CTPaliKy ONLUYOHOB HE OrpaHUYeHbI

« TMone option_model MOXeT NpMHUMATL CeAyoLMe 3HAUEHUS:

0 Mogenb bnaka-LWoyn3sa
1 Mogens bawense

* [lone asset_class MOXET NpUHNMaTh criegyrolime sHa4eHnA:

1 Akuusa

2 Bamota

3 O6nurauus
4 VIHOekc

5 ToBap

6 TpoueHTHas cTaBka

4.15.1.4. Ta6nuuya fut_instruments: CnpaBoYHUK NHCTPYMEHTOB

Ta6n. 44. Nonsa Taénuybl fut_instruments

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkalmm

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

short_isin c25 KOpOoTKWiA CUMBO/bHBIN KO, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHWe UHCTpyMeHTa

inst_term i4 CwmelleHmne oT crnota

base_contract_code c25 Ko 6a30BOro aktuea.

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yano ceccum.

roundto i4 KonmuecTBo 3HaKOB Moc/e 3ansaToli B LeHe

min_step d16.5 MUWHUManNbHBIV LWar LeHbI

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTnBa B UHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LieHbl

last_trade_date t [lata oKOH4YaHWsA obpalleHns MHCTPYMEeHTA.

is_spread i1 Mpu3Hak BXoxaeHns dblodepca B MeXMecsyHbIin cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jata Hayana UCnosiHeHNs1 MHCTPYMeHTA.

percent_rate d6.2 MpoueHTHan cTaBka A1 pacyeta BapuaLVoHHOV MapXu No MPOLEHTHbIM
thbtouepcam

settlement_price d16.5 PacueTHas LeHa nocnie nocnegHero KAnpuHra.

signs i4 [Mone npusHakos

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl MPOMEXYTOYHOTO KNMPUHra

step_price_curr d16.5 CTOMMOCTb MWUHMM&a/ILHOIO Lara LieHbl, BblpakeHHasn B BastoTe. Icnorsb-

3yeTcs /151 KOHTPAKTOB C payeTamy B BafoTe, AN py6neBbiX KOHTPAKTOB
3HauYeHVe coBnagaeT co step_price.
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Mone Tun OnucaHune
pctyield_coeff d16.5 KoadhchuumeHT Ansa BbluncieHns AOXOAHOCTY NO hbloYepcaM Ha NPoLEHT-
Hble CTaBKu
pctyield_total d16.5 CymMma CTaBOK /151 BbIYUCNIEHUS OXOAHOCTU NO hbloyepcam Ha NpOoLLEeHT-
Hble CTaBKu
series_type cl Tun cpoyHOCTM thbtoyepca. M - MecsiuHbI; Q - KBapTaslbHBbINA.
enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSUHOTO cnpega no npasusy "nonyHeT-

T10". 1 — ga; 0 — HeT.

MpumeyaHus:

» 3HaueHvie nons roundto B TEXHNYECKMX CAEMKaX UCMOMTHEHUSI MOXET COAEePXaTb pa3HOe KONMYECTBO 3HAKOB Nocse 3ansToli. 310 3aBUCUT

OT creumnuKaLmm KOHTpakTa.

Ta6n. 45. NMons ta6nuuel fut_bond_registry

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4YHMK napaMeTpoOB CMoOT-aKTUBOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

bond_id i4 YHVKaJTbHbIA YACOBOW NAEHTUMNKATOP CMOT-aKTuBa
small_name c25 CVIMBO/IbHbIN KOf, CNOT-aKTuBa

short_isin c25 ISIN Kog, akumn/Bbinyck obnurauumn/Kog BasttoTbl
name c75 HaunmeHoBaHve crnoT-akTmsBa

date_redempt t [Jata norawenus obnuraumm (NULL gns octasibHbIX)
nominal d16.5 HomuHan obnurauum/akumm

bond_type i4 Tun: akums/obnurayms/saniora

year_base i2 Basa pacueTa (yc/10BHOe KO/IMYeCTBO AHEN B rogy)
MpumeyaHus:

« [one bond_type siBNsieTCA 6UTOBOI MACKOI Y MOXET NPVHMMATb CNeAyoLe 3Ha4YeHNs:

0x1 Akumnsa
0x2 O6nurauus
0x4 O6nurauusa ¢ amopTtusaumei

0x800000 BasntoTta

Ta6n. 46. NMonsa Ta6nuubl dealer

4.15.1.6. Ta6nuuya dealer: CnpaBo4HUK hnpm

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penmkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

client_code c7 Koga knneHTa

name c200 HavmeHoBaHue dmpmbl

rts_code c50 Kog PTC dhmpmbl

signs i4 Mone npusHakoB. 4 - pexuM 610KMPoBKN AgMUHUCTpaTopa Toproeoit Cu-
CTeMbl, 8 - pexum 61okMpoBky MnasHoro Tpeiiaepa PacueTHoi dupmbl

status i4 Mpu3Hak 060cob6neHHOCTM pasgena

transfer_code c7 Kopg, cueTa ans nepeHoca nosvuum

exp_weight d3.2 Bec cueHapves akcnvpauun ang b® B utorosom NO. byaet npyMeHeH B
BEYEPHWIA KIUPUHT

num_clr_2delivery i4 KonmyecTBo K/IMPUHIOB [0 aKCnupauun 418 Havana pacyeta cueHapues

aKcnupauum no 6®. ByaeT NpUMEHeH B BeYEPHUIA KNMPUHT
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Mone Tun OnucaHune

margin_type i1 Pexunm mapxuposaHua no pasgenam b®. 3 - MonyHetTo, 4 - HetTo. Byget
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXxupoBaHns KaneHgapHblx cnpefos Ans noptdens b&. 3 - MNony-
HeTTO, 4 - HeTTo. ByaeT NpUMEHEH B BEYEPHUIA KIIMPUHT

num_clr_2delivery_client_default i4 KonmyecTtBo K/IMPUHIOB [0 aKCnvpauun 4118 Havana pacyeta cueHapues
3KCNVpaLuy No KNveHTaMm - 3HayeHue rno ymonyaHuio. byaet npumeHeH B
BEYEPHWIA KITMPUHT

exp_weight_client_default d3.2 Bec cueHapueB akcnupaumm B UToroBom O onst KIMEHTCKUX pas3fesnos -
3HaYeHune o ymonyauuio. byaet npyMeHeH B BEYEPHUIA KITMPUHT

coeff_im d16.5 KoadhcpumeHT utorosoro MO ana b®. ByaeT npuMeHeH B BeYepHUiA Kiu-
PVIHT.

check_limit_on_withdrawal i1 MpoBepka pocTaToyHOCTM oOb6ecneveHuss no Bb® npu BBOAE/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTcTBME TOProBoro numuTta bB® cymme cpencts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBnCUMbIA (BUPTYaulbHbIR) u-
MWT. BUpTYyasibHbIVi IMMUT NO pe3y/nbTatam BeYepHEro KNMpUHIa MeHseTCs
TONbKO Ha BeNMUuHy foxofalyobiTka. ByaeT nprMeHeH B BEUEPHWIA Ku-
pVIHT

limits_set i1 MpoBepka gocTtatoyHoCTM NumnTa no B® npm noctaHoBke 3asBok. 1 - [a,
0 - Her

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHNA CKMAKN No helovepcam Ans noprdens
B®. 1 - 3anpert, 0 - HeT. ByaeT NpyMeHeH B BEYEPHWIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnonb3oBaHusa CKUAKM No diblovepcaM A5 KIMEHTOB -
3HaueHue no ymonyanuio. 1 - 3anper, 0 - HeT. ByaeT NnpyMeHeH B BeHEpHUiA
KIMPUHT

firm_id cl2 Kof YyacTHuKa TOpros Ha CPOYHOM PbIHKE

tm_name c200 HavmeHoBaHWe YuyacTHUKa Topros

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIii KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - NonyHeTTo, 4 - Hetto
MKC.

order_allowed_in_morning_session |il JocTtyn K TOpram B YTPEHHIO TOProBY0 CECCUI0.

MpumeyaHus:

« [Mone status sBISIETCA GUTOBOI MACKOIA:

o 0x01 - bpokepckas dmpma AY

o 0x02 - O6oco6neHHasn bpokepckas cupma (OBP)
o 0x100 - B® ans knueHTa - opuanMYeckoro nuua

o 0x200 - B® ans knueHTa - HepesneHTa

o 0x10000 - HKL,

o 0x20000 — Cob6cTBeHHast Bpokepckas dnpma

o 0x40000 — KnueHtckas Bpokepckas cvpma

o 0x80000 - Cneub®

[pyrve 6utbl cogepxar TEXHUYECKYH0 HhopMaL o

» Mone order_allowed_in_morning_session MOXeT NpUHMMAaTb CeAyloLLmMe 3HaYeHUs:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBbIE OnepaLyy, KpoOMe onepauyii CHATUS 3asiBOK.

1 [ocTyn K Topram B yTPEHHIO TOPTOBYIO CECCUIO PaspeLLeH.

4.15.1.7. Tabnuua sys_messages: Coo0OLeHUs TOProBoii cuctembl

Ta6n. 47. NonA Ta6nuubl Sys_messages

Mone

Tun

OnucaHue

repliD

i8

Cnyxe6Hoe nose NoAcUCTEMbI penvkalmm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
msg_id i4 YHVKabHbIN nAEHTUMKATOP CO0bLLeHNA
lang_code c8 A3bIK CO06LLEHMSA
type_id i4 Tvn coobLueHns
moment t [Jata 1 Bpems peructpauym coobLleHus
text c255 KpaTtkunit TekCT coobLieHns
urgency i1 Mpu3HaK CPOHHOCTN COOBLLEHNS
status i1 Craryc coobLeHuns
message_body c4000 MoNHbIA TEKCT COOOLLEHMS
Tvnbl COOBLLEHWIA:
type_id TeKcT Wa6/ioHa cCoo6LEeHUN
4 YBaxxaemble KVEHTbI, €C/N LieHa OCTaHETCA Ha TekyLLeM ypoBHe B TedeHue #ShiftTimeMin# MuHyT, To Topru dbloyepca-
Mu #B®# 6yayT npnoctaHoBneHbl ans #HomepPaclmpenns# pacwumpenus #MPAHVLA#Hel rpaHnLbl Anana3oHa OueH-
Ky LeHoBoro kopugopa v #PVICKOB#.
5 Topru thbtovepcamm #5# npnoctaHosneHsl Ans #HomepPacwvpenns# pacwmnpenuns #FPAHULA#Hel rpaHnupl gvana-
30Ha OLIeHKM LieHoBOro kopuaopa n #PNCKOB#.
6 Toprn dhblovepcamm #b®# B0O306HOBNEHbI. HoBble #IPAHULIA#HME LeHOBble rpaHuubl coctasnsaT: #UpCotir/
DownCotir#, HoBasi cTaBka #NEWRATE#.
CpepctBa O coctasnsoT #AmountGO# #valuta#, nsmeHeHune Kk npegbigywemy aHo #DiffAmountGO# #valuta#.
Topru dbtouepcamu #5®# npnocTaHoOB/EHDI.
Topru thbtouepcamy #5d# BO30GHOBEHBI.
11 Cn1COK Y4aCTHUKOB, NPeAOCTaB/IAOLLMX KOTUPOBKM Ha 60/bLUME 06beMbI - https://www.moex.com/s2996
12 BHumaHue! CerogHs nocne,u,rjm?n OeHb obpaueHns n akcnupauyun #TEKYLWMECALUY #HEAENbHbBIE?HegenbHbIx#
#AMEPUNKAHCKNX/EBPOMENCKNX# #MAPXWNPYEMbIX/MPEMWANBHbIX# #PACUETHbLIX/IMOCTABOYHbLIX# on-
LMOHOB Ha akummn (#bd#).
13 Ceiiyac MOXHO CHVUMATb 3as1BKM.
14 Hauano texHuyeckoro nepepsisa B 14:00.
15 Topru Bo306HOBSITCSt B 14:05. Ceiiuyac MOXHO CHUMAaTb 3asiBKU.
17 Kypcbl BanoT gns pacyeta Bapmapxu u O B gHeBHOW knupuHroBoii ceccum: CAD=51.88280, CHF=76.18050,
EUR=75.59800, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=71.83600.
18 Kypcbl BantoT ana pacyeta Bapmapxu n O B BeuepHein knupuHrosoi ceccum: CAD=51.88280, CHF=76.18050,
EUR=76.22500, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.
19 OnpepgeneHa LeHa UCMNOoMHEeHWs. ..
20 BHumaHwne! CerogHsa B NPOMK/VPUHT UCMOJTHAETCA. ..
500 CBOOGOHBIN TEKCT AN LUTATHbIX COOBLLEHWIA
501 CBOOO/HbIV TEKCT 418 HeLTaTHbIX COOBLEHWI

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBo4YHUK TOPryemMbIX MHCTPYMEHTOB (ONUUOHbI)

Ta6nV|u,a COAEePXNT CnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 48. NMona Ta6énuubl opt_sess_contents

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose noacucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

short_isin c25 KOpOoTKWiA CUMBO/bHBIN KO, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM
name c75 HavmeHoBaHVe MHCTpyMeHTa
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Mone Tun OnucaHune
base_contract_code c25 Kof 6a30BOro aktuea.
fut_isin_id i4 Ko dhblo4epCHOro MHCTPYMEHTa
settlement_price_open dl6.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnuuoHa) Ha Hayasio ceccum.
base_im_covered_sell d16.2 BasoBoe 'O nog ogHy NOKPbITY0 NO3MLMI0 nognucyrka (pyo).
base_im_sell d16.2 Ba3osoe 'O nog, ofHy HENOKPLITYIO No3uumio nognucuvka (pyo).
put i1 Tun onuwmoHa. 0 - Call onunoH,1 - Put onumoH
strike d16.5 LleHa ctpaiik
roundto i4 KonnuecTBo 3HaKOB Moc/ie 3ansaToli B LeHe
last_trade_date t [Jlata oKOHYaHus obpalleHnss HCTPYMEHTA.
signs i4 Mone npusHakos
settlement_price d16.5 PacyeTHas LeHa (TeopeTuyeckas LieHa OnumMoHa) nocne nocnegHero Kiv-
puHra.
base_im_buy d16.2 BaszoBoe 'O nog, Nokynky MapXmpyemoro onuuoHa.
option_series_id i4 MpeHTucbmkaTop onuuoHHo cepum
state i4 CoCTOsiHME TOProB MO UHCTPYMEHTY.
MpumeyaHus:

« [None signs saBnseTcs 6UTOBON MACKOW N NPYHUMAET Criefytolwme 3HaYeHns:

0x1 Mpu3HaK TOProeav B AOMNOMHUTENbHYK TOPrOBYO CECCUI0 (BEYEPHIO/YTPEHHIOH)

0x10 [lpu3HaK aHOHNMHOW TOProB/N

0x20 [Mpu3HaK HeaHOHVMHOW TOProBAx

0x40 Tlpu3HaK TOProean B OCHOBHY CECCUI0

* [Mone state MOXeT NPUHMMATL C/EAYIOLLME 3HAYEHUS:

A W N B, O

Ceccuist Mo 3TOMY MHCTPYMEHTY HasHayeHa. Henb3sa cTaBuTb 3adBKW, HO MOXHO YAA/IATb M0 3TOMY MHCTPYMEHTY.
Ceccusa no 3TOMY WHCTPYMEHTY uaeT. MOXHO CTaBUTb W yAaNATb 3asBKU N0 3TOMY UHCTPYMEHTY.

lMprocTaHoBKa TOPros Mo BCEM MHCTPyMeHTaM. Henb3sA CTaBuTh 3asBKU, HO MOXHO yAaIAaTb.

Ceccusa no 3TOMY VHCTPYMEHTY NPUHYAUTENBHO 3aBepLueHa. Henb3sa ctaButb U yaansaTb 3asaBKU N0 3TOMY UHCTPYMEHTY.

Ceccus no 3TOMY VHCTPYMEHTY 3aBepLUeHa no BpemeHn. Henb3a cTaButb 1 yAaATb 3as8BKU N0 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBuTb 3asiBK1, HO MOXHO YAansTh Mo 3TOMY MHCTPYMEHTY.

4.15.1.9. Ta6nuua opt_vcbh: CnpaBoYHUK TOPryemMbiX akTUBOB (OMLUNOHbI)
Ta6nV|u,a COAEPXUT CnpaBOYHUK 6a30BbIX KOHTPaKTOB A/19 NHCTPYMEHTOB.

Ta6n. 49. Monsa Taénuubl opt_vch

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose noagcucTeMbl penmkawmm
base_contract_code c25 Kopf 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota KoTMpoBaHua

trade_scheme cl dopma Topros

rate_id i4 MaeHTudmkatop kypca

base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a30BOro KOHTpakTa
negative_prices i1 Mpu3HaK orpaHUYeHNs OTpULLATENbHbIX LiEH.
option_model i1 Mopgenb LeHoo6pa3oBaHns OMLYOHOB.
settlement_currency c3 Bantota pacuetos
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MpumeyaHus:

» [None negative_prices MOXET NpUHUMaTh CneayoLine 3Ha4YeHus:
0 LleHbl hbtouepcoB, LEHOBbIE TPaHNULLbl 1 CTPaliKu OMNLMOHOB OrPaHNYeHbl MOMOKNTENbHBIMW 3HAYEHNAMN
1 UeHbl dbloyepcos, LeHOBbIE rPaHuLibl U CTPAKN ONLMOHOB He OrpaHnyeHbl

 [Mone option_model MOXET NpUHNMATL CrieaytoLmne 3Ha4eHNs:
0 Mogenb bnaka-LWoyn3sa
1 Mogens Bawense

4.15.1.10. Ta6nuuya multileg_dict: CnpaBoYHUK CBA30K

Ta6n. 50. Mona ta6nuuybl multileg_dict

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasIbHbIN YAC/IOBOI KOA CBA3KK

isin_id_leg i4 YHVKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLET0 B CBA3KY
qty_ratio i4 KoadhdomumeHT KonmuecTsa

leg_order_no i1 [MopsfoK Horn B CBA3KE. 3HaYeHne no ymonyaxuio 0.
MpumeyaHus:

* Cwmbicn nons gty_ratio COCTOUT B yKa3aH1y KONMYeCTBa U HanpaseHnst UHCTPYMEeHTa, BXOAALLEro B CBA3KY: €C/IM 3HaveHwve qty_ratio > 0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBA3KY C TEM X€e HanpaB/ieHneM, C KakuM 1 3asBka Nno cBsi3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONOMOX-
HbIM. ABCONIOTHOE 3Ha4YeHve gty_ratio onpegensieT KO3aMULMEHT, Ha KOTOPbI YMHOXaeTCsl KOIMYeCTBO eMHUL, UHCTPYMEHTa-CBSA3KN
B 3a51BKe [J151 NO/TyYEHUs1 KO/IMYecTBa eiMHNL, MHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua fut_intercl_info: NHdopmayma o BapnayoHHoi mapxe no pbtovepcam, paccyuTaHHOW No

pe3ynbratamMm NPOMeXyTOYHOIo K/impuHra

Ta6n. 51. Monsa tTa6nuybl fut_intercl_info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAgcUCTeEMbI penmkalmn

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

client_code c7 Ko knneHTa

vm_intercl dl6.2 BapuaunoHHas mapxa, cnucaHHas Uy MnoslydeHHast B MPOMEXYTOUHbIN
KTVPUHT

4.15.1.12. Ta6nuya opt_intercl_info: UHchopmauus o BapmauMoHHOK MapXe 1 NPeMUm Mo OMnLuoHaM, paccunTaH-

HOI1 No pe3ynbTaTam NPOMEXYTOYHOIO KJIMPUHra

Ta6n. 52. NMona Ta6nuubl opt_intercl_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c7 Kog, knneHTa

vm_intercl d16.2 BapuauyoHHas Mapxa, cnucaHHas uan noslyyeHHast B MPOMEeXYTOUHbI
KVPUHT

premium d26.2 PybneBas npemus no onuuoHy, NonyvyeHHas/cnncaHHas B MPOMEXyTou-
HbIl KIVPWHT. BKAtoyaeT B ce6a (DrHAHCOBbLIN pe3ynbTar UCMOTHEHUS Mo-
3uumn.
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Mone Tun OnucaHune
premium_in_settl_currency d26.2 BantoTtHaa npemus no OnuuoHy, NoslydyeHHas/cnMcaHHas B MPOMEeXyTou-

HbI KNIUPWHT. BkAtoYaeT B cebs (PHAHCOBLIN pe3ynbTaT UCMOTHEHUS Mo-
3uLmn.

4.15.1.13. Ta6nuua opt_exp_orders: MopyyeHus Ha IKcnupaymio

Ta6n. 53. Monsa Ta6nuubl opt_exp_orders

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm
exporder_id i8 MaeHTrdmkaTop nopyyeHust Ha aKcnpauuio
client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

date t [Jarta v Bpems

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KANPUHra

4.15.1.14. Ta6nuua fut_bond_nkd: HK[, Ha gaTy MCNO/IHEHUA CPOYHOrO KOHTPaKTa ¢ obsiMrauuei

Ta6n. 54. NMonsa ta6nuuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

bond_id i4 Lincpposoii kog obnvraumm

date t [ata Bbinnarb! KyrnoHa

nkd d16.7 HKZ, Ha paTy Bbinnatbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha gaTy MCNofIHEHUSI CPOYHOTO KOHTPpaKTa ¢ obnvraumei,
2 - HK[ Ha paty noctaBku obnuraumnm

4.15.1.15. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHa/IbHOW CTOMMOCTM 0GUrayumn

Ta6n. 55. Mona ta6nuybl fut_bond_nominal

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

bond_id i4 Lincpposoii kog obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pasmep BbInnaT HOMWHaIBLHON CTOMMOCTK

face_value d16.5 Pasmep ocTaTouHOli HOMUHAILHOW CTOMMOCTY 0GUraLmm

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Pasmep ocTaToyHoin HOMU-
Ha/IbHOM CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOIO KOHTpaKTa ¢ obnura-
umeit, 2 - Pa3mep 0CTaTO4HO HOMUHaNBbHOV CTOMMOCTU Ha AaTy NoCTaBKu
obnuraumu.

4.15.1.16. Ta6nuya fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB 0GIMrayuii

Tab6n. 56. Mona ta6nuybl fut_bond_isin

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
bond_id i4 Lindpposoii kog obnuraumm
coeff_conversion d5.4 KOHBEPCMOHHbIV KO3dhhMUMEHT

4.15.1.17. Ta6nuuya user: Nonb3oBarenn cUCTeEMbI

Ta6n. 57. Nona Ta6nuybl user

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
login c20 JlorvH yyacTHuka Topros
start_date t Bpewms Havana gencTsuna normHa
end_date t BpeMsi OKOHYaHWs AeincTBuA normHa
client_code c7 CeMU3HaYHBbIN Kog, KIMeHTa
operation_mask i4 ButoBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHWE onepaLmii:
e 2 - IMMVTVMPOBaHKE OTKPbITbIX NO3uLMIA No B®.
* 8 - lumutuposaHne B® (nepesog feHer). MoXeT 6bITb yCTaHOB/IEHO
TOMIbKO Onepatopom-P® niv AgMuHucTpaTtopom Topros.
* 16 - Bo3Bpar JeHer.
e 32 - JIMMUTUPOBaHNE K/INEHTOB.
e 128 - YcTaHOBKa OrpaHNYEHUiA MO K/IMEHTaM.
» 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiBkam ans SMA norvHos.
lang i2 Kog A3blka gnsi coobLeHni
sma_flags i4 ButoBas macka (cm. Mpumeyanus):
» 1-/ 6uT - Cancel on Disconnect
« 2-i1 6uT - Cancel on DropCopy Disconnect
o 3-i 6UT - SMA-NOrUH.
sma_status i4 ButoBas macka (cm. MNprmeyaHus):
e 1-iA BUT - pa3peLumnTb/3anpeTuTb TOProBbIe onepauun 4as AormHa
* 2-/i 6UT - cCHUMATb/HE CHUMATb 3asBK1 NPV 3anpeTe TOProBbIX onepatuii
C norvHa.
aspref i4 MaeHTudmkatop nonb3osarens. a5 3asiBoK, NogaHHbIX oT SMA-foruHa -
naeHTndunkatop MASTER-normHa.
user_level i1 YpoBeHb N10rviHa Nonb30BaTens:

. 1-PO

. 2-BO

e 3 - KnueHt

password_expiration_date

[ata ncTeueHnsi cpoka feiicTBuUS naponsi.

MpumeyaHus:

« lMone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-ii 6ut: 0 - Pexxum Cancel on Disconnect BbIk/IIO4EH A1 NorvHa, 1 - Pexxnm Cancel on Disconnect BK/IKOUYEH A5 TorMHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/itoueH

[ANs orvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH 415 NTOTUHA, 1 - Pexxkum SMA BKOYEH 415 NIOTUHA.
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« [Mone sma_status sBnsieTcs GUTOBOI MACKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun 41s orMHa, 1 - 3anpeLLaeT TOproeble onepauum 4is NorHa

o 2-1 6uT: 0 - He CHMMATb 3asiBKM SIoTUHA npwv 3anpeTte TOProBbIX onepaunn ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepauunmn ¢ noruHa.

Tab6n. 58. Mona Tabnuubl sess_option_series

4.15.1.18. Ta6nunuya sess_option_series: ONUMOHHbIE CEPUM NO CECCUAM

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

series_id i4 M peHTudmkaTop onuuoHHo cepum

underlying_id i4 MaeHTudmkaTop dbtovepca

base_contract_id i4 MpaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [ata 3aBeplieHunsi nepuoga NcnosiHeHus

expiration_anchor_date t flkopHas fata (gara aKcnupauymn onuyvoHHOW cepun)

days_to_expiration i4 KonuuecTtBo pabounx gHei (Mo MECTHOMY KaneHapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems fo akcnvpauum onumoHa B A0NsX roga (kaieHaapHbIX AHel 40 aKe-
nMpauum/KonM4ecTBo AHel B rogy)

series_type cl Tvn cpoyHocTM onuuoHa. W-HefenbHblIl; M-MecsiuHbIi; Q-KBapTasibHbINA.

small_name c25 CUMBO/IbHbIN KOA,

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IKOYEH peXuM pacyeTa Hy/ieBoi BoniatuiabHocTu, 0 - BbikntoyeH

sub_risk i1 1 - BK/IHOYEH pexuM yyeTa pucKoB No NogTo4YKaM pucka, O - BbiktoueH

volat_min d20.15 JIMMnT BONATUIBHOCTU MUHMMa/TbHBIiA

volat_max d20.15 JIMmMnT BONaTULHOCTU MaKCMMasTbHbIiA

volatility_risk f TekyLlas cTaBka pucka BONaTuIbHOCTU B A0ONSX

volatility_mismatch_risk f TekyLas cTaBka pucka paccor/iacoBaHus BOAaTUIbHOCTA B A0MAX

signs i4 [Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No mogeny bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/laTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpyBOI BONATUALHOCTM MO Mogenu bnaka-Lloynsa

d_black f MapameTp pacuyeTa KpuBOI Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa

s_black f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo Mogenu bnaka-Loynsa

a_bach f MapameTp pacyeTa KpvBOIi BONATUILHOCTM MO Mogenu baiesnbe

b_bach f MapameTp pacyeTa KpyBOI BONATWULHOCTY N0 Mogenu ballense

c_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balwense

d_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogeny balwense

e_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balwenbe

s_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu balense

r f BespuckoBas npoLeHTHas cTaBka.

fixed_spot_discount f Cymma AMCKOHTUPOBAHHBIX 3HAYEHWI 0ObABMEHHbIX AEHEXHbIX MOTOKOB.

projected_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAYEHMWI NPOrHO3HBIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxupoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemuasibHbIi.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbIiA; 1 - NOCTaBOYHbIN.

exercise_style i4 Cnoco6 ncnosHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

min_step d16.5 MUWHUMaNbHBIV War N3MEHEHNS LieHb.

step_price d16.5 CTOUMOCTb LUara LieHbl.
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Mone Tun OnucaHune

lot_coefficient i4 KoathcpumeHT, ykasbiBatowmii Ha 06bEM 6a30BOr0 akTuBa B KOTMPOBKE
KOHTpakTa 1 cTpaiikax oOnuuoHHON cepum.

interest_rate_risk_up f CTtaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuu ABVKEHWS
CTaBKM I BBEPX.

interest_rate_risk_down f CraBKa paccorniacoBaHusi NPOLEHTHOro pucka B CUEHapun ABUKEHUSA
CTaBKu I BHU3.

step_price_curr d16.5 CToMMOCTb Wara LeHbl B BasitoTe. cnonb3yeTcs A1 KOHTPaKToB C pa-
yeTamu B BaslloTe, A7 Py6/eBbIX KOHTPAKTOB 3HauYeHue cosnajaer co
step_price.

underlying_price d16.5 Tekywiasa ueHa cnoTt MHCTPYMEHTA, a B [leHb 3KCnnpauum - LieHa Huxene-
Xallero akTuea, OTHOCUTENBHO KOTOPOi ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POGHOCTY CM. B COOTBETCTBYHOLLEN CneuuduKaLum KOHTPakTa).

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akT1Ba B MHCTPYMEHTE.

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMPUHTa.

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl MPOMEXYTOYHOTO K/TMPUHTa.

r2

Be3puckoBas ctaBka FX2 BantoTHoli napbl FX2/FX1 (ons npeMuasnibHbiX
OMLMOHOB Ha Ba/llOTy); CTaBKa AMBUAEHAHOM AOXOAHOCTU g (418 Npemu-
a/IbHbIX OMUMOHOB Ha UHAEKC).

interest_rate2_risk_up

CTaBKa paccorfiacoBaHva MPOLEHTHOTO puCcKa B CLEeHapuu ABVDKEHWS
CTaBKW 2 BBEPX.

interest_rate2_risk_down

CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CUEHapUX OBWKEHMS
CTaBKM 2 BHU3.

Mpumeyanus:

« [None signs saBnseTcs 6GUTOBOI MAacKON N MOXET NPUHUMATL C/edytoLme 3HaUYEHUS:

0x1 VcnonHeHve B BEYEPHUI UM NPOMEXYTOUHbINA KAMPUHT: O - BEUEPHUIA KIMPUHT; 1 - NPOMEXYTOUHbINA KNUPUHT

Ta6n. 59. Mona Tabnuybl investor

4.15.1.19. Ta6nuya investor: CnpaBoOYHUK KJINEHTOB

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knuenTa.

name c200 HaumeHoBaHve KveHTa.

calendar_spread_margin_type i1 Tun MapXxupoBaHUsa KausleHAapHbIX CNpesoB Ans kaneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByAeT NnpuMeHeH B BEYEPHUI KITUPUHT.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHNAVH-perncTpauum.

short_option_minimum_charge_ratio| d5.3 MHavemayanbHbin koadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - MNonyHeTTo, 4 - HeTto
MKC.

coeff_im d16.5 KoathdmumeHT utorosoro rO.

no_fut_discount i1 dnar 3anpeLyeHns Ucnosb3oBaHnsa CkMakn no dbtodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonuyecTBo K/IMPUHIOB A0 3KCnupauuu A5 Hayana pacyeTa cueHapues
3KCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

MpumeyaHus:

« [Mone xstatus ABISETCA GBUTOBOI MACKOIA:

o Ox1-4Y

o 0x2 - O60c06NEHHBbIN
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o 0x4 - bpokepckas upma Tuna 4y
o 0x80 - dunsnyeckoe nuLo

o 0x100 - KOopuguyeckoe NULIO

o 0x200 - Hepe3ngeHT

o 0x2000 - NNC (MHaMBUAYyanbHbIi MHBECTULMOHHBIN CYET)

o 0x4000 - NMpu3Hak paspeLLeHnst Kpocc-CAeNoK AN afpecHbIX 3asBOK. 1 - Kpocc-cAenkn paspelleHsl; 0 - Kpocc-CAenku 3anpeLyeHsol

o 0x8000 - /Ino 6e3 rpaxaaHcTBa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTckmit

o 0x80000 - Cneu.bd

o 0x10000000 - lononHWTeNbHbIi COBCTBEHHBIV pasaen

o 0x10000000000 - KeanudmumpoBaHHbIi IHBECTOP

o 0x40000000000 - CHATL NaccuMBHYO 3asBKYy NpW Kpocc-caernke
4.15.1.20. Ta6nuya fut_margin_type: Tun mapxupoBaHus

Ta6n. 60. Mona ta6nuybl fut_margin_type

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

code cl2 PacueTHbIli Kog nin Kog Bpokepckoii drpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK k EguHomy Myny.

prohibit_coeff d16.2 KoadpchunumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3agaer makcmasnb-
HOe COOTHOLLEHWNEe pa3Mepa OTpULaTe/IbHOro CBO60AHOMO IMMUTa K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHNN KOTOPOro CUCTEMA CTaBWT 3anpeTbl Ha Bbl-
nosiHeHne onepauuii. Pexxiim 3anpeta onpegensietcs nosem prohibit_type.

prohibit_type i4 Twvn aBTOMaTMyeckoro 3anpeta Ansa PK:
* 1 - 3anpeT OTKPbITUSA NO3NLNIA
* 2 - 3anpeT BbICTaB/IeHWs 3a51BOK.

settlement_account_type i1 Tun PacuyetHoro Koga. O - co6¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.

operator_input i1 Bnoknposka no PacuyeTHomy Kogy, BbicTaBneHHas AgmuHuctpatopom TC.
0 - oTKNtOYEHa, 1 - BK/IlOYeHa.

MpumeyaHus:

 [Mone operator_input MOXeT NpuHMMaTh 3HaueHue: 0 - 6/10KMPOBKa OTKNOYEHA, 1 - 6/10KMpoBKa BKNOYEHA. [pu BKIKOYEHUMN pexmma 6/10-
KMPOBKV aBTOMaTUYECKN CHUMAIOTCS 3a5BKW, BbICTAB/IEHHbIE CO BCEX KIMPWHIOBLIX pasfenos b®, npusssaHHbIX K 6510kmposaHHoMy PK.
CHsATbIE 3a5BKM B Mosie xstatus nomeyvarotcs cneuyanbHbiM npu3Hakom - OperatorinputSA (0x1000000000000). B pexume 6510KMpoBKM
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbiX TOProBbix koMaHAg B TC € yka3aHVWeM K/IMPUHIOBbIX pasfenos 6pokepckunx hupm, npmssasaH-
HbIX K faHHoMy PK, a Taioke 3anpeLueH nepeHoc nosuuuii mexay b®. B 3asiBkax 1 caenkax, chopmrpoBaHHbix No PK AgMUHUCTpaTopoMm
TOProB B pexvme G/IOKMPOBKY, B NoNsx xstatus (B 3asiBkax) v xstatus_sell nnu xstatus_buy (B caenkax) NpocTaBniseTcs cneunanbHbli

npu3Hak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHblii Kog

Ta6n. 61. Nona ta6nuybl fut_settlement_account

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm
replRev i8 CnyxebHoe nosne nofcucTembl pennkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code c7 Kop, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KnuewT - 2
settlement_account cl2 PacueTHbIi Kog,

4.15.1.22. Tabnuua sma_master: Mpueaska SMA-noruHa Kk MASTER-noruHy
Tabnuua cofepxut nHchopmauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 62. Monsa Ta6nuubl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkaTop SMA-noruHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHTudmkatop MASTER-noruHa.

4.15.1.23. Ta6nuuya sma_pre_trade_check: HacTpoiiku npegsaputenbHbiX npoBepok SMA-noruHa
Tabnvua cogepXxnT nHdopmMaumio 0 HacTpoKax NpegBapuTesibHbIX MPOBEPOK SMA-NorMHa.

Ta6n. 63. NMona ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
check_id i8 YHUKaNbHbIN nAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kopf 6a30BOro akTuea.
instrument_type i1 Tun gepusaTuea:

¢ 0 - duioyepc

e 1-0nuuoH

+ 3 - KaneHgapHsblii cnpeg
client_code_check c7 Kop knueHTa, yyacTByHOLLWi B NpoBepKe.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.15.1.24. Ta6nuua clearing_members: Y4aCTHUKN KNUPUHTa
Tabnuua cogepXxuT nHopMaL Mo 0 6/10KMPOBKax Y4aCTHUKOB.

Ta6n. 64. NMNonsa ta6nuubl clearing_members

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6/10KNPOBKM

lock_date t [Jata 6noknpoBku
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Mone Tun OnucaHune
name c200 HassaHue yyacTHuka
MpumeyaHus:

¢ Mone lock_type MOXET NpuHMMAThL CAeAyloLme 3HaYeHUS:

0

2

11

HeT 6noknpoBku.

ﬂVIKBVIAaLI,VIOHHbIVI HETTUHI B OTHOLUEHMM YYacTHUKa K/TMPUHra.

anIOCTaHOBKa KMMPUHIOBOIro OﬁCI’Iy)KVIBaHVIH YyacTHuka KNMpWUHra no npuynHe aHHynmpoBaHuA INLEH3UN Ha OCYyLLLEeCTB/1EHNE NPO-

checcroHanbHOW AeATeNbHOCTH Ha PbIHKE LIeHHbIX GyMmar.

4.15.1.25. Tabnuua instr2matching_map: ConoctaBneHne MHCTPYMEHTOB MaTUUHTY

Tabnuua cnyxuT s CONoCTaB/IEHNSI MHCTPYMEHTOB MaTUMHTY, HA KOTOPOM OHU 06pa6aTbiBatoTcs.

Ta6n. 65. Mona taénuubl instr2matching_map

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
base_contract_id i4 Uncnosoii ngeHTndmnkaTop 6a3oBOro KOHTpakTa
matching_id i1 M aeHTudmkatop matunHra

4.15.1.26. Ta6nuua fut_exec_orders: Mopy4eHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbIOUEPCOB C aBTONPO/IOHTa-

yueii

Tab6n. 66. Mona ta6nuybl fut_exec_orders

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nNofAcucTemMbl pennkawumm

exec_order_id i8 MaeHTndmkaTop nopyyeHust Ha NCNoHeHne

client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

xamount i8 KonnuectBo KOHTPaKTOB, NOA/IEXALLMX UCTIOSTHEHMIO (C YH4ETOM 3HaKa)
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

xamount_apply i8 KonnuyecTtso B NOpyYeHUsIX HA MOMEHT MPOMEXYTOYHOIO KMPUHra
date t [Jata n Bpemsi noga4n/maMeHeHnst nopyyeHus

4.15.1.27. Ta6nuua discrete_auction: NMapamMmeTpbl Ha3HA4YEHHbIX ayKLMOHOB OTKPbITUSA

Ta6n. 67. Nona Ta6nuybl discrete_auction

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

discrete_auction_id i8 M aeHTudmkaTop ayKumMoHa OTKpbITUA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

add_order_start t Bpems Havana nprvema 3asBoK B ayKLMOH OTKPbITUS

add_order_finish_from t Hauano uHTepBasia BpeMeHM, B TEUEHUE KOTOPOro NPOU30AAET NpekpaLLe-
HWe npremMa 3asBoK B ayKL/OH OTKPbITUSA

add_order_finish_till t KoHeL, MHTepBana BpeMeHu, B TeUEHME KOTOPOro NpPou3oiiaeT npekpatye-
HWe npremMa 3asiBOK B ayKLVOH OTKPbITUA

synchro_event_id_start i4 MpeHTndomkaTop cmHxpocobbiTus "discrete_auction_add_order_started"
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Mone Twvn OnucaHvne
synchro_event_id_finish i4 MaeHTudmkatop cmHxpocobbiTus "discrete_auction_add_order_finished"

4.15.1.28. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HaY€HHbIe B ayKLWUOH OTKPbITUA

Tab6n. 68. MNona Ta6nuubl discrete_auction_base_contract

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
discrete_auction_id i8 MaeHTudmkaTop ayKLumMoHa OTKPbITUSA
base_contract_id i4 Yncnosoii nageHtTudmkarop 6a3oBoro KOHTpakTa
base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

4.15.1.29. Tabnuua session: NiHchopmaLusa o TOProBoii ceccuu

Tabnuua cogepXuT MHopMaLMio O pacnncaHnn Ceccuii.

Tab6n. 69. Mona Ta6nuubl session

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmumn

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

begin t Bpemsi Hauana

end t Bpemsi okoHuaHns

state i4 CocTosHKe ceccum

inter_cl_begin t Bpems Havyana npoMeXyTOUYHOro KIMpUHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOUHOTO KAMPpUHra

inter_cl_state i1 CoCTOsIHME NPOMEXYTOYHOTO KAMpUHra

eve_on i1 MpuW3Hak Toro, 4To AOMNONIHUTENbHASA BeYepHsisA ceccust ByaeT NPOBOANTLCA
eve_begin t Bpems Hayana AonoHUTEeNbHON BeYepHeii ceccum

eve_end t Bpems okoH4aHWs AONOMHUTENBHON BeYepHeit ceccum

mon_on i1 MpuW3Hak Toro, 4To AOMNOSHUTENbHASA YTPEHHSAS ceccusi GyaeT NPOBOANTLCS
mon_begin t Bpems Havana AonoHUTENbHON YTPEHHel ceccum

mon_end t Bpems okoHYaHWs AONOMHUTENbHON YTPEeHHel ceccum
pos_transfer_begin t Hauasno nHtepBana nepeHoca nosuuui

pos_transfer_end t KoHeL, nHTepBana nepeHoca nosvuuii

Mpumeyanus:

« Mons pos_transfer_begin n pos_transfer_end o603HavaloT nepnog Bo BpeMsi TOProBoli ceccun, B TeHeHNe KOTOPOro AecTByeT 0Co6bIl
PeXVM 3aK/1I04YeHNS CAENOK N0 MHCTPYMEHTY C MOCTaBKOM B TEKYLLWIA TOProBbIi AeHb. Bo BpeMs AelicTBUA faHHOIo pexuma 3anpeLleHbl
BCE 3asBKV M0 yKa3aHHOMY MHCTPYMEHTY, 3a UCK/TI0YEHNEM afpeCHbIX 3asiBOK BHYTPU OAHOW Pd.

* [None state MOXeT NpPUHUMATL CriefytoLmne 3HauYeHNs:
0 Ceccus HasHaveHa. Henb3s cTaBuTb 3asBKW, HO MOXHO YAAIATb.
1 Ceccusa nget. MoXHO CTaBUTb U YAANIATL 3asBKU.
2 TlpuocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Henb3s CTaBuTb 3asBKW, HO MOXHO YAa/IATb.
3 Ceccusa NpuHyguTesibHO 3aBeplueHa. Henb3a cTaBuUTb U yaasiaTb 3adBKU.
4 Ceccus 3aBeplueHa no BpeMeHn. Henb3a cTaBuUTb U YAaIATb 3asBKK.
* MMone inter_cl_state Bbigaetcs (No 6UTOBO):

0x0  HeonpeaeneH. MOXHO CTaBUTb U yAANsATb 3asBKM.
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0x01

0x02

0x04

0x08

0x10

Byaywuii Ha cerogHs. MOXHO CTaBUTb U yaanaTb 3asiBKU.
OTMeHeH. MOXHO CTaBUTb U yaansaTb 3aABKN.
TekyLLWiA, T.e. UAET, HAYEro Heb3sA. Henb3s cTaBuUTb U yaansiTh 3asBKU.

TekyLmid, T.e. nget (Mo BPEMEHU), HO (haKTUUYECKM 3aBEPLLEH U YXE MOXHO BblKauMBaTbCs, CHUMATb 3asiBKU. Henb3si cTaBuTb
3as1BKW, HO MOXHO yAansTb.

YcneLHo 3aBepLUeH (B T.4. 1 MO BPEMEHN). MOXHO CTaBUTb U yaansTb 3asiBKU.

4.15.1.30. Ta6nuuya brokers_base_contracts_params: UHguBnayanbHblii KoadpcpuymneHT FO B paspese 6a30BOro

KOHTpakTa u 6@

Ta6n. 70. Mons ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

broker_code c4 Kog B®

base_contract_code c25 Kop, 6a30BOro KoHTpakTa

coeff_im d16.5 KoadpchumeHT MO no 6a30BOMY KOHTPaKTY A4J151 BCEX KNIMEHTOB AaHHOl BO.
ByfeT NpMMeHeH B BEHEPHWIA KNMPUHT.

4.15.1.31. Ta6nuua sys_events: Ta6nuuya co6bITUii

Ta6n. 71. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITns

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"

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

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

event_type =4
message = "intraday_clearing_started"
Hauano npomknupuHra

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

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NePeCHUTaHbI

event_type = 23
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message = "discrete_auction_add_order_started"
Hauano nprmema 3asiBOK B ayKLWOH OTKPbITUSI

event_type = 24

message = "discrete_auction_add_order_finished"
OKOHYaHWe npmema 3asiBOK B ayKLMOH OTKPbITUS

4.16. NMNotok FORTS_MISCINFO_REPL - lononHuTeibHasA crnpaBo4vHasi UH-
copmauyusna (Type=l)

BHumaHuve! HaunHas c Bepcun 7.21 notok FORTS_MISCINFO_REPL obbsiBnsieTcs yctapeBlUuM 1 6yaeT yaaneH B Bepcum 7.27. Bmecto
Hero Hazgo ucnosnb3oBatb NoTokn FORTS_RISKINFOBLACK_REPL 1 FORTS_RISKINFOBACH_REPL.

4.16.1. Cxema gaHHbIX
Tabnuubl:
 volat_coeff - Tabnuua c kKoadpmumeHTamMmm BoONaTUNIBHOCTU
4.16.1.1. Ta6nuua volat_coeff: Tabnuya ¢ koadpdurumeHTamm BoNaTUIbHOCTU

Ta6n. 72. Nona Taénuybl volat_coeff

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
option_series_id i4 MaeHTndmKaTop ONLMOHHOW cepun

a d16.10 KoadhchuumeHT A napameTpuyeckoi KpUBOi BONATUIbLHOCTH
b d16.10 KoadpchumeHT B napameTpuyeckoli KpUBoi BONaTubHOCTH
c d16.10 KoadpchumeHT C napamMeTpryecKoii KpuBoii BONaTubHOCTH
d d16.10 KoadpchuumeHT D napamMeTpriecKoii KpuBoii BONaTUIbHOCTH
e d16.10 KoahchuumeHT E napameTpuyeckoi KpUBoi BONaTUIbHOCTH
S d16.10 KoadpchuumeHT S napameTpuyeckoli KpUBoi BONaTUIbLHOCTH

4.17. Notok FORTS_MM_REPL - UHdhopmauua 06 ob6asarenscreax MM
(Type=l)
4.17.1. Cxema gaHHbIX

Tabnuupbl:

* mm_agreement_filter - Tabnvua ¢ HoMepamu 1 TNamMy OrOBOPOB Ha OKa3aHue MapKeT-MeliKepckux ycyr

« fut_MM_info - O6s3aTenscTBa MM no dobtouepcam

* opt_MM_info - O6s3artenscTBa MM no onuymoHam

« cs_mm_rule - Tabnuua ¢ MHCTPyMEHTaMU J/151 epecyeTa LeHTPasIbHOTo cTpaiika

4.17.1.1. Ta6nuya mm_agreement_filter: Ta6nuua c Homepamu n TUNamMmn JOroBOPOB Ha OKasaHWe MapKeT-Mei-
KepPCKUX ycnyr

Ta6n. 73. Nona ta6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
agmt_id i4 MaeHTudmkatop forosopa

is_fut i1 Tun o6si3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Ko knueHTa
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4.17.1.2. Ta6nuua fut_ MM_info: O6a3aTtenbctBa MM no cbrouepcam

Ta6n. 74. NMNona ta6nuubl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xygLueit 3asaBK/ Ha NMPOAAXY, BoLeALlel B Cripes,

xamount_sells i8 KonmyecTBO KOHTPaKTOB B 3asiBKax Ha NPOAay, BXOASALMX B Cpes
price_edge_buy d16.5 LleHa xyfLueli 3asaBK1 Ha MOKYMKY, BOLUEALLENR B cnpeg,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALMX B CrIpes,
mm_spread dl6.5 Cnpeg no gorosopy

Xxmm_amount i8 KonuyecTtBo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTca

amount_sign i1 Mpu3Hak: 1 — KoIM4yecTBO He aepxuTcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbiNonHeHns ObsA3aTenscTB

period_start t Hauano nepvoga geicrausi npaswuia MM

period_end t OkoHuYaHue nepvoga aeictens npasua MM

client_code c7 Kof knneHTa

active_sign i4 MpusHak: 1 — 3anuck yganeHa (Ctasa He akTuBHa), 0 — akTUBHa
agmt_id i4 MaeHTndmkatop o6sizatenctea MM

fulfil_min d6.2 MpoLEHT MUHUMAIBHOTO UCMOSTHEHNA 0653aTeNbCTB 3a TOPrOBYH CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUI0
fulfil_total d6.2 [MpoueHT NOMHOro NCNOMHEHNS 0653aTe/IbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpu3HaK MUHMMa/ILHOTO UCMONHEHNST 06A3aTeNbCTB B TEKYLMNIA MOMEHT
is_fulfil_partial i1 MpW3HaK 4YaCTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOIHEHUS 06A3aTeNbCTB B TEKYLLUI MOMEHT
is_rf i1 Mpu3Hak 06a3aTenbLCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapKeT-MeikepCKoi CBA3KN

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcsi 06s13aTeNibCTBa MapKeT-MenkepoB ¢ AeTanm3aumein 1o
CeMV3HaYHOro K/IMEHTCKOrO KoAa.

4.17.1.3. Ta6nuuya opt_MM_info: O6a3atensctBa MM no onuuoHam

Ta6n. 75. Monsa ta6nuubl opt_ MM_info

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell dl6.5 LleHa xyfLueit 3asaBK/ Ha NPOAaXxy, BoLleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALLMX B Cripef
price_edge_buy d16.5 LleHa xyfLuei 3asaBk/ Ha MOKYMKy, BOLleALen B cnpeq,
xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALMX B CrIpes,
mm_spread dl6.5 Cnipef no forosopy

Xmm_amount i8 Konnuectso no gorosopy
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Mone Tun OnucaHune

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTcs

amount_sign i1 Mpu3Hak: 1 — KoIM4yecTBo He aepxuTcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbiNonHeHus ObsA3aTenscTB

period_start t Hauano nepuoga gencreusi npaswuia MM

period_end t OkoHuYaHue nepvoga aeictams npasua MM

client_code c7 Kof knueHTa

cstrike_offset d16.5 CwMeLLeHMe OT LieHTpasbHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck ygasneHa (CTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndmkaTop obasarensctea MM

fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCNONHEHUSI 06A3aTeNbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTNUYHOrO UCMOMHEHUSI 0653aTEeNbLCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpOLEHT NOHOTO UCMONTHEHNST 0683aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHUMaNbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOSTHEHUS 06S13aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT

is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHOM hrpMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBS3KM

Mpumeyanus: B Tabnuue opt_MM_info notoka FORTS_MM_REPL TpaHcAupytoTcs 06s3aTenibcTBa MapkeT-MelikepoB ¢ AeTanusauueii 1o
CEeMV3HaYHOro K/IMEHTCKOIO KoAa.

4.17.1.4. Ta6nuuya cs_mm_rule: Tabnuuya ¢ UHCTPyMeHTaMu AJ18 nepecyeTa LLeHTPa/IbHOro cTpaika

Ta6n. 76. NMona tTa6nuubl cs_mm_rule

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn
sess_id i4 MaeHTudbmkaTop TOproBoii ceccum
client_code c4 Koga knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHON cepun

4.18. NMNotok FORTS_CLR_REPL - KnupuHroBasa nHopmauma (Type=AR)

4.18.1. Cxema gaHHbIX
Tabnuubl:
* money_clearing - KnueHTckne feHbrv B KNVpUHre
¢ clr_rate - Kypcbl Ba/1lOT U MHAEKCOB
« fut_pos - Hdopmauysa 0 NO3MLMOHHOM COCTOSIHUN Ha MOMEHT BeYEPHEro KMpKHra no hbloyepcam
* opt_pos - ViHchopmaLmsi 0 NO3NLUOHHOM COCTOSIHUM Ha MOMEHT BEYEPHErO K/IMPUHTa No onuuoHam
« fut_sess_settl - PacueTHble LeHbl N0 dbloyepcam
* opt_sess_settl - PacyeTHble LieHbl MO OMNLMOHaMm
» pledge_details - Tabnvua getanmsaumm 3a10ros
* money_clearing_sa - KnneHTckve feHbrv B KNMpUHre
« fut_pos_sa - Vinhopmaums 0 No3ULMOHHOM COCTOSAHMN PK Ha MOMEHT BEYEpHETo KnpuHra no dbroyepcam
* opt_pos_sa - ViHhopmaumsi 0 No3NLMOHHOM COCTOAHUM PK Ha MOMEHT BEYEPHEro KAMpUHra no onuuoHam
« option_series_settl - PacueTHble LeHbl N0 OMLMOHHbIM CEPUsM

* sys_events - Tabnuua cobbITHi
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4.18.1.1. Ta6nuuya money_clearing: KnneHTtckue geHbrn B KNMpuHre

Ta6n. 77. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

client_code c7 Kofa knneHTa

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.

amount_beg d16.2 [leHer Ha Havaso gHSA

vm d16.2 BapunaunoHHas mapxa, BK/IYas BapuauvoHHY0 Mapxy Mo Mapxupye-
MbIM OMLMOHaM

premium d16.2 MpemMus No onuMoHaM, Noy4YeHHas/CnncaHHas B BeYepHWIA KIUPWHT, B ne-
pecuéTe Ha py6nu. Bknoyaet B ce6s hvHaAHCOBLI pesynsTaT UCNONHEHNS
No3nLMiA N0 NPeMUasIbHLIM ONLMOHAM.

pay dl6.2 [BwKeHune no cyety

fee_fut d16.2 dbIoYepCHbI GupxeBoli coop

fee_opt d16.2 OnuVoHHbI Gupxesoli cbop

go d16.2 CymmapHoe 'O no dbtoyepcam v onumoHam

amount_end d21.2 [eHer Ha KoHel, gHA

free d22.2 CB0ob604HO cpeacTs

4.18.1.2. Ta6nuua clr_rate: Kypcbl BasitoT 1 MHAEKCOB

Ta6n. 78. Nonsa Taénuubl clr_rate

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm

rate d16.5 3HaueHue nHaekca

moment t MOMEHT hMKCUpPOBaHNS 3HAYEHNS

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTndmkaTop TOproBoi ceccum

rate_id i4 MpeHTndhmkaTop kypca

4.18.1.3. Ta6nuua fut_pos: NHchopmayusa o NO3MLUMOHHOM COCTOAHUM HA MOMEHT BEeYEPHEro KJiMpuHra no ¢bto-

yepcam

Ta6n. 79. Nonsa tTa6nuubl fut_pos

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Ko knneHTa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - K/IMEHT).

xpos_beg i8 Mo3nyms Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d16.2 CymmMapHas BM no utoram OCHOBHOIO KAWPWHIa A8 KNneHTa/thmpmbl v
MHCTPYMEHTA

fee dl6.2 CyMMapHbIii c60p ANs KneHTa/npmbl 1 UIHCTPYMEHTA

accum_go d16.2 HakonneHHbin M
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Mone Tun OnucaHune
fee_ex d16.2 BupxeBsoii c6op
fee_cc d16.2 KnupuHrosblii c6op
pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULMIA
charge_exec d16.2 C60p 3a ucnonHeHne
sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHoOl opraHnsaumm 1 KOMUCCHOH-

HOTO BO3HArpakaeHUsi KNMpUHIOBOro LEHTPa 3a BHECUCTEMHbIE CAEMKN
(py6.)

4.18.1.4. Ta6nuua opt_pos: NHdopmayma o NO3ULUOHHOM COCTOAHMN HA MOMEHT BEYEPHErO K/IMPUHIra no onuyu-

OHam

Ta6n. 80. Monsa Ta6nuubl opt_pos

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHUKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

client_code c7 Kog, knneHTa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - KIMEHT).

Xpos_beg i8 Mo3nymna Ha Havyaso gHA

xpos_end i8 Mo3nyms Ha koHew, oHsA

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWpWHra ANns KneHta/chvpmbl v
MHCTpyMeHTa. PaBHo cymme noneit VAR_MARG_P n VAR_MARG_D

fee d16.2 CyMMapHsIii c6op A1 KNneHTa/chmpmMbl M MHCTpyMeHTa. CoBnagaeT ¢ no-
nem SBOR u3 oT4eToB

fee_ex d16.2 BupxeBsoii c6op

fee_cc d16.2 KnvpwuHroBblili c6op

pos_exec d11.0 KonmyecTBo MCMOMHEHHbIX NO3ULWIA

charge_exec d16.2 C6op 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuyM U KOMUCCUOH-
HOrO BO3HarpaxgeHus KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIe CAENKU
(py6.)

premium d26.2 PybneBas npemusi no OnLMoOHy, NoslyYeHHas/cnucaHHasa B BEHEPHWIA Kn-
PUHT. BktoyaeT B ce65 hMHAHCOBBIN pesysibTaT UCMOMHEHNS NO3ULMN.

premium_in_settl_currency d26.2 BanoTHas npemMus No OnuMoHy, NoslyYeHHas/cnncaHHast B BEYEPHUIA K-

pUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynsTar UCNOMHEHWS MO3ULUN.

4.18.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl MO pblovepcam

Ta6n. 81. Nona ta6nuybl fut_sess_settl

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTembl penkaumm

replRev i8 CnyxebHoe none NogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

settl_price d16.5 PacueTHas LeHa

swap_rate dl6.5 CraBka (hOHAMPOBAHMA NPU OTKNOHEHWU LEHbl KOHTPakTa OT ueHbl BA
60nblUe 3a4aHHOr0 Ha KOHTpakTe YpoBHA (419 BP)

index_div di8.4 [vBunaeHaHas nonpaska ans BO Ha nHaekc
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Ta6n. 82. NMons Ta6nuubl opt_sess_settl

4.18.1.6. Ta6nuua opt_sess_settl: PacyeTHble LeHbI MO oNyUOHaMm

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nose nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

isin_id i4 YHWKasIbHbIA YNCT0BOI MAEHTUIMKATOP MHCTPYMEHTa
volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6n. 83. Nona ta6nuubl pledge_details

4.18.1.7. Ta6nuua pledge_details: Ta6nuua getanusauyum 3asioros

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

client_code c7 Koga knneHTa

pledge_name c10 Kop, MHOCTpaHHO BasioThl MW LIEHHOW Gymaru

xamount_beg d26.2 KonnuecTBo LieHHbIX Gymar uav MHOCTPaHHOW BaUTHOThl HA HaYano ceccun

xpay d26.2 CymMMa BBOZ0B-BbIBOJOB B LUTYKaxX LEHHbIX Bymar Uiy MHOCTPaHHOW Ba-
NIoThI

xamount d26.2 KonnuectBo LieHHbIX Gymar uam WHOCTPaHHON BasltloTbl Ha TEKYLLUWIA MO-
MeHT

rate d16.5 OueHOoYHasa CTOMMOCTb €UHULLbI MHOCTPAHHOW BasltoThbl AW OJHOW LiEH-
Hoii Bymaru B pyonsix P®

xamount_beg_money d26.2 KonnuecTBo LieHHbIX Bymar 1M MHOCTPaHHOM BaoThbl Ha Ha4Yao ceccum
B py6nsax P®

Xpay_money d26.2 CymMMma BBOA0B-BbIBOAOB B LUTYKax LEHHbIX GymMar v MHOCTpaHHOl Ba-
NoTbI B py6nsx Po

xamount_money d26.2 KonnuectBo LieHHbIX Gymar uam WHOCTPaHHON BasltloTbl Ha TEKYLLUWIA MO-
MEHT B py6nisix P®

MpumeyaHus:

« [Mone amount_money - KoNM4ecTBO LEHHbIX Bymar 1an UHOCTPAHHO BaultoTbl HA TeKyLuiA MOMeHT (B py6nsax P®) (paccuuTbiBaeTcs
Kak «amount» * «rate»)

* [one amount_beg_money - KoIM4ecTBO LiEHHbIX ByMar 1M MHOCTPaHHO BasloTbl HA Havaso ceccun (B py6nsax P®) (paccumtbiBaeTtcs
KaK «amount_beg» * «rate»)

+ TMone pay_money - CyMMa BBO/J0B-BbIBOZIOB B LUTYKaX LIEHHbLIX GyMar Uan MHOCTPaHHO BanioTkl (B py6nsx P®) (paccunTbiBaeTcs Kak
«pay» * «rate»)

4.18.1.8. Ta6nuuya money_clearing_sa: KnneHTcKne geHbru B KNNpUHre

Ta6n. 84. NMonsa Ta6nuubl money_clearing_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
settlement_account cl2 PacueTHbIli Kopg,

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.
amount_beg d26.2 [leHer Ha Hayas10 gHS
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Mone Tun OnucaHune

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 Mpemuns No onuyoHaMm, NnoyyeHHas/cnucaHHas B BeYEPHWIA KNIMPWHI, B ne-
pecuéTe Ha py6nu. BkntouaeT B cebs orHaHCOBBbI pe3ynbTaT MCMOHeHUs
no3uuuii N0 NpeMnasibHbIM ONLMOHaM.

pay d26.2 [BwkeHune no cyety

fee_fut d26.2 dbIoYepCHbIN GupxeBoli coop

fee_opt d26.2 OnuVoHHbI Gupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam

amount_end d26.2 [eHer Ha KoHel, gHA

free d26.2 CBob60ogHO cpeacTs

blocked_tax d26.2 CpefcTBa, 3a6/10KMpOBaHHbIe NOg, BbinNaaTy Has10roB.

Ta6n. 85. Mona ta6nuybl fut_pos_sa

4.18.1.9. Ta6nuuya fut_pos_sa: NHchopmaymnsa 0 NO3MLMOHHOM cOCTOAHUM PK Ha MOMEHT BeUuepHero KAMpuHra no
¢brouepcam

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkaumum

replAct i8 CnyxebHoe none noAcucTeMbl pensimkaumm

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoi ceccum

isin c25 CUMBO/IbHBI KOf, UIHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kopg,

xpos_beg i8 Mo3nymsa Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A8 KneHTa/chmpmbl v
WHCTpPYMEHTa

fee d26.2 CyMMapHbIii c60p ANs KIMeHTa/npmbl 1 UIHCTPYMEHTA

fee_ex d26.2 BuipxeBoii c6op

fee_cc d26.2 KnupurHrosslin c6op

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX MO3ULIWIA

charge_exec d16.2 C60op 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHON opraHvM3auuy U KOMUCCUOH-

HOro BO3HarpaxaeHus KI'IVIpVIHI'OBOI'O LeHTpa 3a BHECUCTEMHbIE CAEJIKN
(py6.)

Ta6n. 86. Mona Ta6nuybl opt_pos_sa

4.18.1.10. Ta6nuya opt_pos_sa: NHchopmauusa o0 NO3MLMOHHOM COCTOAHUM PK Ha MOMEHT BeuepHero KnpuHra
no onuuoHam

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTembl penkaumm

replRev i8 CnyxebHoe none NogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numsa Ha koHew, oHA

vm d26.2 CymmMapHast BM no utoram OCHOBHOIO KAVpWHra ANns KneHta/covpmbl v

uHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D
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Mone Tun OnucaHune

fee d26.2 CyMMapHblii c6op Ans kImeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBsoii c6op

fee_cc d26.2 KnupuHroBbliii cb6op

premium d26.2 Py6neBas npemusi No onyMoHy, NolydeHHasi/CnncaHHas B BEYEPHUIA Kn-
pVHT. BkntovaeT B ce6s1 hMHAHCOBGIN pe3yibTaT UCMNOTHEHWS MO3ULUN.

premium_in_settl_currency d26.2 BantoTHas npemus No onumoHy, NoslyYeHHas/cnncaHHas B BEYEPHUIA K-
PUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUK.

pos_exec d11.0 KonnyecTBo MCNOMHEHHbIX NO3ULIKIA

charge_exec dl6.2 C60p 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro coopa/céopa pacuyeTHON opraHvM3aumm U KOMUCCUOH-
HOro BO3HarpaxzeHuns KnmpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAEeSKM
(py6.)

4.18.1.11. Tabnuua option_series_settl: PacueTHble LeHbl NO ONMLUMOHHbLIM CEPUAM

Ta6n. 87. NMonsa Ta6nuubl option_series_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacUCTeEMbI penmkaLmn

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B ieHb 3KCNupauum - LeHa Huxene-
Xallero akTuea, OTHOCUTENbHO KOTOPO ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POBHOCTK CM. B COOTBETCTBYHOLLEN CneLyduKaLum KOHTPakTa)

lot_coefficient i4 KoadpchuumeHT, ykasbiBaowyii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax oOnuyoHHON cepumn

4.18.1.12. Tabnuua sys_events: Tabnuua co6bITUi

Ta6n. 88. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nofgcucTembl penkaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHbIe TVMNbl COOLITUIA:

event_type =3
message = "clearing_data_ready"
[oTOBbI faHHbIE NOC/Ie OCHOBHOIO KMPUHTa

4.19. Notok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.19.1. Cxema gaHHbIX

Tabnmupl:

* rts_index - Tabnuua nHaekcos
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4.19.1.1. Ta6nuuya rts_index: Tabnuua HAEKCOB

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBBIX UHAEKCOB.

Ta6n. 89. Mona taénuybl rts_index

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penkaumm

name c25 ma nigekca

moment t MoMmeHT nocnegHero pacyera

usd_rate d10.4 [ns HOEeKcoB, B KOTOPbIX YUUTLIBAKOTCA Kak pybnesble, Tak v Aonnapo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypcC py6ns1 K 4on1apy, MCnonb30BaBLUNIACA Ans
pacyeta

cap di8.4 Kanuntanusauusa 6ymar, BXOAALMX B HAEKC

volume di8.4 O6bEM cAenokK, BXOAALLMX B UHAEKC

value_highprec d18.6 3HaueHne uHAEeKca (3HaYeHNe BbICOKOW TOYHOCTM, 6 3HAKOB Nocsie 3ans-
TOIA)

prev_close_value_highprec d18.6 3HaueHVe MHAEKCa Ha 3aKpbiTve npeablayLueli TOproBoi ceccumn (3Have-
HWe BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansTow).

open_value_highprec d18.6 3HaueHve nHAeKca Ha OTKpPbITUE TeKyLLEel TOProBoii ceccum (3Ha4eHue Bbl-
COKOI TOYHOCTU, 6 3HAKOB NOc/ie 3ansATon).

max_value_highprec d18.6 MakcMmanbHOe 3HaueHne NHAeKca B TeYeHne TekyLleil TOproBoi ceccum
(3HaueHne BbICOKOI TOYHOCTW, 6 3HAKOB MOC/e 3ansaToNn).

min_value_highprec d18.6 MUWHMMaIbHOE 3HaYeHVe MHAEeKca B TEYEHUE TeKyLeil TOproBoii ceccum

(3HauYeHue BbICOKOI TOYHOCTH, 6 3HAKOB NOC/Ie 3ansTo).

4.20.1. Cxema gaHHbIX

Tabnuupbl:

4.20. NMNotok FORTS_VM_REPL - BapnaynoHHasa mapxa n npemus (Type=I)

« fut_vm - BapuauuoHHas mapxa rno gblouepcam B paspese no3uuuii KmeHToB

« opt_vm - BapuauyoHHas Mapxa 1 npemusi No onuvoHam B paspese no3uLuii KNMeHToB

- fut_vm_sa - BapnauuoHHasi Mapxa no chbtouepcam B paspese nosvuuii PK

* opt_vm_sa - BapnaymoHHasi Mapxa 1 npemus o onyuoHam B pa3spese nosuuuii PK

» sys_events - Tabnmua cobbITHiA

Ta6n. 90. Nonsa Ta6nuybl fut_vm

4.20.1.1. Ta6nuya fut_vm: BapuaynoHHas mapxa no cblouepcam B paspese No3nLuii KIMEHTOB

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Kop, knuneHTa

vm d16.5 HakonneHHas no chenkam BapraLmoHHas Mapxa, paccumTaHHas no Teky-

Lel PbIHOYHOW LieHe

Ta6n. 91. Monsa Taénuubl opt_vm

4.20.1.2. Tabnuuya opt_vm: BapuaumoHHasaA MapXXa U NpeMusi No onuuoHam B paspese No3uLuii KIMEHTOB

Mone Tun OnucaHve
repllD i8 Cnyxe6Hoe none noAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penmkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

client_code c7 Koga knneHta

vm d16.5 HakonneHHas no caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LMoOHaM, paccumMTaHHasi No TeKyLLeih pbIHOYHOM LieHe

premium d26.2 HakonneHHas no caenkam npeMusi no npeMmasibHbIM onumoHam, nogse-
Xawas k ynnare B 6nwxaiiwnii MK/BK, B nepecueTe Ha py6nu. He Bkto-
yaeT B ce6a (hMHaAHCOBBIV pe3ynbTaT UCMOHEHUS NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHas no cgenkam npemus no npeMuanbHbIM OnuuoHam, nogsie-
Xawas kK ynnate B 6nnxaviwmii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce6 (hMHAHCOBBIV pe3y ibTaT MCNOMTHEHNS NO3NLIUN.

4.20.1.3. Ta6numua fut_vm_sa: BapnaunoHHasi MapXa no pblouepcam B pa3pese nosuuyuii PK

Ta6n. 92. Monsa Ta6nuubl fut_vm_sa

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAgcuUcTeMbl penmkaumm

isin_id i4 YHUWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

settlement_account cl2 PacueTHbIi Kog,

vm d26.2 HakonneHHas no chenkam BapraLnoHHas Mapxa, paccumTaHHas no Teky-
el pbIHOYHOMN LieHe

4.20.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mmapxa 1 npeMusi nNo onuyuoHam B paspese nosuyuii PK

Ta6n. 93. NMonsa Ta6nuubl opt_vm_sa

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none noAcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIi Kog,

vm d26.2 HakonneHHas no caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LMOoHaM, paccumTaHHas no TeKyLLein pbIHOYHON LeHe

premium d26.2 HakonneHHast no caenkam npemust No npemMuasibHbIM oOnuuoHam, noane-
Xawas k ynnare B 6nmxaiiwnii MK/BK, B nepecuete Ha py6nu. He Bkto-
yaeT B ce6a (hMHAHCOBBIV pe3ynbTaT UCMOHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHasi no cgenkam npemusi no npeMuanbHbIM OnuuoHam, nogsie-

Xauas kK ynnate B 6nunxariwmii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce65 (hMHaHCOBBIV pe3yibTaT MCNOMHEHNS NO3NLIUN.

4.20.1.5. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 94. Nona Tabnuybl sys_events

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHune cobbITus
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MpumeyaHus:
* B03MOXHbIe TVMbI COBLITWIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepes, Ha4aioM HoBOIi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomkvpuHra

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

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINpUHra nepecynTaHbl

4.21. Notok FORTS_VOLAT_REPL - BonatunoHocTtb (Type=l)

4.21.1. Cxema gaHHbIX
Tabnuupbl:
* volat - BonatuibHOCTb
» sys_events - Tabnmua cobbITHiA
4.21.1.1. Ta6nuya volat: BonaTunbHOCTb

Ta6n. 95. Mona Taénuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose NoAacUcTeMbI penmkaLmm
replRev i8 CnyxebHoe nose nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMsl penmkawmm
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
sess_id i4 M aeHTndmkaTop TOproBoii ceccum

volat d16.5 BonatuibHOCTb onumoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM NMMUTOB
up_prem d16.5 BepxHuiA NMUT npemmumn no onuuoHy

down_prem d16.5 HWXHWIA N(MUT NPeMUK NO ONUMOHY
option_model i1 Mogenb LeHoo6pa3oBaHus OMNUUOHOB.
MpumeyaHus:

« [Mone option_model MOXeT NpUHUMATbL CeAyoLMe 3HAUEHUS:

0 Mogenb bnaka-LLloyn3a
1 Mogenb bawense
4.21.1.2. Ta6nuua sys_events: Tabnuua co6bITUiA

Ta6n. 96. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune
repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn
event_type i4 Tvn cobbITuA
message c64 OnucaHune cobbITUSA
MpumevaHus:

* B0O3MOXHble TUMNbl COOLITUIA

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HauasioM HOBOI TOProBoli ceccum

event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypb! B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"
Hauano npomknvpuHra

event_type =5

message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"
PasgBmkka NMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYIHIa NepecUHUTaHbl

4.22. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTtpbl ana moaenv

Bnaka-LLloynsa (Type=l)

4.22.1. Cxema faHHbIX

Tabnuupbl:

* volat_coeff - Puck-napametpsbl ana mogenv bnaka-Lloyn3sa

4.22.1.1. Ta6nuua volat_coeff: Puck-napamvetpbl gnsa mogenu bnaka-LLloynsa

Ta6n. 97. Nona tTa6nuybl volat_coeff

Mone Tun OnucaHue

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
option_series_id i4 MaeHTuchmKaTop ONLMOHHO cepun

MapameTp pacyeTa KpuBOii BONaTUILHOCTY No Moaeny Bnaka-Loynsa

MapameTp pacueTa KpyBOIi BONATULHOCTM MO mogenu bnaka-Lloynsa

MapameTp pacueTa KpUBOI BOMATUILHOCTM Mo Moaeny Bnaka-Lloynsa

MapameTp pacueTa KpUBOii BONaTUILHOCTY No Moaeny Bnaka-Lloynsa

a
b
c
d
e

MapameTp pacyeTa KpuBOii BONaTUILHOCTY No Mogeny bnaka-Lloynsa

S

MapameTp pacueTa KpyBOIi BONaTUbLHOCTM Mo mogenu bnaka-Lloynsa

4.23. Notok FORTS_RISKINFOBACH _

Bawenbe (Type=l)

4.23.1. Cxema gaHHbIX

Tabnuupbl:

REPL - Puck-napameTpbl Ana mogenu
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« volat_coeff - Puck-napametpsl an1si Mogenv batwense

4.23.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawenbe

Ta6n. 98. Mona ta6nuybl volat_coeff

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkawmm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
b f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense
c f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense
d f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe
e f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
s f MapameTp pacyeTa KpvBOI BONATULHOCTY N0 Mogenu ballense
m f MapameTp pacyeTta KpvBOW BONaTUILHOCTY N0 Mogenu balense

4.24. Notok FORTS_INFO_REPL - CnpaBoyHas uHopmauyusa (Type=R)

4.24.1. Cxema gaHHbIX
Tabnmupl:
e currency_params - lMapameTpbl Ba/llOT
« base_contracts_params - MapameTpbl 6a30BbIX KOHTPaKTOB

« futures_params - MapameTpb! dhbiouepcoB

* option_series_params - iHhopmaLysi 0 napameTpax OnuMOHHbIX CEPUiA.

» options_params - MNapameTpbl ONLMOHOB
 investor - CnpaBoOYHWK KIMEHTOB

« dealer - CnpaBo4HuMK hupm

« multileg_dictionary - CnpaBo4YHUK CBA30K

e common_params - [NapameTpbl pac4éTta [0

 brokers_base_contracts_params - HamBuayanbHblii kKoachgmumeHT MO B paspe3e 6a30BOro KOHTpakTa n b

» sys_events - Tabnmua cobbITHiA
4.24.1.1. Ta6nuuya currency_params: NMapameTpbl BaJllOT

Ta6n. 99. Monsa Taénuubl currency_params

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTembl pennkaumm

currency_id i4 MpeHTndomkaTop BasItOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LeHbl BatoTbl B NpOLEHTax (onpegensieTcs B nocnes-
HWIN BEUEPHWIA KITUPUHT)

4.24.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 100. NMonsa Ta6nuubl base_contracts_params

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

base_contract_code c25 Ko 6a30BOro KOHTpakTa.

code_mcs c25 Kop, MeXKOoHTpakTHoro cnpega

volat_num i1 KonmuecTBo KpUBbIX BOIATU/IbLHOCTYH

has_options i1 MpW3HaK HaNMuus OMNUMOHOB Ha hbloYepc Ha AaHHbI BA. 0 — HET onuwo-
HOB, 1 — eCTb OMNUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (0151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/isix)

msp_type i1 Tun ctoMmocTm wara ueHbl. 0 — dorkcmposaHHas, 1 — onpegensercs 3Ha-
YeHVeM MHAMKaTopa BasIloThbI.

currency_id i4 MpeHTndomkaTop BaUTIOThI n3 crpaBoyHMKa rates noToKa
FORTS_REFDATA_REPL

spot_price f BblpaxeHHasi B pybnsx pacyeTHasi LieHa 6a30BOro akTuBa, onpefeneHHas
no UToram K/IMPUHroBOli Ceccum.

mrl f 3HaueHVe CTaBKM PbIHOYHOIO prcka

mr2 f 3HaueHve CTaBKM PbIHOYHOTO prcKa NePBOro IMMMTa KOHLEHTpaumm

mr3 f 3HaueHne CTaBKM PbIHOYHOIO PYCKa BTOPOro /IMMUTA KOHLEHTpaLum

k1 i8 KonuuectBo eauHuUL, 6a30BOr0 akTuBa, XapakTepusylllee [AOCTUMXEeHNe
nepBOro IMM1Ta KOHLEHTpaLMK

k2 i8 KonuuectBo eguHuL, 6a30BOr0 akTuBa, XapakTepuaylollee [AOCTUMKeHue
BTOPOrO IMMUTA KOHLEHTpaLmMn

risk_points_n i4 KonmuecTBO CLeHapueB ABWMKEHMS LeHbl KOHTpaKTa cfeea v cnpasa oOT
LeHTpa pacyeTta pucka

window_size f KoathdomumeHT ons onpefeneHnst pasMmepa OkHa CriaxuwBaHus npu map-
XNPOBAHUN MEXKOHTPAKTHOrO cnpaja

option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pucka U3MeHeHus1 pasmepa AeHEXHOro notoka. Vicnonb3yertcs gns
y4yéTa NOorpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

MpumeyaHus:

« Tone option_model MOXeT NPUHUMATbL CNeayoLLMe 3HAUEHUS:

0 Mogenb bnaka-Lloyn3a

1 Mogens bawenbse

* lMone asset_class MOXET NPUHUMATL C/ieflytolime 3HaYeHNs::

1 Akuusa
2 Baora
3 O6nurauus
4 VHpekc
5

Tosap

6 TlpoueHTHas cTaBka

Ta6n. 101. NMonsa Ta6nuupbl futures_params

4.24.1.3. Ta6nuua futures_params: MapamveTpbl hblouepcoB

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6Hoe none noAcucTembl pennkaumm

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
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Mone Tun OnucaHune

base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXOXAEeHWs B cnpes,

step_price f LleHa MMHUMasbHOTO LWara

exp_date t [Jara sakcnupauumn

settlement_price d16.5 PacueTHas ueHa nocnegHero KavpuHra

min_step f MUWHUMaUTBHBIV War N3MEHEHNS LieHbl

lot i4 KonnuecTBo eanHuL, 6a30BOr0 akTUBa B MHCTPYMEHTE

attribute i4 BuTtoBble chnaru, onpegensioLlive Tun brovepca

interest_rate_risk_up f CTaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuy ABWKEHWS
CTaBKn BBEPX

interest_rate_risk_down f CraBka paccoriiacoBaHusi NPOLEHTHOro pucka B CUEHapuUn ABUKEHUSA
CTaBKn BHU3

time_to_expiration f Bpems A0 akcnupauum MHCTpYMeEHTa B AOMSAX roga

normalized_spot f TeopeTnyeckas LieHa 6a30BOro akTvBa Ha COTOBOM PbIHKE B MyHKTaxX, Npu-
BefleHHas K pasMepHOCTU OCHOBHOIO

mr_addon_up f Hap6aska Up Ha NormalizedSpot ansa ynpasneHusi FO Ha ypoBHe (iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

mr_addon_down f Hapbaska Down Ha NormalizedSpot ans ynpaenexusi FO Ha ypoBHe hbio-
yepca. YctaHaBnvBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSUHOTO cnpega no npasusy "nonyHeT-
T10". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 Maentndmkatop (isin_id) 6asoBoro aktnea ans TAS-hbrovepca

Mpumeyanus:

* [lone spread_aspect MOXET NpuHMMaTb cneayruine sHa4eHuns:

0 He BxogwuT B cnpep,

2 BXoguT B MEXMECSUHbIN cripes
« [Mone attribute MoxeT NpMHMMAaTL cneayoLme 3HaYeHNs:
0 "OB6bIuHbIN" thblouepc

0x100000 TAS-ghbtouepc

0x800000 Collateral

4.24.1.4. Ta6nuua option_series_params: NMapamMmeTpbl ONUUOHHbIX cepuii

Ta6n. 102. Monsa Tabnuubl option_series_params

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

small_name c25 CUMBO/IbHbIN KOA,

isin_base c25 Kof peanbHoro dbtoyepca

a_black f MapameTp pacyeTta KpMBOIi BONaTuLHOCTY No mogenu bnaka-Loynsa
b_black f MapameTp pacueTa KpuBOI BoslatuILHOCTM No Mogenu bnaka-LWoynsa
c_black f MapameTp pacuyeTa KpuBOIi BoslaTUIbHOCTM No Mogenu Bnaka-LWoynsa
d_black f MapameTp pacueTa KpuBOIi Bo/1aTUILHOCTM No Mogenu bnaka-LWoynsa
e_black f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY No mogenu bnaka-Loynsa
expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

use_null_volat i1 MpuW3Hak HyneBo BONATUILHOCTH

s_black f MapameTp pacyeTta KpMBOIi BoNaTuibHOCTY No mogenu bnaka-Loynsa
strike_step f Lar cTpaiika

164




23.01.2024 PLAZA Il wnto3 Bepcua 7.21

Mone Tun OnucaHune

exp_clearings_sa i4 OnpegfenserT, 3a CKOMbKO KTMPUHIOBbIX ceccuii no PK HauHeT 6n1okupoBath-
ca IO, paccuntaHHoe ansa Bcero PK no mogenv akcnupauun. YctaHasnum-
BaetcsA HKLI.

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit No B® HayHeT G/10KMpo-
BaTbcsa O, paccumtaHHoe a1 Beceli B® no mogenu akcnvpauun. YctaHa-
BnuBaetca HKL,.

exp_clearings_cc i4 Onpepenser, 3a CKOMbKO K/IMPUHIOBbIX CECCUIN HAYHETCA NPUMEHEHNe Be-
ca exp_weight ans knveHtos b®. Ycranasnmsaetca HKL.

volatility_risk f CraBKa Avana3oHa pycka BonaTuibHOCTH

volatility_risk_mismatch f CraBKa paccor/iacoBaHusa pucka BoaTuIbHOCTU MEXAY Pa3HbIMU CPOKa-
MV OMNLMOHHBIX cepuii

time_to_expiration f Bpems Ao akcnupauum MHCTpyMeEHTa B A0NSAX rofa

option_series_id i4 MaeHTudmKaTop ONLMOHHOW cepun

underlying_id i4 MaeHTndmkaTop gobovepca

a_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

b_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense

c_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe

d_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balenbe

e_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

s_bach f MapameTp pacyeTta KpvBOW BONaTUILHOCTY N0 Mogenu balense

m_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balense

margin_style i4 Cnoco6 MapXxupoBaHus onuuoHa. 0 - MapXnpyemsbiii; 1 - npeMuasibHbIiA.

settlement_type i4 Tun onuuoHa. O - pacyeTHbIi; 1 - NOCTaBOYHbIA.

exercise_style i4 Cnocob “cnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponenickuii.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeTta pucka no
nofToukam pvcka, O - BbIk/toueH.

spread_aspect i1 Mpu3Hak BXOXAeHMS ONuUMOHHOW cepun B cnpeg; 0 - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpr3HaK NPUHYAUTENBHOIO BK/IKOYEHUA MpaBuaa NOMYyHETTO Mpu Kpocc-
MapXXUpoBaHUV OMUMOHHBIX CEPUA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpbIX Npu3Hak spread_aspect=2.

min_step f MUHUMasTbHBIV War N3MEHEHNS LieHb.

step_price f CTOUMOCTb Liara LieHbl.

lot_coefficient i4 KoathdomumeHT, ykasbiBaowuii Ha 06bEM 6a30BOr0 akTBa B KOTMPOBKE

KOHTpakTa 1 cTpaiikax OnuuoHHONM cepumn.

r

Be3puckoBas npoLeHTHas ctaska.

interest_rate_risk_up

CTaBKa paccornacosaHus MpPOLEHTHOr0 pucka B CLEeHapun ABUXEHUSA
CTaBKW I BBEPX.

interest_rate_risk_down

CraBka paccornacoBaHnAa NPOLEHTHONo pucka B CUEHapun OBWXEHUA
CTaBKWN I BHU3.

fixed_spot_discount

CyMMa AMCKOHTUPOBaHHbIX 3HAUYEHNI 06BABMEHHBIX AEHEXHbLIX NOTOKOB.

projected_spot_discount

Cylvuwa AONCKOHTMPOBaHHbIX 3HaueHuit MPOrHO3HbIX AEHEXHbIX NMOTOKOB.

r2

Be3puckoBas ctaBka FX2 BantoTHoli napbl FX2/FX1 (ons npeMuasnibHbIX
OMUMOHOB Ha Ba/llOTy); CTaBka AMBUAEHAHOM AOXOAHOCTU g (418 npemu-
a/IbHbIX OMUMOHOB Ha UHAEKC).

interest_rate2_risk_up

CTaBKa paccorfiacoBaHva MPOLEHTHOTO puCcKa B CLeHapuu ABVDKEHWS
CTaBKW 2 BBEPX.

interest_rate2_risk_down

CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKM 2 BHU3.

Ta6n. 103. MNons Ta6nuybl options_params

4.24.1.5. Ta6nuuya options_params: NMNapameTpbl ONUNOHOB

Mone

Tun

OnucaHue

repliD

i8

Cny)KeﬁHoe nosie noagcucTemMsbl penmkalmn
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA
isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
isin_base c25 Ko hbrovepca
strike d16.5 CrTpalik onuuoHa
opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL
settl_price d16.5 PacueTHas LeHa

Ta6n. 104. NMons Taénuubl investor

4.24.1.6. Ta6nuuya investor: CnpaBoOYHUK KJINEHTOB

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkawumm

replRev i8 CnyxebHoe nose nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

client_code c7 Kofa knneHTa

calendar_spread_margin_type i1 Tun MapXUpoBaHUs KasleHOApHbIX ClpesoB ANna KnveHTta. 3 - MonyHeTTo,
4 - HetT0. /icnonb3yemoe ceityac 3HauyeHne

num_clr_2delivery i4 Konnuectso KNMPWHIOB A0 3KCNMpauun A1s Havasa pacyerta cleHapues
aKcnupaumn.

exp_weight d3.2 Bec cueHapveBs akcnnpaumu B utorosom 0.

coeff_im d16.5 KoadhdomumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHua Ucnosb30BaHKA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadyduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapPXUpPoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHKN 4151 OHMalH-perncTpaymnm

Ta6n. 105. Monsa Ta6nuubl dealer

4.24.1.7. Ta6nuuya dealer: CnpaBOYHUK thupm

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

client_code c7 Koga knneHta

margin_type i1 Pexunm mapxvposaHua no pasgenam b®. 3 - MonyHetTto, 4 - HetTo. Vc-
nosib3yemoe celivac 3HaueHne

calendar_spread_margin_type i1 Tvn MapXupoBaHns KaneH4apHblx cnpefos Ans noptdens b&. 3 - MNony-
HeTTo, 4 - HeTTo. Vicnonb3yemoe ceitvac 3HaueHve

check_limit_on_withdrawal i1 lMpoBepka pgocTaToyHOCTM obecnedeHns no B® npu BBoAe/BbIBOAE
cpeacTs. 1 - [la, O - HeT. icnonb3yemoe ceityac 3HayeHne

limit_tied_money i1 CooTBeTcTBMe ToproBoro numuta b® cymme cpefcts Ha pasgenax bo.
1 - NopaepxmBatb cooTBeTcTBME, O - HesaBucumbli (BUpPTYasibHbIA) n-
MWT. BUpTYyasibHbIVi IMMUT NO pe3y/bTatam BeYEPHETO KNMPUHTa MEHSETCA
TONbKO Ha BENUYMHY AoxofdalybbiTka. Micnonb3dyemoe ceityac 3HaveHne

num_clr_2delivery i1 KonuyecTBo K/IMPUHIOB A0 3KCnupauuu A5 Hayana pacyeTa cueHapues
akcnupauum no b®. Vicnonb3yemoe ceiivac 3HaueHune

exp_weight d3.2 Bec cueHapues akcnupauumn ana 6@ B ntorosom MO. Ncnonb3yemoe ceii-
yac 3HadyeHve

coeff_im dl6.5 KoadpchumeHT ntorosoro MO ana 6®. Vicnonblyemoe ceiivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLLeHns NCNonb30BaHMsA CKMAKM No hblovepcam ans noptdens

B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceitvac 3HaveHne
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Mone Tun OnucaHue

num_clr_2delivery_client_default i4 KonuyecTBo K/IMPUHIOB [0 3KCnupauuy A8 Hayana pacyeta cueHapues
3KCNMpaLuy Mo KIMeHTaM - 3HaYeHne No ymosyaHuio. Vicnonb3yemoe ceii-
yac 3HayeHve

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom 'O NSt KIMEHTCKUX pasfenos -
3HauYeHve nNo ymonyaHuio. icnonb3yemoe ceiivac 3HaveHme

no_fut_discount_client_default i1 dnar 3anpeLLeH1sa NCrnosib30BaHns CKUAKM No diblovepcam 418 KNNEHTOB
- 3HayYeHue no ymonuanuio. 1 - 3anpet, 0 - HeT. Ucnonb3yemoe ceiivac
3HayeHue

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapms SOMC.

ics_margin_type i1 Tun MapXUpoBaHNs MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTtyn K TOpram B YTPEHHIO TOProBY0 CECCUIO0.

MpumeyaHus:

¢ Mone order_allowed_in_morning_session MOXET NPUHMMATb C/AeAYHLMe 3HAYEHUST:
0 [locTyn K TOpram B YTPEHHIOK TOProBYH CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBble onepauyy, KpoOMe onepauyii CHATUS 3asiBOK.
1 JocTyn K TOpram B YTPEHHIOK TOProBYyH0 CECCUIO paspeLleH.
4.24.1.8. Ta6nuua multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 106. Monsa Ta6nuubl multileg_dictionary

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe nose nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBON KOA CBA3KN

isin_id_leg i4 YHUWKasbHbIA KO UHCTPYMEHTA, BXOASLLETO B CBSA3KY
leg_order_no i1 MopAapok Horn B CBA3Ke. 3HaveHne no ymonyaHuto 0.

4.24.1.9. Ta6nnya common_params: MapameTtpbl pacuéta O

Ta6n. 107. Mona Tabnuubl common_params

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
common_rev i4 Homep peBusuu - CypporaTtHblii K4
edge_coeff f KoathdmumeHT yyeTa KpaeBbIX pUCKOB

4.24.1.10. Ta6nuua brokers_base_contracts_params: UHguBuayanbHbii ko3 chuumeHT FO B pa3pese 6a30BOro
KOHTpakTa n b

Ta6n. 108. Mons Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

broker_code c4 Kog B®

base_contract_code c25 Kog, 6a30B0ro KoHTpakTa

coeff_im d16.5 KoadpchuimeHT FO no 6a30BOMY KOHTPaKTY AJ151 BCEX KNIMEHTOB AaHHO BO.
Mcnonb3yemoe ceityac 3HaueHue.
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4.24.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 109. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_type i4 Tun cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

message c64 OnucaHune cobbITUSA

server_time t [ata n Bpems cepsepa

MpumevaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

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

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

event_type =4
message = "intraday_clearing_started"
Hayano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

event_type = 6
message = "extension_of _limits_finished"
Pa3zgBukka TMMWUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTBa nocse NPoMKINPUHra nepecynTaHbl

4.25. MNotok FORTS_TNPENALTY_REPL - NHdhopmauumsa o coopax 3a TpaH3ak-

uuu (Type=l)
4.25.1. Cxema gaHHbIX

Tabnuupbl:

» fee_tn - letannsnposaHHasa nHhopMaLms No KoMYeCcTBY HEKOPPEKTHbIX TPaH3aKLuii

» fee_all - indopmauysa o konmuecTse HauMCNeHHbIX 6annos

 heartbeat - Cnyxeb6Hasn Tabnmua cepBepHbIX YacoB

4.25.1.1. Ta6nuua fee_tn: letanusnpoBaHHasA MHPOPMaLUA MO KOJINUECTBY HEKOPPEKTHLIX TPaH3aKuuii

Ta6n. 110. NMonsa Ta6nuubl fee_tn

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe nose nogcucTemMbl penkaumm

time i8 Bpewms B hopmate YYYYMMddhhmmssSSS

p2login c64 JNornH

sess_id i4 Homep ceccumn

tn_type i4 Tun HekoppekTHoi TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)
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Mone Tun OnucaHune
err_code i4 Kog, owm6km
count i4 KonnuectBo HEKOPPEKTHbIX TPaH3aKL i
num_orders i4 KonnyecTtso yasieHHbIX 3aAB0OK

4.25.1.2. Ta6nuua fee_all: Unchopmayusa o konmyecTBe HAUNCIIEHHbIX 6a110B

Ta6n. 111. NMonsa Ta6nuupbl fee_all

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 JloruH

sess_id i4 Homep ceccun

points i4 KonmyecTBo HauMcneHHbIX 6a110B 3a cekyHay 13 time

fee dl6.2 CyMMapHbIii c60p 3a HEKOPPEKTHbIe TpaH3akLMn K MOMEHTY time OT Hava-
na ceccuu

4.25.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

[aHHaa Tabnuua HanosHAeTCs A4POM TOProBOl CUCTEMbI C ONPEAENIEHHON NePUOAUYHOCTLIO M MOXET 6bITb UCMOMb30BaHA ANs 3a4au
CUHXpOHU3aLMK. Tabnuua Ncnosib3yeTcsl B pexmme J06aBEHNS 3an1ceii; ouncTKa TabuLbl NPOUCXOANT B HOUHOE BPEMSI.

Ta6n. 112. Nons taénuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofAcucTeMbl peninkawmm
server_time t [Jata v Bpems cepsepa

4.26. MNotok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.26.1. Cxema gaHHbIX

Tabnmupl:

¢ curr_online - 3Ha4YeHNs KypcoB BasItOT

4.26.1.1. Ta6nuya curr_online: 3Ha4yeHus KypcoB BatoT

Ta6n. 113. Mons Ta6nuubl curr_online

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
rate_id i4 MpaeHTndmkaTop kypca

value d16.5 TekyLnii Kypc

moment t Bpemsa pacuyéTta Kypca

MpumevaHus:

* llone rate_id MOXET NpuHUMaThb cneayruie sHa4eHns:

1 USD/RUB
50 USD/JPY
51 USD/CHF
52 JPY/RUB
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53 CHF/RUB
54 USD/UAH
55 UAH/RUB
58 EUR/RUB
61 USD/CAD
62 USD/TRY
63 CAD/RUB
64 TRY/RUB
65 USD/CNY
66 CNY/RUB
68 USD/INR

69 INR/RUB

4.27. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocrsie BO3MOX-
Hoil pa3aBwxku (Type=l)

4.27.1. Cxema gaHHbIX

Tabnuubl:

« part_sa_forecast - MporHo3 o6beMa cBo60AHbIX CPeAcTB Ans PK.

4.27.1.1. Ta6nuua part_sa_forecast: MporHo3 o6bema cBo60agHbIX cpeacTB ansa PK

Ta6n. 114. Nons Ta6nuybl part_sa_forecast

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUCTeMbl penmkalmn

settlement_account cl2 PacueTHbIli kop,

money_free d26.2 CB060aHO feHer

MarketDataRev i8 Homep nocnegHero nsmeHeHns gaHHbIX (3HaveHue nons replRev) B noto-

Kax 3asBOK W CAENOK, NnonasLllero B pacyeT NporHosa obecneveHus. 3a-
ABKW M CAeNKN co 3HadyeHuAMM replRev meHblie, yem MarketDataReyv,
yuTeHbl B NpOrHose. 3asaBkn W cAeNKnN COo 3HaveHunsmu replRev 6onbLue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. MNogpo6Hoe onvcaHne nons
replRev npuBegeHo B pasgene 3.3.1. Cnyxe6Hble NoNs penvkaumu.

4.28. Notok FORTS_USER_REPL - Nonb3oBarenu (Type=R)

4.28.1. Cxema gaHHbIX
Tabnuupl:

* user - MNons3osBarenu CUCTeEMbI

* sma_master - MNMpusaska SMA-norvHa Kk MASTER-n10rvHy

» sma_pre_trade_check - HacTpolikn npegsaputenbHbix NpoBepok SMA-orvHa

» sys_events - Tabnuua cobbITWiA

4.28.1.1. Ta6nuuya user: Nonb3oBaTenn cUCTeMbI

Ta6n. 115. Monsa Tabnuybl user

Mone Tun OnucaHvne
repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl penmkaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
login c20 JlorvH yyacTHuKa Topros
start_date t Bpewms Havana gencTeunsa normHa
end_date t Bpemsi okoHYaHus1 feincTBuUst normHa
client_code c7 CeMun3HauHbIli Kog, KnneHTa
operation_mask i4 BuToBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHNE onepaLmii:
e 2 - JIumnTUpOBaHNE OTKPbITLIX NO3uLMiA No B®.
* 8 - JlumntnposaHve b® (nepesof feHer). MoxXeT ObiTb YCTaHOB/IEHO
TOoNbKO OnepatopoM-P® nnn AgMuHucTpatopom Topros.
* 16 - Bo3spar feHer.
e 32 - JIMNMATUPOBaHNE K/INEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KameHTam.
» 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiekam a1s SMA norvuHos.
lang i2 Kof a3blka Ansi coobLLeHni
sma_flags i4 ButoBast Mmacka (cm. MNpumeyaHns):
 1-/ 6uT - Cancel on Disconnect
* 2-iA 6uT - Cancel on DropCopy Disconnect
o 3-1i 61T - SMA-NOrvH.
sma_status i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/i 61T - pa3peLlunTb/3anpeTTb TOProBble onepauny 415 1oruHa
* 2-/A 6UT - cCHUMATb/HE CHUMaTb 3asBK1 NPV 3anpeTe TOProBbIX onepauuii
C /IoTMHa.
aspref i4 MpaeHTndomkaTop nonb3osartens. Ans 3adBok, NogaHHbIX 0T SMA-noruHa -
naeHtudukarop MASTER-norvHa.
user_level i1 YpoBeHb N0rviHa Nonb3oBarens:

« 1-PO

* 2-b%

e 3 - KnueHt

password_expiration_date

[JaTta ncteueHns cpoka AeiicTBus napons.

MpumeyaHus:

* Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-ih 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/ItoueH 45 noruHa, 1 - Pexkum Cancel on Disconnect BKOUYEH A1 orvHa

o 2-1 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/ito4eH Ans noruHa, 1 - Pexum Cancel on Drop-Copy Disconnect Bk/toueH

[ns noruHa

o 3-1 6uT: 0 - Pexxkum SMA BbIKMIOYEH 415 NTOTUHA, 1 - Pexxkum SMA BKOYeH Ans noruHa.

« [Mone sma_status ABnsieTcst GUTOBOI MACKOIA:

o 1-ii 6uT: O - paspeLLaeT TOProBbIie onepawun 41s orMHa, 1 - 3anpeLLaeT TOproeble onepauum 4is noruHa

0 2-1 6uT: 0 - He CHMMAaTb 3asBKV NIoTMHa npwv 3anperte TOProBbIX onepauun ¢ NornHa, 1 - CHUMaTh 3asaBKM NIOTMHA NPU 3anpeTe TOProBbIX

onepaumum C norvHa.

4.28.1.2. Tabnuya sma_master: NMpusaska SMA-nornHa K MASTER-0ormHy

Tabnuua cogepxut nHchopmauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 116. Mona Tabnuybl sma_master

Mone

Tun

OnucaHve

repllD

i8

Cnyxe6Hoe nose NoACUCTEMbI PENVKALN
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTndmkatop SMA-norvHa.
master_asp c20 MASTER-n0rvH.
master_aspref i4 MaoeHtndmkatop MASTER-noruHa.

4.28.1.3. Ta6nmua sma_pre_trade_check: HacTpoiiku npegBapuTesibHbIX NpoBepok SMA-f1ormHa

Tabnuua coaepXuT MHChopPMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-MorMHa.

Ta6n. 117. Nona Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHue
repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
check_id i8 YHUWKasbHbI naeHTurkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpoeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusatusa:

¢ 0 - dbroyepc

¢ 1-0nuyuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, y4acTByIOLLMIA B NPOBEpPKE.
value d26.2 [MpoBepoyHoe 3HaueHue.

4.28.1.4. Ta6nuuya sys_events: Ta6nuya coobITUi

Ta6n. 118. NMonsa Ta6nuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMBI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

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

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTaa nocse NPoMKINPUHra nepecymuTaHbl

4.29. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B KJIMPUHT 3a-

aBku (Type=R)
4.29.1. Cxema gaHHbIX

Tabnmupl:

* rejected_orders - OTBeprHyTble B KNIMPUHT 3a5BKU

4.29.1.1. Ta6nuua rejected_orders: OTBeprHyTbie B K/IMPUHT 3aABKU

Ta6n. 119. NMons Ta6nuubl rejected_orders

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
order_id i8 Homep 3asBkun

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN
isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knneHTa

dir i1 HanpasneHve

xamount i8 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa
price d16.5 Llena

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6bl1a 0TBEprHyTa
ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKu
ret_message c255 TeKcT coobLLEeHNs 0 NPUYKHE OTBEPXEHWS 3asBKV MPW NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY
ext_id i4 BHeLWHWi# Homep

opt_type i4 Tvn MHCTpPYMeHTa
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - lo6aBneHne 3as1BOK

Tvn coobueHns: 474
Tun oTBETHOroO coobLeHns: 179
Mcnonb3syetcs ans gobasneHns 3asB0K Mo hboyepcam, OnuymoHaM 1 COCTaBHbIM UHCTPYMEHTaM.

Ta6n. 120. Bxogsauwme napameTpbl

Nma napavertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

broker_code c4 Kof 6pokepckoit hupmbl

isin_id i4 YHUWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

client_code c3 Kof knneHTa

dir i4 HanpaeneHus 3asBku

type i4 Bupg, 3as88ku

amount i4 KonnyecTtso eAnHUL, MHCTPYMeHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [obaBnserca B 3asBKy, cAenky. Moxer
1Cnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

broker_to c20 Kog PTC dmpMbl, KOTOpOWi agpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLlwHW1 Homep. [lo6aBnsetcs B 3asBKy, CAENKY

is_check_limit i4 0 Mpu3Hak NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncteueHus 3asaBku. [JobaBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacueTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref c10 TekcT-cBA3Ka /19 04HO3HAYHOro COMnocTaB/eHUs ABYyX BCTPeu-
HbIX 8JPECHbIX 3asBOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL Ha 3akntoyeHne cAenok ¢ y4aCTHUKOM
TOpros

compliance_id cl " Cnoco6 BBOAa 3as1BKM

Ta6n. 121. Pe3ynbraT BbINONHEHUSA

Nms napameTtpa Tvn 3HauyeHne no | OnucaxHvne

yMO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

order_id i8 Kop, 3as1BKu B cucteme

Kogpl BO3BpaTa kKomaHap!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* [one type MOXET NPYHNMATb CNeayroLmne 3HaueHns:
1 koTVMpoBOYHaA 3asBKa (OCTaeTcs B o4epeay nocse YacTUYHOTO CBeAEHNS)
2 BCTpeyHas 3asBka (CHMMaeTCs nocse NpoBeAeHUs ayKLyoHa)
3 3aaBska Fill-or-Kill (ncnonHseTcs uenmkomM uam CHUMaeTcs)
4 3asBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Wan CHUMAaETCS)

* MNone dir moxet npuHMMaThb cnegyrune sHa4eHus:
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5.2.

1 3asBKa Ha MOKynKy

2 3adBKa Ha npojaxy

B none price 3agaétca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
Mone is_check_1limit moXeT NpuHMMaTh cneayloline 3HavyeHus:

0 He BbINOMHATL NPOBEPKY NMMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

B none date_exp 3afaétca gata ucteveHus 3asaskv B suge 'YYYYMMDD'. Ecnv B kauecTBe AaHHOro napamMetpa nepefaértcs nycras
CTpOKa, TO 3asiBKa cuMTaeTca o6bIuHON. MNpu 3a4aHHON faTe 3asBka OyfeT aBTOMaTUYeCckn NePEBbLICTABNSATLCA B CIEAYHOLLYI0 CECCUIO, HO
nosyyas npv 3TOM HOBbI HOMEp 1 HOBOE BpeMsi. TaknuM 06pa3om nosyyatoTcs "MHOrOAHEBHbIE" 3as1BKW. Bpemsi NX Xu3Hu — A0 ncteveHus
[atbl. 3as8BKM C UCTeKLel aaToli 6yayT aBTOMaTNYeCKn CHUMaTLCA Noc/e 3aBepLUEHNs BeHepHe ceccun (eCim oHa ecTb B 3TOT AEHb),
yXe Houblo. Mpu NepeBbICTAB/IEHNN AENA0TCA NPOBEPKY HA HANMYME WHCTPYMEHTA, KNWeHTa, AOCTaTOYHOCTM cpeacTs. [onyCcTUMbIi
[AvanasoH AaTbl: >= CErofHsLLHero AHs, <= OfHOro roga snepes. Henb3s ykasblBaTb AaTy UCTEUEHUS 3a8BKU B 8[jPECHbIX 3asiBKax.

MapameTp 3asa8kn dont_check_money npvHUMaeT crefylowme 3HaYeHns:
0 TMposepsTb obecneyeHve Ha ypoBHE K/IMEHTCKOro pasgena
1 He npoBepsTb o6ecneyeHrie Ha ypoBHE K/IMEHTCKOrO pasgena

MapameTp MOXET UCNO/b30BATLCS SIOTMHOM, UMEIOLLMM CrieLmaibHoe paspelleHve. B cnyyae, ecnv gaHHblii donar 6yaeT yCTaHoBNEH Y
3asBKY, NOAABaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pa3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

Mone match_ref vcnonb3yeTcs AN OA4HO3HAYHOTO COMOCTAB/IEHUS ABYX BCTPEUHbIX aAPECHbIX 3asBOK. AJPECHbIE 3asiBKV CBOAATCA B
CAenKy npv ycroBum TOYHOTO COBMaZEHUs B HUX 3HaYeHus1 nons match_ref. MNpu coxpaHeHnn 3HaYeHVst NoNs NpPo6esbl U3 Havana u
KOHLA CTPOKM 0bpe3atoTcs. 3HayeHne, CocTosiLee TOMbKO 13 Mpo6enoB, BOCNpUHMMAaETCS cuctemoli kak nyctoe (NULL).

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABseTca 3anpocom K HKLL Ha 3ak/itoueHve cieniok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHvsa HeUCNoMHEHHbIX 06A3aTeIbCTB yYacTHVKA TOProB nepeg y4acTHUKOM K/IMPWHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOpros. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
OZlHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXET NPUHMMATbL CeAyloLme 3HAYEHUS:
" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabaTbiBaHWsi yC/I0BHOMO Nopy4eHns (CTon-aocc)

B pesynbrate paboTthl anroputma-poborta

B pesynbrare anroputma asTocnefoBaHns

o >» 1 O =

3akpbITe No3nuUMK B pesynbrarte He ucnonHenHoro MarginCall
O6pallaeM BHMMaHue, 4To napameTp compliance_id He BNMSIET Ha 3ak/IlO4YEHUE CAENKW, He MNPOXOAMT HUKaKOW NpOBEpKU

Ha [onycTUMble 3HAYEHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wn3e (FORTS_ REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpasnTb ero nocthakTyM HEBO3MOXHO.

MeTop DelOrder - YaaneHune 3asiBOK

Tun coobuyeHus: 461

Tun oTBETHOrO coobLeHns: 177

Mcnonb3yeTes 4715 yaaneHus 3asBoK No doblouepcam, OnLMoHaM 1 COCTAaBHLIM MHCTPYMEHTaM.

Ta6n. 122. Bxogsuue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOM4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog, 3asBku ans yganeHus
ncc_request i1 0 Mpu3Hak 3anpoca k HKL|, Ha 3aknioyeHne cAenok ¢ Y4aCTHUKOM
TOproB.
client_code c3 Kog, knneHTa
isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
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Tab6n. 123. Pe3synbraT BbINOMHEHUSA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
code i4 Kog Bo3sBpata
message c255 TekcT coobLieHus
amount i4 KonuuecTtso eanHuL, MIHCTPYMEHTA B yAaNEHHO 3anBke

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbIMO/IHEHNS onepaunmn
[pyroe 3HaueHne owwmbka
Mpumeyanus:

» Kop Bo3Bpata = 14 (He HaigeHa 3asBka 4151 yAa/IeHNs) O3HA4YaeT, YTO Takoi 3asBku B ovepeaun (Yxe) HeT. Bo3amoxHo, HoMep Henpa-
BW/IbHbIV /1N ee CerogHsi Boo6LLe He 6bIs10. HeT cMbic/1ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh yAa/leHNe C TEM XXe HOMEPOM.
OCOGEHHO 3TO aKTyasibHO AJ15 aBTOMATUYECKNX CUCTEM.

* BbicTaBneHve npu3Haka ncc_request o3Hayvaert, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/itoueHne caesnok ¢ y4aCTHUKOM TOpPros. Yaanatb
3anpocbl MOXET TOMbKO YHaCTHUK K/TMPUHTA, HE ABASIOLMIACSA O4HOBPEMEHHO YYACTHNKOM TOProB, U TOMbKO C /IOFMHOB YPOBHA P® 1 BO.

5.3. MeTopg DelUserOrders - MaccoBoe yganeHue 3aaBOK

Tun coobueHuns: 466
Tun OTBETHOrO CO06LLEeHNs: 186

KomaHga Ha maccoBoe yfaneHue BCeX 3asiBOK, Y[OBMETBOPAIOLLMX KpUTEPUAM. MOXHO yaansaTb 3asBku No dhbloyepcam, onuuoHam u
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 124. Bxoasuwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHns
non_system i4 Bbi60op Tuna 3asBOK N0 NpU3HaKy 0OblYHbIe/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
base_contract_code c25 Kop, 6a30Boro aktnea
ext_id i4 0 BHeLuHWiA Homep
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
instrument_mask i1 Macka rpynmnbl MIHCTPYMEHTOB

Ta6n. 125. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kop Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtsBo yaaneHHbIX 3a9BOK

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* MapameTp buy_sell MOXET NPUHAMATL CreaytoLme 3Ha4eHNs:
1 3asBkv Ha NOKYMKy
2 3asBKM Ha nNpoaaxy
3 Bce 3asBku
* [MapameTp non_system MOXeT NPUHUMaTb CleayoLyie 3HaYeHns:

0 OO6blyHblEe 3a9BKMN
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1 BHecuctemHble
2 Bce
* MNapameTp instrument_mask sBNseTcsa 6GUTOBON MaCKOiA:
0x1 ®bloyepcsbl
0x2  OnumoHbI
0x4  VIHCTPYMEHTbI-CBA3KN
« Ecnn napameTtp code He 3aiaH U ero 3HauyeHune paBHo ‘%%%’, TO NPOM3BOANTCA yAasIeHNe 3asBOK [/151 BCEX KNIMEHTCKMX CUETOB.

« Ecnu napameTp base_contract_code He 3aaH Uy ero 3HadeHne paBHO ‘%’, TO NPOU3BOANTCS YaaseHUe 3as1BOK [i/151 BCEX KOHTPakK-
TOB.

* B cnyuae 3agaHus gnsa napavetpa ext_id 3HauyeHus, oTAnyHOro ot O, Npou3BOAMUTCA yAasIeHNA BCEX 3asiBOK C COOTBETCTBYHOLLMUM
ext_id. 3HaveHuns napameTpos buy_sell, non_system, base_contract_code v isin_id npn 3TOM UTHOPUPYIOTCA, HO UX 3HaYe-
HUSA [O/MKHBI HAXOAWUTCA B AONYCTUMOM AnanasoHe.

* C NoMOLLbI AaHHOW KOMaHApbl yAaNsTCa TONbKO 3asBK1, HO He yaansaTca 3anpockl B HKLL Ha 3aknioyeHve caenok ¢ y4acTHUKOM
TOPros.

* KomaHfa HefoCTynHa f15 YYaCTHWUKOB K/IMPUHTa, He SBMSIOLMXCS OLHOBPEMEHHO U yYacTHUKaMu TOProB. [l MaccoBOro yAasieHns
3asBOK y4aCTHVK KNIMpPUHIa MOXeT BOCMNosib30BaTbes koMaHgol DelOrdersByBFLimit.

« Ecnu TpaH3akums 3aBeplueHa ycnelluHo (kog Bo3spata 0), HO He yAaneHo Hu ofHol 3asBkv (num_orders=0), Haumcnsietcs Wwtpad 3a
OLUMBOYUHBIE TPAH3AKLMN.

5.4. Metog MoveOrder - ameHeHue 3aABOK

Tun coobLeHus: 476
Tvn OTBETHOro co06LLeHNs: 176
Vcnonb3yetcs o5 M3MEHEeHWs 3as8BOK N0 hbloyepcam v OnLMoHaM.

Ta6n. 126. Bxoasauwme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOT4aHUIO
broker_code c4 Kof 6pokepckoin hupmbl
regime i4 Pexum paboTbl KOMaHAb!
order_idl i8 Homep nepBoii yaansemoii 3asBku
amountl i4 HoBoe KonM4ecTBo eAuHNL, MHCTPYMEHTa [/151 NePBOI 3asBKM
pricel cl7 HoBsas ueHa A1a nepBoii 3anBkn
ext_idl i4 HoBbIli BHELWHWIT HOMEeP A1 NepBoi 3a1BKM
order_id2 i8 Homep BTOpOIi yaansemoli 3asBku
amount2 i4 HoBoe KonM4ecTBO eAnHNL, MHCTPYMEHTa /1 BTOPOV 3a5BKM
price2 cl7 HoBas ueHa Ana BTOpPOWi 3aaBkn
ext_id2 i4 HoBbIli BHELLHWI HOMEep A1 BTOPOI 3as1BKM
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3akntioveHne caenok ¢ y4acTHUKOM
TOproB.
client_code c3 Kog, knneHTa
isin_id i4 YHVKasbHbIN YACI0BOW NAEHTUUKATOP NHCTPYMEHTA
compliance_id cl . Cnocob BBoJa 3asBKU
Ta6n. 127. Pe3ynbTat BbINOJIHEHUA
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

order_id2 i8 HoBbIli HOMep BTOPOI4 3asBKU

Kogpl Bo3Bpara KoMmaHzbl:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HaueHve owmbka

MprMeyaHus (B HacTosieM MNpumevaHun TEpMUH "06BbEM" 03HAYaET KONIMHYECTBO eAVHUL, MHCTPYMEHTA):

» MapameTp regime onpeaensieT pexum paboTbl KOMaHAbl U MOXET NPUHUMATL CefyoLIMe 3HaUYEHNS:
0 He mMeHATb 06bEMBI 3a5BOK. OCTaeTcs TekyLWil hakTUuecknini 06bemM 3asBOK B cucteme. MNpucnaHHble KoNnyecTsa UrHOPUPYHOTCS.
1 W3meHnTb 06BEMBI 3a51BOK. EC/IM 3aBKM HalifjeHbl, BMECTO HUX BbICTABNSAIOTCA 3a8BKWN C MPUCIaHHBIMU LEEHON N 06EMOM.

2 CHatb cTapble 3aaBku. Ecnn 06beM XxoTs Obl OAHOVI N3 3a4BOK He coBMagaeT C NpucnaHHbIM, yaanaTca 06e 3asBKu. VIHaue - Bbl-
NOJTHAETCA CABUI.

3 YcTaHoBWTb 0GBEMBI 3a5IBOK PABHLIMY MPUC/IaHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBKM (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBEAEHHOI YacTu 3asBKU, yAANSIOTCS 06e 3asiBKU.

* MNone is_check_limit MoXeT NpPUHUMATL CriedyoWwme 3HaYeHNs:
0 He BbINONHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
» [1ns HOBBbIX 3a5BOK MPOBOANTCSA NpoLiefypa ayKLuoHa.
» CABur 3asiBOK BO3MOXEH TO/IbKO B pamMKax OHOro TOProBoro MHCTpyMeHTa. To/IbKO MO OAHOMY K/TMEHTCKOMY PErncTpy.
* Henb3a casurarb 3asiBKU N0 CBA3KAM.
* Henb3a casurartb afpecHble 3asBKu.
 [pu caBure Henb3a MeHATb Hanpas/ieHNe 3asBKU.
* YpaneHHas (Wiv nepefBuHyTas, Uan NONHOCTLIO CBEefleHHas) 3asBKa He NepeBbICTaBAETCS; BblAaeTcs CoobLLeHne 06 oLnbKe.

» Ecnu npu casure napbl 3aBOK OfHA M3 HUX He HalgeHa Wnu He MOXeT ObiTb NepeaBuHYyTa, AEVCTBUSA CO BTOPON 3asBKOW Takke He
Npou3BOAATCS C Bblfayeli cCoobLEeHN 06 OLLMOKE.

* Ecnun ase 3asBK1 NPOTUBOMNOMOXHOIO HaMpas/eHNA CABUIaloTCA Takum o6pa30|v|, 4YTO UeHbl 3a8BOK NnepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJ/THAETCA, BblAaeTCA coo6|_u,eH|/|e 06 owunbKe.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHyNach Ha KPOCC-cAenky (CBefeHue ¢ 3asiBKOi oT Toro xe VHH, 6o KaMeHTCKoro
perncTpa), oHa oTKaTbIBAeTCA, a Apyras 3asBKa cBUraeTcs.

* [Mpu nepeasunxke 3asBOK date_exp NepeHoCATCA B HOBbIE 3adABKN.

» B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anonHATCA HOMEpPaMu HOBbIX 3aBOK. B cnyyae, ecnv 3asBka
He 6blna BbiCTaB/eHa, COOTBETCTBYIOLLEE NOoe 06HyNseTcs.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetcsa "3anpoc K HKLL Ha 3ak/iodeHne caenok ¢ y4acTHUKOM Topros”. W3-
MEHATb 3anpoChl MOXET TOIbKO YHACTHUK KIMPUHTA, HE ABNAIOLWMIACSA OLHOBPEMEHHO YYaCTHUKOM TOProB, 1 TOMbKO C SIOTMHOB YPOBHS
P® 1 B®.

* Ecnu casur 3asaskn Tuna Book-or-Cancel npnBoanT K €e UCNOJIHEHUID, TO CABUI OTKaTbiBaeTCA, a CaMa caBuraemMmas 3asiBka OCTaeTcs
B cucteme.

* Ecnu npu casure napbl 3a8BOK Tuna Book-or-Cancel o4Ha M3 HMUX HaTKHy/Nacb Ha UCMNO/IHEHNE, OHa OTKaTblBaeTCA, a Apyrasa 3asdaBka
capuraeTca.

» Mone compliance_id MOXeT NPUHUMATL CleaytoLive 3HaUYeHUs:
" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3apaHo
PyuHoi1 BBOA,
B pesynbrate cpabartbiBaHWs YCNIOBHOTO NopyyeHust (CTon-nocc)

B pesynbrate paboTthl anroputma-poborta

B pesynsrare asiroputMa aBToc/iejoBaHust

O » 1 O =

3akpbITvie No3uLmKn B pesysstare He ncnonHeHHoro MarginCall
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O6pallaeM BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUe CAENKW, He MNPOXOAMT HUKaKOW NpoBepKu
Ha [onycTuMble 3HAYeHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wno3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.5. Metop IcebergAddOrder - lJo6aBneHne aiic6epr-3asBoOK

Tun coobLeHns: 475
Tvn O0TBETHOro co06LLeHus: 180
Vcnonbsyetcs ans gobasneHvs acbepr-3asBok.

Ta6n. 128. Bxoagsawume napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
YMO4aHUIo

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Koga knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asaBku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBAsAo-
el "BcnbiBaoLein” (BUAUMOINL) yacTu aiicbepr-3asBkm

iceberg_amount i4 O6Luee KONMYECTBO UHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNAMTYga OTK/IOHEeHUs (B KOHTpakTax) CriyyaiHol Haf6aBku
K BCN/IbIBatOLLE YacTun aicbepr-3assku

price cl7 LleHa 3asBku

comment c20 Mone koMmeHTapus. JobaBnsercs B 3asBKy, CAenky. MoxeT
1cnonb3oBaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 Mpu3Hak NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncreuenus 3assku. [Jobasnsercs B 3asBKY.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no faHHow
3anBke

ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioveHne cAenok ¢ y4acTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3asBKM

Tab6n. 129. Pe3synbraT BbINOMHEHUSA

Nmsa napameTtpa Tvn 3HauyeHne no | OnucaxHve

yMoO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

iceberg_order_id i8 MpaeHTndmkaTop anicbepr-3asBku

Kogbl Bo3BpaTa KoMaHfbl:

0 ycnex BbINOMIHEHNA onepaLun

[pyroe 3HayeHue owmbka

MpumeyaHus:

* Mone dir MOXET NpUHMMATb CrneaytoLme 3HaYeHNs:
1 3asBKa Ha NOKYyMnKy
2 3asBKa Ha Npogaxy

 Mone type MOXeT NpYHMMATb CneaytoLme 3Ha4eHNs:

1 KOTUpOBOYHAsA 3asBKa (OCTAETCA B O4epeay Nocsie YaCTUYHOMO CBEAEHNS)

4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)
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* B none price 3afaétca LeHa 3asaBK/ B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.

* MNone is_check_limit MOXeT NpUHUMATL CreayoLme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY JIMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3agaétca gara ucteyeHuns 3asasku B suge 'YYYYMMDD'. Ecnu B KayecTBe JaHHOIo napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka byAeT aBToMaTU4eCky NepeBbICTABAATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Mosnyyas Npy 3TOM HOBbI HOMEp 1 HOBOe BpeMs. TakiM 06pa3om MoslyvatoTCs «MHOTOAHEBHbIE» 3aBKU. Bpems nx xusHu — oo
ncTeveHVs patbl. 3as8BKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeCckn CHUMAaTbCS Moc/e 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNatoTCs NMPOBEPKN Ha Ha/IMUMe UHCTPYMEHTA, KMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALWHEro AHs, <= 0AHOro roga snepes.

» MapameTp 3aa8kn dont_check_money npvHUMaEeT criefylowme 3HaveHns:
o 0 - npoBepsiTb 06ecneyeHrie Ha ypoBHE K/IMEHTCKOro pasaena

o 1 - He NpoBepATb obecneyeHne Ha YPOBHE K/IMEHTCKOro pasaena

MapameTp MOXeT UCMNoNb30BaTLCA JIOTMHOM, UMEOLUM CneunasibHoe paspelleHue. B cnyyae, ecnim ,D,aHHbIVI (bnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,EI,aBaeMOVI C /10IMMHa, y KOTOpOro faHHOe paspelleHne OTCYyTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

* BbicTaBneHve npu3Haka ncc_request o3Havaer, 4To 3asBka asnsetcs 3anpocom K HKL, Ha 3aknoyeHne cAenok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHus HEUCMNOMHEHHbIX 06A3aTeIbCTB yYacTHVKa TOProB nepej yYacTHUKOM K/IMPWUHTa, B TOM uucne, B
Cnyyae Hefj0CTaTO4YHOCTN 06ecneyeHns yyacTHIKa TOpros. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/IMPUHTA, He ABASIOLLMMCS
O[JHOBPEMEHHO Y4aCTHUKOM TOPrOB, W TO/bKO C SIOTVIHOB YPOBHA P® 1 bd.

» Mone compliance_id MOXET NPUHMMATL CleAyoLive 3HaUYEHUS:

" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

M PyuHoi1 BBOA,

S B pesynbrate cpabaTtbiBaHWs YCOBHOIO NopyyeHust (CTon-nocc)

R B pesynbrate paboTthl anroputma-poborta

A B pesynbrarte anroputma aBToc/1ef0BaHNA

D 3akpbITrie No3unLmKn B pesysstare He ucnonHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUE CAENKW, He MNPOXOAMUT HUKaKOW NpoBepKu

Ha gonycTumble 3HaYeHUst U 6e3 M3MeHeHuli oTobpaxaercs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.6. MeTtopg IcebergDelOrder - YaaneHue aiicoepr-3asaBoK

Tun coobLeHns: 464

Tun oTBETHOrO cO06LEHNsA: 182

Vcnonb3ayetcs ansa yaaneHus aincbepr-3asaBok. KomaHaa MoxeT oTpabarbiBaTb kak o public_order_id, Tak 1 no private_order_id. KomaHga
no public_order_id 6yayT paboTtarb TO/IbKO, €C/IV BUAMMAS YaCTb C TaKUM HOMEPOM ELLEe ecTb B cucteme (He Gblnia cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpalleHa owmnbka 06 OTCYTCTBUM 3asBKM C Takum HOMepoM. [oToMy pekomeHayem paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 130. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Koga 6pokepckoit oupmbl
order_id i8 Kog, 3asBkun ans yganexnus
isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3aknto4yeHne caenok ¢ Y4acTHUKOM
TOproB.

Ta6n. 131. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuto

code i4 Kog Bo3sBparta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
message c255 TekcT coobLeHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B yAa/1EHHOI 3as1BKe

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbINO/HEHNUA onepaLun
[pyroe 3HayeHne oLmbka

MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asBka A4/ yAaIeHs) 03HAYAeT, YTO Takoi 3asiBkU B ouepeay (Ye) HeT. Bo3MOXHO, Homep Henpa-
BWU/IbHBIA U ee cerofiHsa Boo6LLe He 6bl10. HeT cMbic/ia NOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOChINaTh YAaneHue ¢ TeM Xe HOMEepOM.
Oc06€eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHuve npusHaka ncc_request o3Hayvaer, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/toueHne cAernok ¢ y4aCTHUKOM TOpPros. Yaanatb
3anpocCbl MOXET TO/IbKO YHaCTHUK KNTMPUHra, He FlBI'IHIOLLI'VIVICFl OAHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/ILKO C IOTMHOB YPOBHA P® 1 B&.

5.7. MeTtop IcebergMoveOrder - NsmeHeHUue ailicOoepr-3asaBoOK

Tun coobleHns: 477
Tun oTBETHOro co06LLeHns: 181

Vcnonb3ayetcs Ans u3MeHeHus aiicbepr-3asBok. KomaHaa MoxeT oTpabaTbiBaTh kKak no public_order_id, Tak n no private_order_id. KomaHga
no public_order_id 6yayT pa6oTtaTb TO/IbKO, €C/IN BUAMMAS YaCTb C TaKUM HOMEPOM ELLEe eCTb B cucteme (He 6blsia cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3asBKM C TakuMm HOMepoM. [oToMy pekomeHayem paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 132. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
order_id i8 MaeHTndmkaTop n3MeHseMoii 3anBkn
isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
price cl7 HoBas ueHa 3aaBKkun
ext_id i4 HoBbI BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caesok C y4aCTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
compliance_id cl . Cnocob BBoAa 3asBKU
Ta6n. 133. Pe3ynbrart BbINOMHEHUsA
Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYAHUIO
code i4 Kop Bo3sBparta
message c255 TekcT coobuieHus
order_id i8 HoBbIil ngeHTUdMKaTOp 3asBKK

Koppbl Bo3Bparta KomaHzbl:

0 yCnex BbIMOMIHEHNS onepaLun
[pyroe 3HayeHune owwmbka
MpumevaHus:

* MNone is_check_limit MoXeT NpUHUMATL Credylowme 3HaUeHNS:
0 He BbINOMHATL NPOBEPKY NMMMUTOB
1 BbINONHATb NPOBEPKY JIMMUTOB

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/ioueHne caenok ¢ y4acTHUKOM Topros". U3-
MEeHATb 3anpoCbl MOXET TOJIbKO YY4aCTHUK K/TMPUHIa, HE HBﬂﬂmmmﬁCﬂ O0AHOBpeMEHHO y4aCTHUKOM TOProBe, U TOJIbKO C JIOTMHOB YPOBHSA
P® 1 BO.
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5.8.

Mone compliance_id MOXET NPUHMMATb CeAyloLme 3HaYEHUS:

" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

PyuHoli BBOA

B pesynbrate cpabarbiBaHWsi yC/I0BHOMO NopyveHns (CTon-a10cc)
B pesynbrarte paboTbl anroputma-pobota

B pesynbrare anroputma asTocnefosaHuns

o >» X1 un Z

3akpbITvie No3uLmmn B pesystare He ncnosHeHHoro MarginCall

ObpauiaeM BHMMaHWe, 4YTo napameTp compliance_id He BNWSIET Ha 3ak/lOUYEHVWE CAEMKW, He MPOXOAMT HMKaKo NpOBEPKM
Ha [JONyCTMMble 3HAYeHUs1 U 6e3 M3MeHeHuin otobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcsi B 0T4eTbl Perynsitopa. MicnpaButb ero nocthakTym HEBO3MOXHO.

MeTtog ChangeClientMoney - ameHeHue KJIMeHTCKUX JIMMUTOB

Tun coobLueHns: 458

Tun OTBETHOrO CO06LLEeHNs: 187

Mpoueaypa No3BOMSET MEHSTb AEHEXHbIE NIMMUTbI MO K/TMEHTCKOMY CYETY.

Ta6n. 134. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode ul Pexunm paboTbl kKOMaHb!
code c3 Kopg, knneHTckoro cyeta
coeff_im cl7 KoathdmumeHT knueHtckoro N
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU IMMITA HA BEIMYMHY [,0-
Xofa npu 3akayke nocne KInpuHra
check_limit i4 1 dnar NpoBepkn Ha [OCTAaTOUYHOCTbL CPEACTB
limit_money cl7 JIMMUT fleHeXHbIX CpeacTB

Ta6n. 135. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINOMIHEHUS onepauun
[pyroe 3HayeHue owmbka
MpumeyaHus:

Pexum paboTbl koMmaHabl (none mode):

11  YganuTb MMUT, OTK/IHOUMTL NPOBEPKY Ha AOCTATOYHOCTb CPEACTB

12 YcTaHOBUTb IMMUT AEHEXHbIX CPeACTB B pasmepe 1imit_money
13 V3MeHWUTb NUMUT AEHEXHbIX CPEACTB Ha BeNuunHy 1imit_money

Mpu3Hak is_auto_update limit ycTaHOBMEHHbIA B 3Ha4YeHue "1" N03BONSET aBTOMATU3UPOBATbL NPOLECC M3MEHEHNS IMMWTOB MO
pesynbTatam npeablayliero aHa. 3HaveHune "-1" ana napameTtpa is_auto_update limit o3HauyaeT, YTO 3HAYEHWE He 3a[aHo Mosib-
3oBaresiem.

[na naveHeHus napavetpa is_auto_update_limit vcnonb3yiite pexum 13 ¢ napameTpom 1imit _money=0.

» B napametpe check_limit MOXHO yKa3aTb crefylolme 3HaYeHns:

0 He BbINOMHATL NPOBEPKY, NPON3BECTU GE3YCNIOBHOE N3MEHEHWE NUMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHNs Npon3BOAATCA TOMBLKO NPU AOCTAaTOYHOCTU CPELCTB
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» [yctasa cTpoKa, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.9. MeTtog ChangeBFMoney - 13meHeHue numutoB bd

Tun coobueHuns: 426
Tvn oTBETHOrO coo6LeHns: 107

Mpoueaypa No3BOSISIET MEHATH AEHbIM N0 cBoUM B®. Mpy 3TOM, Npu yBENUYeHUN cueTa B®, HegocTarolwye AeHbM CHAMAKOTCS CO cueTa
camoii P®, a npn ymMeHbLLEHUM, [EHbIV BO3BPALLAOTCS Ha cueT PO.

Ta6n. 136. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoin davipmbl
mode i4 Pexunm paboTbl kKOMaHab!
code c2 Koa B®
limit_money cl7 JIMMUT fleHeXHbIX CpescTB
Ta6n. 137. Pe3ynbTat BbINOSIHEHUA
Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
Kogpl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHWA onepaLun

[pyroe 3HaueHuve owmbka
MpumeyaHus:
* PexuMm paboTbl koMaHabl (Mone mode):
12 YcTaHOBUTb IMMWT paBHblii 1imit_money

13  W3meHuTb numuT 1imit_money

« MMpoueaypa AOCTYNHA TOMLKO TOMY JIOTMHY L/03a 0T P®, KOTOpoMy ALMUHACTPATOP TOProB NPOCTaBu/ HEO6XoAMMbIe Npasa.

5.10. Metopg OptChangeExpiration - MopyyeHus Ha akcnupayuio onuuoOHOB

Tun coobuenuns: 471

Tvn OTBETHOrO coo6LeHns: 190

Mopava nopyquMVl Ha A0CPOYHYH0 3KCnupaumnio onynoHoB, HaA OTMEHY aBTOMaTN4ecKon 3Kkcnupaumn onuymoHoB.

Ta6n. 138. Bxogsuwue napameTpbl

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonyaHuio
broker_code c4 Kog, 6pokepckoin davpmbl
mode i4 Pexunm paboTbl kOMaHab!
order_id i8 Homep nopyyeHusi Ha akcnupauuio
code c3 Ko knneHTa
isin c25 Kop, nHCTpymeHTa
amount i8 0 SKCnupmpyemoe KoNm4ecTso
Ta6n. 139. Pe3ynbraT BbINOMHEHUS
Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
order_id i8 Homep nopyuyeHuns Ha akcnupaumio
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):
11 YpanuTtb
12 [Oo6aBuTb/O6HOBUTL

» NS nopyyeHuii Ha aKCNUpaumMio KNo4YeBbIMU MONAMY ABNAOTCS isin v code. [1ns ogHOM koMGuHaumm "isin + code" Henb3s nogarb
60/1ee 0HOTO NOPYYEHUsT Ha AKCNMPaLUIO.

 MNpwn pobasBneHun HOBOrO NOPYYEHUs Ha 3Kcnupauuio B none order_id Heobxoammo 3azasaTth "0". CriefyeT NOMHUTbL, YTO €C/iM B CU-
CTEMe Yye CyLLeCTBYeT NopyvyeHue ¢ Taknumm xe "isin + code", To0 BMecTo fo6as/ieHNs HOBOrO BbIMOIHUTCA U3MEHEHWE CYLLECTBYIO-
LLLero nopyyeHus.

» Onepauyum "Delete" nnn "Update" nopyyeHuii MOXHO NMPOV3BOAUTD:
o Mo order_id (code v isin He 3afaHbl).
o Mo code + isin (order_id=0).

o lMo order_id n code + isin. B aToM c/lydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi cooTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNSM.

* B TOproeoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCsl OT aBTOMATUYECKO 3KCNMpaLM OMNUMOHOB. [/ 3TOro B Noc/ieAHuii AeHb o6patlle-
HUS OMLMOHOB HEOGXOAMMO NoAAaTh NMOpyUYeHUe Ha IKCNMPaLMI, B KOTOPOM yKasaTb B Mojsie amount oTpuLaTesibHoe (CO 3HaKOM MUHYC)
KO/IMYECTBO KOHTPAKTOB.

5.11. Metop FuturesExecutionRequest - MopyyeHuAa Ha NCNOSIHEHNE OAHO-
AHEBHbIX (PbIOYEPCOB C aBTONPOJIOHrauuen

Twun coobueHns: 470

Tvn OTBETHOro CO06LLEeHNs: 189

Mogava nopyqum?l Ha ncnosiHeHne ogHoAHEBHbIX CbbiOLIepCOB Cc aBTOI‘IpOI‘IOHFaLl,VIeVI. MoxHo ,lJ,OGaB}'IFITb, N3MEHATb N yAanATb NOPyYeHna.

Ta6n. 140. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no | OnucaHune
yMO4aHuio
broker_code c4 Kog 6pokepckoit oupmbl
mode i4 Pexunm paboTbl kKoOMaHb!
order_id i8 0 Homep nopyyeHusi Ha UCNosHeHne
code c3 MocnegHne 3 cMBO/IA KIMEHTCKOrO Koda
isin c25 Koga dobrouepca
amount i8 Konnyectso KOHTPAKTOB K MCMOMHEHWIO

Ta6n. 141. Pe3ynbTat BbINO/IHEHUA

Nmsa napamertpa Tun 3HauyeHne no | Onucaxuvne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_id i8 Homep nopyyeHusi Ha UcnosiHeHne

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNS onepaLn
[pyroe 3HaueHne owmbka
MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):

184



PLAZA Il wnto3 Bepcua 7.21

23.01.2024

11  Ypanutb
12 [Oo6aBuTb/O6HOBUTL

» [1ns nopyyeHuii Ha UCMOTHEHUE K/THOYEBLIMI NOMSIMU SIBASAOTCA isin n code. Ans ogHOW KOMGUHauuy "isin + code" Henb3si nogaTb
60nee 0HOro NOPYYeHUst Ha UCMOMHEHNE.

 Npwn pobasneHUn HOBOrO NOPYYEHUs Ha UCNONHeHWe B none order_id Heobxoaumo 3agasatb "0". CnefyeT NOMHUTb, YTO €C/IN B CU-
CTEME YXe CyLLeCcTBYeT NopyyeHue ¢ Taknumm xe "isin + code", To BMecTo fo6as/ieHNs HOBOIO BbINOMHUTCA U3MEHEHNE CYLLECTBYIO-
LLero Nopy4YeHus.

» Onepauum "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3afaHbl).
o lo code + isin (order_1id=0).

o lMo order_id n code + isin. B aToM ciiydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi cooTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNSM.

* [MopyueHue Ha UCMOSHEHNE He MOXET BbiTb YAANEHO (M3MEHEHO), EC/M OHO A06ABNIEHO OT SI0rMHA 60/ee BbICOKOMO YPOBHS.

5.12. Metop FutChangeClientProhibit - ameHeHMne KNMEeHTCKUX orpaHuyYeHuni
Ana obouepcos

Tun coobuenuns: 469

Tvn OTBETHOrO CO06LLeHNs: 115

Ta6n. 142. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl KOMaHb!
code c3 Kop, knneHTckoro cyeta nnm '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof MHCTpyMeHTa nnm '%' - no Bcem
state i4 OrpaHuyeHune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnvueHTckuii npuoputeT
Ta6n. 143. Pe3ynbraT BbINONMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara
message c255 TekcT coobLleHus
Kogbl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNA onepaLun
[lpyroe 3HavyeHne owmbka
MpumeyaHus:
« [Mone mode onpeaensiet pexumm paboTbl KOMaHAbI:

11 ypanuTb

12 yctaHoBuUTbL (update/insert)
* lMone state MOXeT NPUHMMATb CNeaytoLme 3Ha4YeHNs:

0 PaspelueHbl Bce onepaumn. Vicnonb3yeTcsa 4151 TOYEYHOro paspeLleHns B c/lyyae Haimumnsa 6onee LMPOKOro 3anpeTa;

1 3anpet Ha OTKpbITME NO3NLWUIA;

2 3anpeT Ha BbICTaB/IeHne NobbIX 3a9BOK;
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3 3anpet Ha OTKpbITME NO3ULMIA Ha NPoAaXY;
0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Skcnypauuio;
0x10  3anpet MMaBHoro Tpeigepa P® Ha nogady nopyyeHuit Ha dxcnmpauymio. Ho eMy camMomy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);
0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);
0x80 3anpeT Ha 3aK/toyeHns CAeNkn Npn HeLoCTaTOuHOM KonmyecTse KOoTMpoBok (RFS);
0x100 3anpet Ha 3anpoc NoTokKa AMKBUAHOCTU C OrpaHnYeHemM BpeMEHU XM3HU KOTUPoBOK (RFS).

BuToBas macka state_mask onpegensier Te 6UTbl Nonsi state, 3Ha4EHUS KOTOPbIX HEOOXOANMO U3MEHNTbL B pPe3y/ibTaTe BbIMOSIHEHUS
KOMaHzbl. Hanpumep, B CyLecTBYIOLLEM B CUCTEME 3anpeTe Ha[o M3MEHWUTL TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTBI, B 3TOM C/lyyae AaHHbI NapameTp JO/MKEH yCTaHaBIMBaTbCA = 3, U onepauyusi 6yAeT BbINOSHEHA TOMbKO Haj NepBbiMU 2-Msi
6utamu nons state.

* [pwn 3ag4aHnn KOHKPETHOTO MHCTPYMEHTA B Nnosie isin cnefyer ykasbiBaTb KO COOTBETCTBYyHOLWErO BA B none base_contract_code.
» Mone client_priority MOXeT NPUHUMATL CleaytoLive 3HaUYeHUs:

10  HW3KWiA

11 cpepHwii

12 BbICOKMIA

Ecnun B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", T0 BbICTABNAETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCcKkuii npuopuTeToM. ECm nonb3oBatenbCkmii NPUOPUTET He ykasaH (3HadeHue "0"), To NpMopuTET ByAeT YyCTaHOB/IEH aBTOMaTuye-

CKM1, B COOTBETCTBMM C NapamMeTpammn 3anpeta.

5.13. Metopg OptChangeClientProhibit - ameHeHue KNMEeHTCKNX orpaHnvyeHun

ANs ONUMOHOB

Tun coobLyeHuns: 468

Tun OTBETHOrO CO06LLeHus: 117

Ta6n. 144. Bxogswue napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHab!
code c3 Kopg, knneHTcKoro cyeta nnm '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof MHCTpymMeHTa nnm '%’' - no scem
state i4 OrpaHuyeHune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnueHTckuin npnoputet
Ta6n. 145. Pe3ynbraT BbINOMHEHUS
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
Koabl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HaueHne owwmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
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11  ypanuTb
12 ycraHoBUTL (update/insert)

* [Mone state MOXET NpvHMMAaTL Creaylowme 3HaYeHus:

0 PaspeLueHbl Bce onepauunn. Micnonb3yeTtcs A1 TOUEYHOro paspeLLeHuns B Crlydae Hannyms 6osee LIMPOKOro 3anpeTa;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3anpeT Ha BbICTaB/IeHMe N0ObIX 3a5BOK;

3 3anpeT Ha OTKPbITUE NO3nLUMI Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogady nopyyeHunii Ha Skcnupayuto;

0x10 3anpeT naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka IMKBUAHOCTY 6e3 aBTonoaTeepxaeHust (RFS);

0x40 3anpet Ha 3anpoc noTtoka nuksngHoctn (RFS);

0x80 3anpeT Ha 3ak/io4eHns CAENKM NMPY HeJOCTAaTOYHOM KonnyecTBe KOoTupoBok (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTY C OrpaHNYEHNEM BPEMEHU XUN3HU KOTUPOBOK (RFS).

» buTtoBas macka state_mask onpegensiet Te 6utbl nons state, 3Ha4eHNS KOTOPbIX HEOBXOAMMO U3MEHUTL B pe3ykTare BbINO/THEHMS
KOMaHAbl. Hanpumep, B CyLeCTBYHOLWMUM B CUCTEME 3anpeTe Hafo M3MEHUTb TOMLKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTbl, B 3TOM C/ly4ae [AaHHblii napameTp AO/MKEH ycTaHaBnMBaTbCcs = 3, U onepauns GyAeT BbIMO/IHEHA TOMbKO Haf NepBbiIMU 2-Ms
6utamun nonsa state.

+ OrpaHuyeHns No hbloyepcam 1 onuyoHaM AeiCTBYT HE3AaBUCHMO.
* MNone client_priority MOXET NPUHUMATL CeAyIoLLMe 3HAYEHUS:
10 Hu3Kuii
11 cpepHwii
12 BbICOKMIA

Ecnvn B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", To BbICTABNSETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3osarensCckuii NPUOpPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/IEH aBToMaTnye-
CKV, B COOTBETCTBUW C NMapameTpamu 3anpeta.

5.14. Metopg ExchangeBFMoney - NepeBog, AeHEXHbIX CPpeacTB Mexay ABYMSA
B® ogHoro PK

Tun coobLeHus: 427

Tun oTBETHOro coobLeHus: 130

MpoLeaypa No3BOMSAET BbINOHATL NEPEBOAbLI CPEACTB MexXAy ABYMSA pas/iMyHbiMu BP, npuHagnexawumu ogHomy PK.

Ta6n. 146. Bxoasauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexvm paboTbl kKOMaHb!
code_from c2 Kog B® ans cnucaHwsa cpeacTs
code_to c2 Kop, B® Ha3HayeHus
amount_money cl7 Pa3mep feHexHbIX CpeacTB A/18 nepesoga

Ta6n. 147. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobuieHns

Koppbl Bo3Bparta KomaHfbl:
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0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HaueHne oLmbka
Mpumeyanus:

* Pexum paboTtbl komaHabl (none mode):

1 TlepeBop TO/IbKO B TOprax

3 TlepeBof B TOprax u KNnpuHre

5.15. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpaika

Tun coobueHus: 422

Tvn OTBETHOrO co06LLeHNs: 132

Mpoueaypa No3BOASIET NPOU3BECTM MEPeCUET LeHTPasIbHOro cTpalika, Nno TeM 06s3aTenbCTBaM MapKeT-Melikepa, A/18 KOTOpbIX BblOpaH
BapuaHT nepecyeta LIC «CwmelyeHre no 3anpocy». MpegHasHaveHa o1 MapKeT-MelikepoB.

Ta6n. 148. Bxoasaume napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMon4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 MaeHTndmKaTop ONLMOHHOW cepun

Ta6n. 149. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tun 3HaueHne no | Onucaxue
YMOTYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogfbl BO3BpaTa KOMaHgpl:
0 ycrnex BbIMNOIHEHMS onepaLmm

[Opyroe 3HaueHue oLnbKa

5.16. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Twun coobueHuns: 430

Tvn OTBETHOrO CO06LeHns: 173

Mpouenypa No3BoAET NEPEHOCUTL NO3ULUM MeXay cyeTaMu CBouX b®.

Ta6n. 150. Bxogsawme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
code_from c7 Koga foHopa
code_to c7 Kog, peunnuexTa
isin c25 Kof HCTpymeHTa
amount i8 Pa3mep nepeHocVMOoii No3numum

Ta6n. 151. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHUio

code i4 Kopg, Bo3Bpara

message c255 TekcT coobLleHus

Kogpbl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHNS onepauumn

[Opyroe 3HaueHue oLmnbKa
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MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAoCcTaBus HEO6XoAVMbIE NpaBa.

5.17. Metop OptChangeRiskParametersNextSession - YnpaBneHue puck-na-
pameTpamu onuUoOHOB

Tun coobLeHns: 434
Tvn oTBETHOrO coobLleHns: 140
MpoLeaypa No3BoNsAET U3MEHUTL PUCK-NAapamMeTpbl OMLNOHOB.

Ta6n. 152. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
client_code c3 Ko knneHTa
num_clr_2delivery i4 0 KonuuyectBo KIMPUHIOB, 3a KOTOpPOE BK/IOYAKTCA CLeHapum

aKkcnupauun ansa pacyeTta puckos no 6rvKHe HeKBapTaﬂbHOVI
cepun onumoHOB AN AaHHOIo pasaena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHnsa 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii KoaghhrLmeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnosb3oBaHWsA 3HaveHusa exp_weight, 3agaHHoOM Ha

ypoBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBmayanbHbii koadpduumeHT Beca cueHapus SOMC

Ta6n. 153. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMo4yaHuio

code i4 Kog Bo3sBparta

message c255 TekcT coobLieHus

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNs onepaLn
[pyroe 3HaueHne owmbka
MpumeyaHwe:

Mpoueaypa AocTyrnHa To/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6X0A MbIe NpaBa.

5.18. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB B®P
Y4YaCTHUKOM K/IMPUHTa

Tun coobuenuns: 442
Tvn OTBETHOrO co06LLeHNs: 162

Mpouepypa ncnosnb3yetca AN U3MeHeHus napaMeTpoB b® YyacTHUKOM KaupuHra. Mpoueaypa fOCTyrnHA UCKIUUTENBHO 418 N10rMHa
ypoBHs P®. MpuMeHeHVe 3adaHHbIX NapaMeTpoB MPOVNCXOAUT B BEHEPHWIA KIIVIPUHT.

Ta6n. 154. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code_bf c2 Koa B®.

margin_type i4 -1 Pexum mapxuposaHus no pasgenam b®. 3 - nonyHertTo, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tun mMapXmpoBaHWs KaneHAapHbIX CnpefoB AnA noptdens
B®. 3 - nonyHeTTO, 4 - HeTTO.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
num_clr_2delivery i4 -1 KonuyecTBo K/IMPUHIOB [0 3KCnNMpauuu 418 Havana pacuyeta
cueHapues akcnmpauun no 6.
exp_weight cl7 Bec cueHapwves akcnupauun ans b® B ntorosom ro.
go_ratio cl7 KoadpdmumeHT utorosoro o gnsa 6.
check_limit_on_withdrawal i4 -1 MpoBepka AocTaTo4HOCTM 06ecneyeHmns no b® npu BBoge/BbI-

BOJle cpeacTB. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBeTCTBME TOProBoro simmuta b® cymme cpefcTs Ha pas-
fenax b®. 1- nogaepxneatb cOOTBETCTBUE, O - HE3ABUCUMBIIA
(BMPTYanbHbI) IMMUT.

check_limit_for_orders i4 -1 MpoBepka goctato4yHOCTU obecneveHns no b® npu noctaHoB-
Ke 3aABOK . 1 - npoBepATh, O - HeT.

no_fut_discount i4 -1 3anper 1Ucnonb3oBaHUsA CKUAKM Mo dibrovepcam A1 noptdens
B®. 1-3anperT, O - HeT.

ics_margin_type i1 -1 Tvn MapXnpoBaHMA MEXKOHTPaKTHbIX CNPeoB. 3 - NO/TYHETTO,
4 - HeTTO.

Ta6n. 155. Pe3ynbTat BbINOSIHEHUA

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoO4aHuio

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHua:

« [ycTas cTpoka, 3afaHHas B nose Tuna cl7, gaeT BO3MOXHOCTb NPy MOCLIIKE KOMaH/bl HE M3MEHATL 3HaUYeHVe napameTpa, KoTopoe
MnoMib30BaTe b PaHEe Ye OTNPABUS B TOPTOBYHD CUCTEMY.

* 3HayeHue -1, 3agaHHOe B Nonax tuna i4 v il, faet BO3MOXHOCTb npu Nocbl/IKE KOMaH4bl HE U3BMEHATb 3Ha4YeHne napameTpa, KoTopoe
nonb3oBartesib paHee yXe oTnpaBu/l B TOProByrd CUCTEMY.

5.19. Metopg ChangeClientParameters - U3mMeHeH/e napamMeTpoB Ha K/INEHT-
CKNX pasgenax

Tun coobuenuns: 443
Tun OTBETHOro Co06LLeHus: 178

Mpouenypa ncnonb3yetcs 418 M3MEHEHNA NapameTpPoB Ha K/IMEHTCKVX pasfenax YyacTHUKOM knvpuHra. Mpoueaypa AocTynHa oruHam
YpOBHA PO 1 BP.

Ta6n. 156. Bxoasauwme napameTrpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code c3 Kog knnenTa
coeff_go cl7 KoadhdmumeHT knnentckoro N0
no_fut_discount i4 -1 dnar 3anpeTa UCcnosb30BaHWA CKUAKM No dbloyepcam

Ta6n. 157. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:
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0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HayeHne owmbka

MpumeyaHus:

 lMone coeff_go MoXeT NpuHMMaTh 3Ha4deHne oT 0 Ao 10,00000.

 MycTaa cTpoka, 3agaHHas B nose Tuna cl7, AaeT BO3MOXHOCTb NpW NOCbINIKE KOMaH/bl HE M3MEeHsITb 3HaYeHe napameTpa, KoTopoe
No/nb30BaTe b PAHEE YXe OTNPaBU/I B TOPTrOBYH CUCTEMY.

» 3HaueHue -1, 3a4aHHOE B Mosie TUNa i4, 4aeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSITb 3HAYEHMe NapameTpa, KOTOPOE MNoJib-
30BaTe/lb PAHEE YXXE OTMPABW B TOPTOBYH CUCTEMY.

5.20. MeTtop ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha KJINEHTCKNX pa3aenax B KNUPUHT

Tun coobuenuns: 441
Tvin OTBETHOrO CO06LLEeHNs: 163

Mpoueaypa ncnonb3yeTca 419 USMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasfenax Y4acTHUKOM KnvpuHra. Mpouedypa [oCTynHa ormHam
ypoBHA PO 1 B®.

Ta6n. 158. Bxoaawume napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code c3 Kof knneHTa

calendar_spread_margin_type i1 -1 Tun mMapXvpoBaHus KaneHAapHbIX CNpefoB Ans kaveHTa. 3 -
NOJTYHETTO, 4 - HETTO

ics_margin_type i1 -1 Tun MapXMpoBaHUSA MEXKOHTPAKTHbLIX CNpeAoB. 3 - MO/yHEeTTo,
4 - HeTTO.

Ta6n. 159. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHune no | Onucaxuve
yMOYaHuto

code i4 Kop Bo3spata

message c255 TekcT coobLieHus

Kogfbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumnbka
MpumeyaHus:

* 3HaueHve -1, 3afjlaHHOe B Mnosie Tuna i1, AaeT BOSMOXHOCTb NMPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHUE napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xxe oTnpaBu1 B TOProByrd CUCTEMY.

5.21. Metop ChangeBFClientDefaultParametersNextSession - I3meHeHue Ha
KNMEHTCKUX pasgenax napameTpoB NO YMOSTHAHUIO B KNTUPUHT

Tun coobuenuns: 402
Tvn oTBETHOrO coo6LLeHns: 602

MpoLeaypa Ucnonb3yeTcs A1t U3MEHeHUsl NapaMeTPoB MO YMO/YaHWIo /151 BCeX KNMEHTCKNX pa3fesnos oaHoli B®. Mpoueaypa AoCTynHA
NOTViHaM ypoBHsl PO 1 B®. MpuMeHeHWe 3aaHHbIX NapaMeTpoB NPOUCXOANUT B BEUEPHUI KITUPUH.

Ta6n. 160. Bxoasauwme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/THaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Koa B®.
num_clr_2delivery_client_default i4 -1 KonuuyecTBo KNMPUHTOB A0 3SKCMMpauun ANs Hadasa pacyeta
CLeHapueB aKcnmpaumm no KaneHTam.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

YMO4aHUio
exp_weight_client_default c17 Bec cueHapves akcnupaumn gns knveHTa B utorosom MO.
no_fut_discount_client_default i4 -1 3anpert 1Mcnonb3oBaHWA CKUAKM Mo doblovepcam A1 noptde-

neii No KNMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 161. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHve owmbka
MpumeyaHus:

* [yctasa cTpoKa, 3afaHHasa B nosne tuna cl7, gaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napameTtpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

+ 3HaueHue -1, 3aaHHoe B Nnose Tuna i4, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSTL 3HaYeHMe napamMeTpa, KOTOpPoe NoJfib-
30BarTe/lb paHee yxe OTNPaBu/ B TOPTOBYIO CUCTEMY.

5.22. Metog ChangeBFClientBaseContractParametersNextSession - /13meHe-
HUe napameTpoB KnneHtoB b® no BA

Tun coobLeHns: 1057
Tun OTBETHOro coo6LeHns: 1143

Mpoueaypa ucnonb3yeTcst A1st U3MeHeHUs koadhduuyeHTa MO no 6a3oBOMY KOHTPaKTY A5l BCEX K/IMEHTOB AaHHoi B®. Mpoueaypa fo-
CTyMHa I0TViHaM YpoBHS P® 1 B®. MpuMeHeHWe 33aHHbIX MapaMeTpoB NPOUCXOANT B BEUEPHUI KITMPUH.

Ta6n. 162. Bxogsuwue napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
bf_code c2 Koa B®, 3agaBaeMblii KIMEHTOM
base_contract_code c25 Kop, 6a30B0Oro KoHTpakTa
coeff_im cl7 KoadhdmumeHT MO no 6a30BOMY KOHTPaKTy A/181 BCEX K/TMEHTOB
[aHHol B

Ta6n. 163. Pe3ynbraT BbINONMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* Mone coeff_im moxeT NpuHUMaTh 3HaveHve ot 0 go 10,00000.
5.23. Metog ChangeBFLimit - smeHeHue TOProBbIX IMMUTOB B®P

Tun coobLueHus: 428

Tun OTBETHOro CO06LLeHNs: 161
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MpoLeaypa no3BossieT MeHsITb TOProBble JIMMUTbLI N0 B®.

Ta6n. 164. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c2 Koa B®
limit_money cl7 JIMMUT fleHeXHbIX cpescTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTL cpeacTs no 6@

Ta6n. 165. Pe3ynbTat BbINOSIHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* Pexunm paboTbl komaHab! (Mone mode):
12 YcTaHOBWTb JIMMUTBI paBHble 3HavyeHuo 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb c/iefylowme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.24. MeTtop, CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLyexuns: 10000

Coo6LLeHne-xapTonT NHOPMUPYET CEPBUC MOHMTOPUHIA NOAKMIOYEHUS NO/Ib30BaTeseli 0 TOM, YTO AaHHbIV JTIOTVH aKTUBEH.

Ta6n. 166. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO/T4aHUIO
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLE BEPCUN HE UCMOSb-
3yetcs)

Monb3oBarens, I/ICI'IOﬂbSy}OUJ,VIVI CepBUC CHATUA 3aABOK NPU OTK/TIKOYEHUN OT Topr030|7| cucTembl 06513aH NocbinaTk Ha BXO,CI,HOI7I renT TOpFOBOVI
CNUCTEMBI COO6U.LeHMH-TpaH3aKuMM nnn XapT6MTbI He pexe O4HOro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTWU, TO €CTb OTCYTCTBUS OT
nonb3oBarenei coo6u_\ean7| no6oro Trna B TeueHne 20 CEeKyH[, 3adBKUM 3TOro nosib3osaresna 6yﬂ,yT CHATHI.

MpumeyaHue:
TpeboBaHMe NocbiNaTb XapToUTbI pacnpoCTPaHSAETCS TO/IbKO Ha Nob3oBaTesieit, ncnosb3yrowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA He OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dnaroB Npu BbI30BE PyHKLMW OTNPaBKK
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi3oB pyHkumn cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTébuTa npvBeAET K MNOSYYEHUIO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HenssecTHbIli TUN co06LLeHMs".

5.25. Metop SetSmaPreTradeCheck - YcTtaHOBKa npegBaputesibHO NpOBepPKn
Ans 3asBok SMA-normHa

Tun coobueHuns: 406
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Tun OTBETHOrO CO06LLEeHNs: 166

KomaHaa ycTaHaBMMBaeT PexviM npeaBapuTesibHoOl NpoBepky Ans 3asiBok SMA-NormHa.

Ta6n. 167. Bxogsauwume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Kof 6a30BOro aktnea
instrument_type i1 0 Tun gepusartuea:
e 0 - duioyepc
e 1-0nuuoH
» 2 - KaneHpapHbliii Cnpeg.
client_code_check c3 Ko knneHTa, yuacTByHOLWMiIA B NpOBepke
value c29 MpoBepoyHoe 3HayeHne
Ta6n. 168. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINOMIHEHNA KOMaHAb!

Apyroe sHavyeHmne owwmbka

MpumeyaHwe:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LU03a, KOTOPOMY ALMUHUCTPATOP TOPTrOB NPefocTaBuil Heo6XoAnMble Npasa.

PacwmngpoBka HoMepoB npoBepkn Ans nons check_number:

Ta6n. 169. Homepa nposepku

Monsa

B value 3agaeTcsi OTK/IOHEHVE LieHbl NOPYyYeHUA OT TekyLLei LeHbl B Npo-
LieHTax. B none sma_asp ykasblBaeTcst Sma-/10rviH, /19 KoToporo fo6asns-
eTcsA nposepka. MNons instrument_type u/wnn base_contract_code 3agatot-
cs B c/lyyae, ecnv TpedyeTcs YCTaHOBUTL NPOBEPKY HA OTK/IOHEHWE LieHbl
B MOPYYEHUN OT TeKYLLE LieHbl Ha oNpeAeneHHbIi MHCTPYMEHT UK Ha Bce
MHCTPYMEHTbI BbIGPAHHOTO 6a30BOr0 akTvBa.

B value 3agaeTcs MakcMmasibHbI 06bEM NOPYYEHNSA B KOHTpakTax. B no-
e sma_asp ykasblBaeTcsi Sma-orviH, i1 KOTOporo fo6asnseTcs nposep-
ka. Monga instrument_type n/mnn base_contract_code 3agatotcsa B cnydae,
ec/n TpebyeTcs YyCTaHOBUTL NPOBEPKY HA MakCUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN UHCTPYMEHT WU Ha BCE UHCTPYMEHTbI
BblGpaHHOro 6a30BOro aKT1BaA.

B value 3agaetcsi O unm 1. 0 - paspeLumnTb afpecHbIli pexum; 1 - 3anpetnts
afpecHbIli pexuM.

B value 3agaeTcs mMakcvMasbHbIli 06bEM MopyveHuss B py6nsx. B none
sma_asp yKkasblBaeTcs sma-/iorvH, 41 KoToporo Ao6aBnsieTcs npoBepka.
Monsinstrument_type n/vunu base_contract_code 3agatotcs B criyyae, ecnm
TpebyeTcs yCTaHOBWTL MPOBEPKY HA MaKCUMaslbHbI 06beM NOpyyYeHUsi B
py6nsix Ha onpeAeneHHbIn MHCTPYMEHT WU Ha BCE MHCTPYMEHTbI BblOpaH-
HOro 6a30BOro aKTuBa.

Homep npo-|lMpoBepka

BepKun

1 OTKNOHEHME LEHbI B MOPYYEHUU OT TeKy-
Liell LeHbl.

2 MakcMasibHbIli 06bEM MOPYYEHNSA B KOH-
TpakTax.

3 3anpeTnTb afpPeCHbI PEXUM.

4 MakcuMasibHbIli 06bemM NOpyYeHus B py-
6n9X.

5 MakcumanbHas cymma nopyyeHuii 3a Top-
roBbli AeHb (6pYTTO).

B value 3afaeTca makcvmasibHasi cymMMa MOpy4YeHwid 3a TOProBsblii AeHb
(6pyTTO). B None sma_asp ykasbiBaeTcs sma-soruH, 4518 KoToporo foba-
BrisieTcs npoBepka. [Mons instrument_type u/wnu base_contract_code 3aga-
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Homep npo-|MpoBepka Mons
BEpKu

l0TCA B Cyyae, ecny TpebyeTcsl yCTaHOBUTL NPOBEPKY HA MaKCUMasIbHYHO
CYMMy MOpy4YeHUii 3a TOproBblii fieHb (6pPYTTO) Ha OnpefeneHHbIi HCTPY-
MEHT W/ HA BCE UHCTPYMEHTbI BbIGpaHHOTO 6a30BOT0 aKTHBa.

6 MakcumanibHass no3vuua B KOHTpakTax |B value 3agaeTcsi makcymasibHOe KOMYECTBO KOHTPakTOB B MO3WLMK
(long). long Ansa yyacTHuka TOpProB € KIMeHTCKMM kogdom client_code_check. lMo-
ns instrument_type w/wiun base_contract_code 3agatotcsa B criyyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY Ha MaKCUMaslbHOE KOMUYECTBO KOH-
TPakToB B nosuuumn long Ans yyacTHWKa TOProB C K/IMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOTO 6a30BOr0 aKkTVBa.

7 MakcumarnbHas nosmuua B KOHTpPakTax B value 3a4aeTcqad MakCMMaslbHOe KO/IMYeCTBO KOHTPAaKTOB B MO3vUUKU
(short). short ana yvyacTHuka TOproB c€ KavMeHTCkuM kogom client_code_check.
Monsa instrument_type w/mnn base_contract_code 3apatTcs B cnydae,
ecnn TpebyeTcst yCTaHOBUTL NPOBEPKY Ha MaKCUMaslbHOE KOJTMUYECTBO KOH-
TpakToB B no3uvumu short Ans yyacTHMKa TOProB C K/MEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WN Ha BCE MHCTPYMEH-
Tbl BbIOpaHHOTO 6a30BOr0 aKTUBa.

5.26. Metop DelSmaPreTradeCheck - YaaneHne npeaBaputesnibHOW NPOBEPKU
Ans 3aasBok SMA-normHa

Tun coobLeHns: 407
Tvn OTBETHOrO CO06LLEeHNs: 167
KomaHza oTMeHsIeT pexum npeaBapuTensHON NpoBepky st 3a9Bok SMA-ormHa.

Ta6n. 170. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npegBapuTensLHOI MpoBEPKU

Ta6n. 171. Pe3ynbraT BbINOMHEHUSA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
[Lpyroe 3HayeHune owmbka
MpumeyaHue:

MpoueAaypa A0oCTyrNHa TONbKO TOMY fIOTVHY LUJI03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTasu Heo6XoanMble Npasa.

5.27. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa noruHa

Tun coobueHuns: 408
Tun oTBETHOroO coobLeHns: 168
KomaHga Bk/ItoHaeT 3anpeT TOProBbIX onepauuin Ans norvHa.

Ta6n. 172. Bxogsawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

login c20 JIorMH yyacTHuka Topros, 419 KOTOPOro ycTaHaBNMBaeTCs 3a-
NPEeT Ha Toprosble onepawmu.

disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:

195



23.01.2024 PLAZA Il wnto3 Bepcua 7.21

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

+ 0 - ToproBble onepawun paspeLleHsl A5 1orMHa

» 1 - TOprosble onepauumn 3anpeLleHbl 415 10rnHa.

cancel_orders i1 0 HacTpoiiku cCHSTUS 3asiBOK Npu 3anpeTe TOProBbIX Onepawum
ANs norvHa:

e 0-9agpo TC He cHUMAaEeT 3asBKN

e 1-apapo TC cHMMaET 3aaBKM.

Ta6n. 173. Pe3ynbTaT BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo
code i4 Kog Bo3sparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtsBo yaaneHHbIX 3a9BOK

Koppl Bo3BpaTa koMaHzbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/IbKO TOMY JIOTVHY LU/I03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBul Heo6XoAnMble Npasa.

BobicTaBneHue dnara "cHumarth 3asBku” (cancel_orders = 1) BO3MOXHO TONbLKO Npu yCrioBuK, korga none disable =1.

5.28. MeTop, SetBrokerFeeParamNextSession - YcTaHOBKa napamMmeTpoB Ans
pacueta 6poKepCcKoii Komuccumn

Tun coobuyeHus: 453
Tun OTBETHOrO Co06LLeHNs: 183

KomaHnga npesHasHaveHa ans fo6aBNeHNs, U3MEHEHNS W yAaleHUst NapaMeTpoB, KOTOPble MCMO/Mb3YHTCA NpW pacyeTe GPOKepCKoit ko-
MWUCCUM MO cAenkaM KIMeHTOB. MapaMeTpbl MOXHO 3aJaTb Kak /151 OTAENbHOTO KNMEHTa, Tak 1 Ansi Bceli Gpokepckoli hupmbl. Mapave-
Tpbl, 38faHHbIe AN B, UCNONL3YIOTCA NPY pacyeTe A1 BCeX ee KNMeHToB. KomaHaa [OCTynHa TOMNbKO N0rMHY ypoBHA P® 1 B®, koTopo-
My AAMWUHUCTPATOpP TOProB NpefocTaBu Heo6xoAMMble Npasa. 3afaHHble KOMaHAoM NapameTpbl NPUMEHSIIOTCA B CNIEAYHOLLYIO0 TOPTroBYHO
ceccuio.

Ta6n. 174. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/TYaHUIO

broker_code c4 Koga 6pokepckoit oupmbl

mode i4 Pexunm paboTbl kKoOMaHb!

client_code c3 Koga knneHTa

lower_fee c27 MuWHMMa/IbHO BO3MOXHasi CymMMa OGpOoKepcKoil komuccun 3a
O[VIH KOHTpaKT

upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpPOKepCKOi kommuccum 3a
OJVIH KOHTpaKT

multiplier c27 MynsTURAKaTop K CyMMe BUPXEBOTro 1 KITMPUHIOBOro cbopa

additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT

Ta6n. 175. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHAbl:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HaueHune owmbka
MpumeyaHus:

5.29
cTn

Pexum paboTbl KOMaHAb! (none mode):
1 [do6aButb \ N3mMeHUTb
2 Ypanutb

Mpw 3agaHnn napamMeTpoB A9 K/IMEeHTa crefyeT B KOMaHe ykasbiaTb ero kog (none client_code). Mpu 3agaHum napameTpoBs Ans Bceit
B® none client_code cnegyet octaBnaTb MNyCTbIM.

MapameTp lower_fee moxHo 3apaBaTh B AvanasoHe 0.00 - 100.00.
MapameTp upper_fee MoxHO 3agaBatb B gnanasoHe 0.00 - 10000.00.
MapameTp multiplier moxxHo 3aaaBatb B ananasoHe 0.00 - 100.00.
MapameTp additive MoxHo 3agaBaTh B gvanasoHe 0.00 - 1000.00.

Mpu po6asneHnn (M3meHeHun) napametpos (Mode=1 B KOMaHAe) ANS knveHTa B Tabnuue broker_fee_params go6asnsercs HoBas
3anuckb ¢ sess_id=-1. MNMprMeHeHne napameTpoB NPOUCXOAUT B C/IEAYIOLLLYIO TOPrOBYIO CECCUIO.

Mpu yoaneHun napameTpos (mode=2 B KOMaHAe):

o Ecnuy kimeHTa ecTb TONbKO f06aBneHHble cerogHs napameTpbl (3anunck B Tabnuue broker_fee_params c sess_id=-1), To OH¥ NpocTo
yAanaTca u3 Tabnuubl.

o Ecnu y knneHTa ecTb TONbKO TekyLyme (MpUMeHsieMble celivac) napameTpsl, TO OHU B Tabnuue broker_fee_params nomevarotca ans
yAaneHus, Ans atoro B Tabnvuy A06aBsieTCs HOBasi 3anucb C TEKYLUMMK napameTpamMu, y KOTopoii sess_id=-2. Camo yaaneHue
NPOMCXOAMT NPY CMeHe TOProBoii ceccum.

o Ecnuy knmeHTa ecTb 1 TekyLyue 1 fobaBneHHbIe CErofHs napameTpbl, TO BHOBb A06aB/eHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuupl broker_fee_params ygansiorcs, a Tekylive napamMeTpbl MoOMeyarTcs Ana yaaneHus (HoBas 3anuch ¢ sess_id=-2) n byayT
yAaneHbl NPU CMeHe TOProBoli ceccuu.

. Metopg DelOrdersByBFLimit - 3anpoc kK HKL, Ha npoBepKy A0OCTaToO4HO-
o6ecneyeHus no bP

Tun coobueHuns: 419

Tun OTBETHOrO CO06LLEeHNs: 172

KomaHga npefHasHayeHa A5t CHATUA 3asiBOK YHACTHUKOM KAMPUHIa B LENsIX YCTPaHEeHUs HeoGecnevyeHHOCTU No3uuumii. B pesynstare
[aHHOro 3anpoca B c/lyyae oTpuuarensHoro CBo6o4Horo numuta no 6@ (FreeMoney < 0) CHUMAtOTCS BCE aKTUBHbIE 3asiBKW K/IMEHTOB
[aHHol Bo.

Ta6n. 176. Bxogsauwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuo

broker_code c4 Kog, 6pokepckoit dovpmbl

Ta6n. 177. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuectBo CHATbIX 3a5BOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue oLumbKa
MpumeyaHue:

KomaHpga [ocTynHa To/1bKO SIorMHam ypoBHSA PO 1 B®.
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KomMaHaa npefHasHavyeHa TO/IbKO A1 YHACTHUKOB KIVPUHIA, He ABNAIOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.

Tun coobuueHus: 421

Tun OTBETHOro Co06LLEeHNs: 169

5.30. Metog ChangePassword - IameHeHue naposis nonb3oBaTesia B TOPro-
BOIi cucteme

KomaHnga npesHa3sHaueHa A58 M3MEHEHWS Napons NoMb3oBaTeNs B TOProBoii cucteme. [1s NocbIKM KOMaHAbl HEOO6XOAMMO UCMOb30BaTb
cneumanbHblii NpoTokon p2mgpwd, koTopsblii npegocTaensetcs B API CGate.

Ta6n. 178. Bxogsauwue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
old_pwd c65 TekyLumin naposnb Nonb3oBarens
new_pwd c65 HoBbIii naponb nonb3osarens
Ta6n. 179. Pe3ynbraT BbINONHEHUS
Nma napameTtpa Tun 3Ha4yeHue no | OnucaHune
yMon4YaHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHab!:

0

[pyroe 3HaueHue

MpumeyaHue:

owmbka

ycnex BbINO/IHEHUA KOMaHAbI

Ipv BO3HMKHOBEHUMU oLn6KM naposb nNosb3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatgopmbl PLAZA I

PLAZA I C++ ODBC KommeHTapwmii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
u4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiirt.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 baiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR,1 CTpoka CMMBOJ/IOB pa3Mepom 1 6aiT.
cN CHARI[N+1] VARCHAR,N CTpoKa CMMBO/10B, OKaHYMBaKLLASACA HY/1IEBbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [lecATUYHOE Ynco B fBONYHOI KOANPOBKE C OMKCMPOBAHHO TOY-
KoM, rae
e N — obuiee komyecTBo LuMdp B YNCE;
¢ M — konunyecTBo Uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yucno ¢ nnasaroLein TOUKON ABOMHON TOYHOCTU pa3mepom 8 6aliT.
bN VARBINARY,N BnoK gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe GaiiTa 3a4arT A/IMHy 6ydepa.
MpumeyaHue:

[lna KoanpOBKM CUMBOJIbHBIX CTPOK MUcnonb3yeTtcs Winl251.
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CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros No Bcem cekuysaM CpoYHOro pbiHka MockoBCkol Bupxu.
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Kop Bo3Bparta OnucaHvne

63 lMpuocTaHoBKa ayKLMoHa B pexxume yrnpasieHuss PUCKOM Mo BCEM MHCTPyMEHTam AaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

80 HeToprosas onepauus He nogaepxmsaeTcs.

81 OwwbKa BXOLHOWM NPOBEPKN aKTyanlbHOCTU AaHHbIX, onepauys He MOXET ObITb BbINOMHEHA.

82 3asnBska Book-or-Cancel He MOXeT 6bITb BbiCTaB/ieHa/NepecTaBeHa, T.K. OHa NPUBOAUT K HEMeA/IEHHOMY MCMOMHe-
HUIO.

85 MprocTaHoBKa TOPros BO BCEX pexumax v no sceM Pbrovepcam, KaneHgapHeim cnpefam v OfHOAHEBHbIM (Obio-
YepCHbIM KOHTpaKTam C aBTOMPOsIoHTaLveli AaHHoro BA.

90 lMprocTaHoBKa TOProB BO BCeX pexunmax 1 no scem OnumoHam gaHHoro BA.

95 MproctaHoBKa TOPros B AHOHMMHOM PEeXnMe 1 Mo BCEM UHCTPYMEHTam gaHHoro bBA.

100 MproctaHoBKa TOProB B AHOHMMHOM pexumMe 1 no BceM ®btodepcam, KaneHgapHoim cripegam n OAHOOHEBHbIM
(PbHOYEPCHBbIM KOHTPaKTaM JaHHOro BA.

105 lMpuoctaHoBka TOPros B AHOHVMHOM pexume 1 no scem OnuuoHam gaHHoro bA.

110 lMproctaHoBKa TOPros B AAPECHOM peXMMe 1 Mo BCEM UHCTPYMEHTaM AaHHoro BA.

115 MpuoctaHoBKa TOpros B AAPECHOM pexume 1 rno scem ®btovepcam, KaneHgapHbiM cnpegam 1 OgHOAHEBHBIM (Oblo-
YepCHbIM KOHTpakTam gaHHoro bBA.

120 [MprocTaHoBKa TOPros B AQPecHOM pexumMe 1 no scem OnuuoHam AaHHoro BA.

125 MpuocTaHoBka Topros No ®oHA0BON cekuym CPOYHOro pbiHka MOCKOBCKOIN Brpxu.

130 MpuocTaHoBKa TOproB No ToBapHOi cekuuy CpoYHOro pbiHka MocKoBCKo Brpxu.

135 MpuocTaHoBKa TOproB no [eHexHoi cekuym CpoyHoro pbiHka MockoBckol Bupxu.

200 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

201 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

202 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta 0.

203 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

204 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpos pacyérta 0.

205 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

206 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

207 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

208 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

310 3anpeTt AgmuHucTpaTtopa KnupuHrosoro LieHTpa Ha NoCcTaHOBKY Nt06bIX 3aABOK.

311 3anpeTt AgmuHucTpaTopa KnupuHrosoro LieHTpa Ha OTKpbITUE MO3ULWIA.

312 3anpet AgmunHucTpaTtopa KnvpuHroBoro LieHTpa Ha oTKpbIThe No3uumii Ha Mpogaxy.

314 3anpet Tpeligepa Ha NOCTaHOBKY J/10ObIX 3asiBOK MO K/IMEHTCKOMY CHETY.

315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULUM MO KTMEHTCKOMY CHETY.
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Kop Bo3Bparta OnucaHvne

316 3anpeT Tpeiigepa Ha OTKpbITME NO3ULMK Ha Mpogaxy No KMEHTCKOMY CYETY.

317 MpeBbIWEeH NMMAUT 3asiBOK Ha MOKYNKY/Mpoaadxy.

318 3anpet AgmuHucTpaTopa KnvpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asBOK MO KAIMEHTCKOMY CYETY: A5 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctaskn N0 UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBblWeH fONYCTUMbIN NPeAen Yncna akTMBHbIX 3asBOK C K/IMEHTCKOrO perncrpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 Hexsartka cpeAcTs Mo iMMUTam KnneHTa.

333 HexBaTka cpefcTB no 6pokepckoii onpme.

335 MpeBbIWEH TIMMUT KAIMEHTA Ha NOKYNKy Gymar.

336 MpeBblleH NMMUT 6pokepa Ha MOoKynKy oymar.

337 MpeBbIlWEeH NMMUT KNNEHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Npét nepecuyét ro.

380 VOET NpOM. KNNPWHT, HeNb3s COBEpLLATL TOProBble onepatmn.

381 VAT NpoMm. KNVPUVHI, HeNb3Aa yaansaTb 3asBKu.

382 VIOET NPOM. KNNMPWHT, HeNb3s NepecTassaTh 3asBKN.

383 Moet NpoM. K/TMPUHI, HeNb3s CoBepLUaTb HETOProBble onepauuu.

680 HexsaTka cpeACcTB Mo iMMUTaM K/veHTa.

681 HexBaTka cpeficTB N0 pacyéTHo cpme.

682 HexsaTka cpeacTs A48 yBeMYEeHUs No3nummn

3000 VI3MeHeHne 1 CHATUE KOTUPOBKM 3anpeLLeHo 13-3a NPEBbILWEHNSA YacTOTbl U3MEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

3002 B KOTMpOBKe LieHa NPOAaXM AO/MKHA ObITb 60/bLUE LeHbl NOKYMNKN.

4000 Owmbka BO BXOAHbIX MapameTpax.

4001 Y nonb3oBartensa HeT npas Ha BbINOJIHEHME onepauun.

4002 HEeBO3MOXHO N3MEHWUTb AEHEXHbIA TUMUT MO KIMEHTY. HeT TekyLux ceccuit.

4004 HeBO3MOXHO U3MEHUTb AEHEXHBIA IMMUT MO KAMEHTY. Kofa HeT B TabnuLe K/IMEHTOB.

4005 Hexsatka cpeAcTs Npy N3MEHEHUN KNIMEHTCKOTO IMMUTA.

4006 OwnbKa BO BXOAHbIX NapameTpax: ykasaHHbI "Pexum paboThl" He nogaepXmBaeTcs.

4007 OwnbKka BO BXOAHbIX NapameTpax: napametp "[AeHexXHblli TMMUT" He yncno.

4008 OwnbKa BO BXOAHbIX NapameTpax: napameTp "KoadmumeHT knneHTckoro MO" He uncno.

4009 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHve napametpa "KoadcmumeHT kameHTckoro Mo

4010 OwnbKa BO BXOAHbIX NapameTpax: HefomnycTMMoe 3HadeHne napameTpa "®nar NpoBepKN Ha HeyXo4 B MUHYC".

4011 OwnbKa BO BXOAHbLIX NapaMeTpax: HelonycTMoe 3HayeHve napametpa "Mpr3Hak aBTOMaTUHecKoli KoppekLumn u-
MUTa Ha BEIMYUHY 0X0Aa NpY 3aKauke nocne KAmpuHra'.

4012 HeBO3MOXHO YCTaHOBUTb JEHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4014 HeBO3MOXXHO M3MEHMTL NapameTpbl MO KIMEHTY. HET TeKyLmx ceccuii.

4015 HeBO3MOXHO M3MEHUTL NapamMeTpbl NO KAMEHTY. Koga HeT B Tabnuue KNMeHToB.

4016 HeBO3MOXHO M3MEHUTL NapameTpsbl Mo kneHTy. Koga BA HeT B Tabnuue 6a30BbiX aKkTUBOB.

4017 OwmbKa BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “[eHexHbln numnT".

4018 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpoB pacyérta 0.

4021 He xBaTaeT cBO60AHbIX 3a/10r0BbIX CPeACTB Y Bpokepckoit dupMbl, YTOObLI yCTaHOBUTL TpebyemMoe konnyecTso Pac-
YETHOI Pupwme.

4022 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy Bpokepckoii ®MpMbl, YTOGbI yCTaHOBUTL Tpebyemoe konmuecTBo Pac-
YETHOW Pupme.

4023 HeBO3MOXHO M3MEHUTb AEHEXHBIA MMMUT No B®. HeT TekyLmx ceccuid.

4024 HeBO3MOXHO N3MEHUTb feHeXHbIn MMuT no b®. faHHas B He 3aperncTpuposaHa B Toprax.

4025 He xBaTaeT cBO6OAHbIX 3a/10r0BbIX CPEACTB Yy PacuétHoilt PrpMbl, YTOOLI yCTaHOBUTL Tpebyemoe konnuecTso bpo-
Kepckoii dupme.
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4026 He xBaTtaeT canbo AeHeXHbIX cpeacTB y O60co61eHHOro pasgena, 4tobbl ycTaHOBUTL Tpebyemoe konmyecTso Pac-
YETHOI Pupwme.

4027 He xBataeT canbo 3a/10roBbix cpeacTs y O60c06/1eHHOro paszena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy PacuéTHoli ®npMbl, 4TOObI YCTaHOBUTL TpebyeMoe konmyecTBo Bpo-
Kepckoii dvpme.

4030 HeBO3MOXHO M3MEHMTL NapameTpbl N0 Bpokepy. HeT Tekywmx ceccuid.

4031 HeBO3MOXHO M3MeHUTL NapamMeTpbl No bpokepy. Koga HeT B Tabnumue KIMEeHTOB.

4032 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB03MOXHO N3MeHWUTbL NapameTpbl No Bpokepy. HeT npas Ha paboTy € 3TMM 6a30BbIM aKTUBOM.

4034 KnupurHrosbIi nepeBog, 3a/10roBbIX cpeacTB ¢ O60C06/1EHHOr0 pasgena 3anpeLéH.

4035 MepeBog 3a/10roBbIX CPEACTB HACTUYHOTO 0becneyeHunst 3anpeLyéH.

4040 HeBO3MOXHO M3MEHUTbL IMMUT NO BD B pexrMe ynpasneHns puckom. HeTt TekyLmnx ceccuid.

4041 HeBO3MOXHO M3MEHUTL NMMMUT o B® B pexume ynpasneHns puckom. aHHaa B® He 3apernctpuposaHa B Toprax.

4042 HeBO3MOXXHO M3MEHMTEL NMMUT No B B pexxnme ynpasnieHns puckoMm. Koga b® HeT B Tabnuue KIMEeHTOB.

4043 HeBO3MOXHO M3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUN onepauun.

4044 HeBO3MOXHO M3MEHUTL NMMUT No BP B pexxvme ynpasnieHns puckom. OLmbKa npy BbINOMHEHUN onepaLmn.

4045 HeB03MOXHO yaanuTe NuMuT no 6@ B pexxvme ynpasneHuns puckom. Owmnbka npu BbINOMHEHUN Oonepaumn.

4046 HepocTaTouHo npaB Ha yaaneHune 3anpeta [71laBHOro Tpeigepa Ha TOprv B peXMMe ynpasieHnst PUCKOM.

4050 MopyuyeHre Ha aKkcnupauuto He 06paboTaHo. 3anpeT MMaBHOro Tpeligepa Ha nogady NopyYyeHuii Ha Akcnupaumio.

4051 MopyyeHre Ha aKkcnupauuo He 06paboTaHo. 3anpeT 6pokepa Ha nogady NopyyeHuii Ha Skcnupawuio.

4052 MopyyeHne Ha akcnupauuio He obpaboTaHo. B cylecTsytoLEeM NOPyYeHUn C NpUCAaHHbBIM HOMEPOM Apyrue: "Kof
KNveHTa" nmnu "MHCTPYMeHT".

4053 [Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. VAEeT NPoM. KITMPYHT. Y4ansiTe NOPyYeHNs Heb3s.

4054 MopyyeHre Ha akcnupauuio He o6paboTaHo. aeT NpoM. KIMPUHT. A3MEHATb NOpyYeHNs Henb3s.

4055 MopyyeHre Ha akcnupauuo He o6paboTaHo. He HallieHo nopyyeHre No HoMepy A1s yaaneHns/M3aMeHeHus.

4060 MopyyeHne Ha akcnupauuio He o6paboTaHo. HeT npas Ha BbINO/IHEHKE Onepauun.

4061 MopyyeHre Ha akcnmpaumto He obpaboTaHo. Bpemsi BBoga nopyyeHnii OKOHYMIOCh.

4062 MopyyeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHre Ha aKkcnupauuo He 06paboTaHo. He HallieHo nopyyeHve Ans yaaneHus.

4064 MopyyeHne Ha akcnupauuio He o6paboTaHo. HeT npas Ha BbINO/IHEHKE Onepauun.

4065 Mopy4yeHre Ha akcnmpaumto He o6paboTaHo. He HalAeH ONUUOHHBIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupaumio He ob6paboTaHo. OTKa3 OT aBTOIKCNMPaLMK BO3MOXEH TO/IbKO B [ieHb UCTEUYEHUS Onuy-
oHa.

4067 MopyyeHne Ha aKkcnupauuio He obpaboTaHo. 3anpeLleHo NnogasaTb NOPyYeHWst Ha UCNOIHEHVE/0TKa3 OT UCNOHEHNSA
no pac4yéTHbIM eBPOMNENCKMM OMLVIoHaM.

4069 MopyyeHne Ha akcnnpauuio He o6paboTaHo. Owmnbka NP BbINO/IHEHUW ONepaluu.

4070 [Mopy4yeHre Ha akcnmpaumo He 06paboTaHo. Ha K/IMEHTCKOM cUeTe HET TaKoro KosimyecTsa No3uLuii.

4090 HeT TekyLumX ceccuii.

4091 Kofa HeT B Tabnuue K/IMeHTOB.

4092 Kopaa BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4093 He HalifeH yka3aHHbI (ObHOYEPCHbI UHCTPYMEHT.

4094 YKasaHHbIi hbloYePCHBI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN hbtouepc, korga BA ykasaH - [ns Bcex.

4096 He HalifjeHo orpaHuyeHust ans yaaneHus.

4097 OrpaHuyeHne MaBHOro Tpeligepa Hemnb3sa yaanutb Tpeingepy bpokepckoli dnpmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI 6bITb A1 04HOro 6a30BOr0 akTUBa.

4100 [ns 3aaBkv No CBsI3Ke JO/MKHO BbINOMHATLCA TPEOOBaHME K MIHCTPYMEHTaM: AaTa UCMO/THEHUSA MPSAMOTO MHCTPYMeHTa
MeHbLUe AaTbl CNO/THEHUSI 06PATHOTO MHCTPYMEHTA.
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4101 3anpelleHbl CBA3KM MeXay MHCTPYMEeHTaMu C pasHbIMy JIoTaMu.

4102 HeT nosuuwnii Ans nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asnBka no AHoOHMMHOMY PEMNO gomkHa 6bITb TO/ILKO C ykasaHmem Tuna "PEMO".

4105 3anpelleHa 3asBka c ykazaHmeM Tvna "PEMO" no aaHHoi CBs3ke.

4106 CBA3KM paspeLleHbl TONbKO AN [JeHexHoro pbiHka.

4107 70l Npoueaypoii HeNb3s CTaBUTb 3asiBKU MO UHCTPYMEHTY-CBSI3Ke.

4108 HeT npas Ha Toproento rno TO MHCTPYMEHTaM B pexnme yrnpas/ieHUs pUCKOM.

4109 CraBka (1nv Con-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoii YacTu cAenkM He CoBMaaaeT C LieHOW NOCTaBKy.

4111 MpesbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIA (PbHUYEPCHbIA MHCTPYMEHT - CBsi3ka, No HemMy OrpaHNYeHNUst He CTaBsATCS.

4115 HeBO3MOXHO NepeBecTy AeHexHble cpeacTea ¢ B® Ha B®. HeT TekyLumx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha B®. BP-A0HOP He 3aperncTpuposaHa B Toprax.
4117 HeB03MOXHO nepesecTn AeHexHble cpeacTsa ¢ B® Ha Bd. Bd-nonyyarens He 3aperncTpupoBaHa B Toprax.
4118 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli drpMbl.

4119 He xBaTaeT cBOOOHbIX 3a/10r0BbIX CPELCTB YacTUYHOrO obecneyeHnst y Bpokepckoi ®upmsl.
4122 He xBaTaeT cBOOOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B Ha/IM4MM 3a/10TOBbIX CPEACTB YacTNYHOro obecneyeHuns y Bpokepckoii Prpmsbl.
4124 He HaligeH Ko ykazaHHON Bpokepckoin drpMmbl.

4125 MonbiTka Nnepesofa Mexay pasgenamu pasnnyHbix PacyéTHbix Gupm.

4126 MepeBog 3anpeléH. Owmnbka Normky nepesoios.

4127 He xBaTaeT cBOOOAHbIX AEHEXHbIX CpeacTB Ha PacuéTHom Koge.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli dnpMbl.

4129 He xBaTaeT canbo AeHexHbIX cpeacTB y Ob6ocobneHHoro pasgena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPEACTB Yy PacuéTHoi ®rpmbl.

4131 He HaligeH koa ykasaHHoi Bpokepckoii drpmbl.

4132 BbiBog, 3anpeLyéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HaM4MK AEHEXHbIX CPeAcTB Yy Bpokepckoli dupMbl.

4135 He xBaTaeT B HANM4Mn AeHeXHbIX CpeacTB y PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOMHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumy 3a/10r0BbIX CPEACTB NOJSIHOTO obecneveHns y Bpokepckoilt drpmb.
4138 Ha PacuyétHom Koge HefoCcTaTouHO AeHEeXHbIX CPeAcTB, AOCTYNHbLIX A5 BbiBOAA.

4139 He xBaTaeT cBOOOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns Ha PacuéTHom Koge.
4140 HeT nosunuuii gn1s nepeHoca no BbiIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX MO3ULMIA ANsi NepeHoca.

4142 MonbITka NepeHoca NO3uLUiA C KTMEHTCKOTO CUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3a nepeHocuTb nNo3nunn mexay b®, npuHagnexawum pasHbim PO.

4144 Henb3s nepeHoCcHTb NO3nLMKN Ha HyeBoi pasgen b&.

4145 3anpeTt AgMrMHUCTpaTopa TOProB Ha NepPeHoC NO3WLWIA No yKkasaHHo! BO.

4146 3anpet Ha NepeHoc NO3nLMKN No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B Ha/MuMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHunst Ha PacuétHom Koge.
4149 He xBaTaeT B HaNMunu feHexHblx cpeacts Ha PacuétHom Koge.

4150 YkaszaHHblli (hbHOUEPCHBI MHCTPYMEHT He SBNSIETCS UHCTPYMEHTOM GaslaHCUPOBKY pUCKa.
4151 He HaligeH cooTBeTcTBYHOWMI KOog ®rpMbl Ha BasitoTHOM pbIHKe.

4152 He HaligeH cooTBETCTBYOLWMIA PacueTHbIn Kog Ha BaslloTHOM pbiHKe.
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4153 He HaliileH coOTBETCTBYHOLLMI MHCTPYMEHT Ha BaslloTHOM pbIHKe.

4154 HeobxoayMble NnapameTpbl 415 NOAAYN TpaH3aKLMM Ha BaslloTHOM pbiHKE He 3aperucTpMpoBaHbl B CUCTEME.

4155 HeobxoauMblii NorvH AgMUHKUCTpaTopa 415 NoAaun TpaH3akumy 6anaHCcpoBKY pucka He 3apermcTpyvpoBaH B CH-
cTeme.

4160 MepeBos cpefcTs Mexay pasHbiMu PK BO3MOXEH TOMBKO NyTeM rnogadyun nopyyveHuns Ha nepesog, cpencts B HKLL.

4161 BbiBOA, 3anpelleH. PacyeTHblii kof, BXOAWUT B €4UHbINA ny/.

4162 Onepauus HeBO3MOXHa. I3meHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHoM PacyéTHOM Koae.

4163 Onepauus HeBo3MOXHa Ans B® ¢ BupTyanbHbIM nuMuToM. N5 nepeBofa AeHeXHbIX CPefCcTB nogaite nopyyeHne
B HKL,

4164 I3mMeHeHne napamMeTpoB Mo K/IMEHTCKUM pasgesnam 3anpeLleHo.

4165 Onepauus foCTynHa f1ormMHamM ypoBHs P®.

4166 HekoppekTHast KOMOUHaLWSA 3HaYeHWIA dnaros.

4167 He HaligeH PacuéTHblii Kog.

4169 Onepauus 4OCTYyNHA SIorMHaM YpoBHA PP nniv bo.

4170 MonbITKa AOCTyNa K CYETY UyXoi BP.

4171 [onbITKa foCTyna K CHETY YYXKOro KNneHTa.

4172 Y yyacTHVKa KNnpuHra HeT npas Ha BbINOSIHEHME KOMaH/bI.

4173 Y yyacTH/Ka TOProB HET Nnpas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asnBKa C JaToil OKOHYaHWA cpoka AelicTBMsl Mo KaneHaapHOMy cnpefy CHSATa CUCTEMONA.

4175 Y yyacTHMKa KNnpuHra yctaHoBneHa onuns yunTbiBaTb CPeACcTBa TO/IbKO Ha PacyéTHoM koge.

4200 MopyyeHve He noaTBepxaeHo. He nogknoyeH MASTER n0rvH yyacTH/Ka TOPros.

4201 MopyyeHre He NoATBEPXKAEHO. [MPEBbILLEHO OTKIOHEHME LiEHbI B MOPYYEHUN OT TEKYLLEl LEHbI.

4202 MopyyeHne He NoOATBEPXKAEHO. MNpPeBbILLEH MaKCUMa/IbHbI/i 06beM NOPYYEHUS B KOHTPaKTax.

4203 MopyyeHre He NoaTBEPXAEHO. 3anpeLleH afpecHbIi PeXM.

4204 MopyyeHne He noaTBEPXAEHO. MNpeBbIleH MakCMasTbHbI 06beM NopyyeHus B pyonsx.

4205 MopyueHne He noaTBePXAEHO. MpeBbiLeHa MakCMMasibHas paspeLleHHas pybresasi cymma nopy4yeHuin 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLllueHHas No3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He NoaTBEPXKAEHO. MNpeBbilleHa MakCuMasibHasa paspeLleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBEePXAEHO. [N ykazaHHOro SMA NorMHa npeBbILLEHO KOMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUM MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lns nonb3oBartens ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOProBbIX onepauuii.

4221 Onepauus 3anpeLleHa npy CoOBMageHUn y4acTHUKa KNMPUHra 1 y4acTHUKa TOPros B O4HOM JinLe.

4222 Y yyacTHMKa K/IMpUHra HeT NpaB Ha BbINO/IHEHWE onepawuii ¢ 3asiBKaMu.

4223 Y yyacTHVKa TOpProB HET npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKTVBHbIX MacTep SIOTMHOB HET MpPaB Ha COBEpLLEHME 3TOI onepauun.

4225 B OTHOLLIEHUM YUaCTHMKA KNMPWHTa NPOBOANTCA NIMKBUAALMOHHDIV HETTVHT, 3anpeLLeHo BbINoHEHMe MT6bIX onepa-
L.

4226 [na B® 3anpeLlleHbl TOProBble Onepauun B yTPEHHIOK CECCUID, KPOME Onepauuii CHATUSI 3as1BOK.

4230 Ha 6pokepckoii divpme foCcTaToqHO obecneyeHns, 3asaBkn CHATbI He ByayT.

4258 AfJpecHble alicbepr-3asiBku 3anpeLleHsbl.

4259 MepemelleHne aiicbepr-3asiBOK napamu 3anpeLyeHo.

4260 Pa3mep BnauMoii yacTu alicbepr-3asiBKM MeHbLIE MUHUMAa/IbHO A0MYCTUMOTO 3HAUYEHWS.

4261 Pa3mep BMauMoIi YacTu alicbepr-3asBku 60/bLUe pa3mepa aiicbepr-3asiBKu.

4262 Pa3smep cnyyaliHoli Hag6aBky 60/1blUe MakCUMasIbHO AOMYCTUMOrO 3HAYEHUS.

4264 Pasmep cnyvaiiHoli Haf6aBKN MeHbLLE HYNS.

4266 Ha PK ycTaHOBNEH pexum 610K1poBKM AGMUHUCTPATOPa TOProBoi CUCTEMBI.

4268 MepemelleHne aiicbepr-3asBOK BO3MOXHO TO/IbKO MO LiEHE.

4269 B agpecHoli 3asBKke HeNMb3s yKasbiBaTb AATY UCTEUEHNS 3asiBKU.

4280 OwmbKa BO BXOAHbIX NapameTpax: He 3agaH napameTp "Kog knveHTa".
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4281 OLwmnbKa BO BXOAHbIX NapameTpax: Hegonyctumoe 3HadeHne napametpa "Tun 3anpeta’.

4282 Ouwmbka BO BXOAHbIX NapameTpax: A1 napametpa "Pexum paboTbl” = 12 He MOXET 3aaaBarbcs "Macka 3anpeTos”
=0.

4283 Owwmbka Bo BXOAHbLIX MapameTpax: HegonycTumoe 3HadeHne napametpa “MpuoputeT".

4300 MepecTaHoBKa 3asBOK 3arnpeLleHa B ayKLMOHe OTKPbITUS.

4301 VIHCTPYMEHT HefonyCT!M B ayKLWOHE OTKPbLITUSA.

4302 FOK 1 10C 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbITUSA.

4303 AfpecHble 3asBK/ 3anpeLleHbl B ayKLMOHe OTKPbITUS.

4304 HaiigeHa Kpocc-3asiBka B ayKLMOHE OTKPbITUS.

4305 BOC 3asnBku 3anpeLleHbl B ayKLMOHe OTKPbITUSA.

5052 MopyyeHne Ha ncnonHeHne BeYHOTo (hbloyepca He 06paboTaHo. B cyllecTBytoLWEeM NOpyYEHUN C NPUCAaHHbIM HO-
MepoM Apyrue: "Kof KnneHTa" n/mnm "MHCTpyMeHT".

5053 MopyyeHne Ha NCnosHeHne BEYHOTO hblovepca He 06paboTaHo. NaeT Npom. KIVPKHT. YAansaTb NOPyYeHUs Henb3s.

5054 MopyyeHne Ha NCNoTHeHNe BEYHOrO (blovepca He 06paboTaHo. aeT NpoM. KMPUHT. I3MeHSATb NOpYyYeHNs Henb3s.

5055 [MopyyeHre Ha UCMOMIHEHUE BEYHOrO (hblouepca He 06paboTaHo. He HaligeHo nopyyeHue no Homepy Ans yaasne-
HUA/M3MEHEHUS.

5061 [MopyyeHre Ha UCMOTHEHUE BEYHOIO (hblouepca He 06paboTaHo. Bpems BBoZa NOPYyYEHMUA OKOHUMOCh.

5062 MopyyeHne Ha NCNoNTHeHne BEYHOTO hblovepca He 06paboTaHo. HeT Takoro KIMEHTCKOro cyeTa.

5063 Mopy4yeHre Ha UCNoNHEeHNe BeYHOro hblovepca He 06paboTaHo. He HalijeHo nopyyeHne gns yaaneHus.

5064 MopyyeHre Ha ucnonHeHne Be4Horo hblovepca He 06paboTaHo. HeT npaB Ha BbINOSIHEHNE onepaLmu.

5065 [MopyyeHne Ha UCMOSTHEHUE BEYHOIO (hblouepca He 06paboTaHo. He HalijeH NHCTPYMEHT.

5069 MopyyeHne Ha NCnonHeHne Be4HOro thbloyepca He obpaboTaHa. Owmnbka Npw BbIMO/THEHUM ONepaLuu.

5071 [Mopy4yeHre Ha UCnosIHeHME BEYHOTO (oblovepca He obpaboTaHo. HegonycTMoe 3HaveHne Kon-Bo (ObHYEPCOB A5t
NCNOSTHEHWS.

5072 [MopyyeHne Ha UCMOSTHEHUE BEYHOIO (hblovepca He 06paboTaHo. ELLE He nNpuLwio BpeMs nogaumn nopyyeHuii.

5073 MopyyeHre Ha UCNOSTHEHME BEYHOTO (oblouepca He 06paboTaHo. HelonyCTUMbI/ MHCTPYMEHT.

10000 CurcTeMHast owwnbka npu 06paboTke coobLLEHUS.

10001 HeunsBecTHbI TUM COOOLLEHMS.

10004 HeponycTuMblii TN coobLLeHUS.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owwmbka npu napcuHre coo6LLEeHMS.
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