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28.05.2025

BHeCEHHble N3MEHEHUS:

[o6asneH pasgen "2.5.6. CepBuc pasgayn CTaTycoB UHCTPYMEHTOB".

[o6asneH pasgen "2.12. Topru B BbIXO4HbIE AHN".

Motok FORTS_USERORDERBOOK_REPL:

o [lo6asneHa Tabnuua orders_currentday - Cpe3 akTUBHbIX 3asiBOK N0/Ib30BaTENS HA HAYas10 TEKYLLEro AHS.
o [lobaeneHa Tabnumua info_currentday - ViHchopmauwms o cpese.

o B Ttabnuuy info fo6aBneHbl nons trades_rev u trades_lifenum.

o Haunnas ¢ sepcuun 8.3 nons logRev u lifeNum B Tabnuue info o6basnaoTcs yctapeswnm v 6yayT yaasieHsl B
Bepcumn 8.9. BmecTo aTux noneit Hafo ucnonb3oBatb nNons trades_rev u trades_lifenum, cooTBETCTBEHHO.

MoTtok FORTS_ORDBOOK_REPL:

o No6asneHa Tabnuua orders_currentday - Cpes akTUBHbIX 3asBOK Ha HAa4aso TEKYLLETO AHS.
o [lo6asneHa Tabnuua info_currentday - ViHchopmauums o cpese.

o B Tabnuuy info go6asneHbl nons trades_rev u trades_lifenum.

o HauuHas ¢ Bepcun 8.3 nons logRev u lifeNum B Tabnuue info 06bABNAKOTCS ycTapeBLWNM 1 OyayT yaaneHbl B
Bepcumn 8.9. BmecTo aTvx nonei Hafo ucnonb3osatb nNons trades_rev u trades_lifenum, cooTBeTCTBEHHO.

MNotok FORTS_COMMON_REPL:

o B Tabnuuy common go6asneHo none index_div.

Motok FORTS_POS_REPL:

o B Tabnuubl position v position_sa fo6asneHsbl nons xday_open_qty, xday_open_buys_qty, xday_open_sells_qty.
o J[lobaeneHa Tabnumua info - MIHdhopmauwms o cpese.

MNotok FORTS_REFDATA_REPL:

o [lo6aBneHa Tabnuua trade_periods - MNapameTpbl TOProBbIX NeproaoBs.

o B Tabnuubl fut_vcb n opt_vcb gob6asneHo none section_id.

o B Ttabnuuy dealer fo6aBneHo none order_allowed_in_weekend_session.

[e]

B tabnuuy discrete_auction gobasneHbl nons trade_period_id u trade_period_type.

o B Tabnuuy fut_instruments go6aeneHo none trade_period_access.

MNotok FORTS_VM_REPL:

o B tabnuupl fut_vm u fut_vm_sa go6asneHbl nons swap_rate u index_div.

MoTtok FORTS_INFO_REPL:

o B Ttabnuuy dealer fo6aBneHo none order_allowed_in_weekend_session.

o B Tabnuuy option_series_params go6asneHo none lot_volume.

[o6asneH HoBbIli NoTok FORTS_SESSIONSTATE_REPL - Ctatyc akTvBHOI ceccun. Tabnuubl:
o session_state - CTaTyc aKTMBHOW ceccuu

o sys_events - Tabnmua cobbITuii

[o6asneH HoBbI NOTOK FORTS_INSTRUMENTSTATE_REPL - Ctatycbl MHCTPYMEHTOB MO aKTUBHOM ceccuu. Ta-
6nMLbI:

] instrument_state - Cratycbl UHCTPYMEHTOB NO aKTUBHOI ceccumn

o sys_events - Tabnmua cobbITuii
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» [No6aBneH HoBbIli NnoTok FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPYMEHTOB akTUBHOW
ceccun. Tabnuupbl:

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

» [lo6aBneHbl HOBble KOAbI OLLINGOK: 4285, 4227.

17.03.2025

BHeCEéHHbIe N3MEHEHNS:

» [No6aeneH pa3gen "2.6.9. Cepsucbl MB B pamkax Yka3zaHus 6681-Y - perynnpoBaHue MapXvuHasbHON Toprosnv
BPOKEPCKUX K/TMEHTOB".

» [o6asneH pasgen "3.3.10. OTo6paxeHe nHopmMaLmm o I0rMHax KasHayeeB B caenkax\3asiBkax'.
e Motok FORTS_REFDATA_REPL:

o B Tabnuuy fut_sess_contents pgo6asneHbl nons trade_period_access, buy_deposit_erc, sell_deposit_erc,
buy_deposit_hrc, sell_deposit_hrc, buy_deposit_Irc, sell_deposit_Irc, buy_deposit_mrc, sell_deposit_mrc.

o HauvHas c Bepcum 8.0 none is_trade_evening B Tabnuue fut_sess_contents 06bsiBNseTcsA ycTapesLunm n byaet
yAaneHo B Bepcum 8.6. BmecTo Hero cnefyert ucnosnb3oBath nose trade_period_access.

o B Tabnuuy opt_sess_contents pgo6aeneHbl nons trade_period_access, base_im_covered_sell_erc,
base_im_covered_sell_hrc, base_im_covered_sell_Irc, base_im_covered_sell_mrc, base_im_sell_erc,
base_im_buy_erc, base_im_sell_hrc, base_im_buy_hrc, base_im_sell_lrc, base_im_buy_lIrc,
base_im_sell_mrc, base_im_buy_mrc.

o HauuHas ¢ Bepcum 8.0 none is_trade_evening B Tabnuue opt_sess_contents 06bABNsSETCA ycTapeBLUnM 1 byaeT
yaaneHo B Bepcun 8.6. BMecTo Hero cneayeT ncnonb3oBarh none trade_period_access.

o B Tabnuuy sess_option_series gobasneHo none d_sess_assign.

o Haunnas c Bepcuu 8.0 nons pos_transfer_begin n pos_transfer_end B Tabnuue session 06bABAAOTCS ycTapeB-
LWw1m 1 6yayT yaaneHsl B Bepcun 8.6.

* Motok FORTS_INFO_REPL:
o B Ttabnuuy investor go6asneHo none client_risk_level.

o B Tabnuuy base_contracts_params go6asneHsl nons mrl_Irc, mr2_Irc, mr3_Irc, mrl_mrc, mr2_mrc, mr3_mrc,
mrl_hrc, mr2_hrc, mr3_hrc, mrl_erc, mr2_erc, mr3_erc.

» [No6asneH HoBbI NnoTok FORTS_RMT_REPL - MO 6e3 3asiBOK U TEKYLLMIA onepaTuBHbIi puck. Tabnmupbl:
o rmt_im - O 6e3 3anBOK ¥ TeKyLLMiT ONepaTBHbLIN PUCK B pa3pese KIVEHTOB

o sys_events - Tabnvua cobbITuii

11.12.2024

BHeCEHHbIe N3MEHEHUS:
¢ Motok FORTS_REFDATA_REPL:

o B Tabnuuy investor no6asneHo none client_risk_level.

09.10.2024

BHeCEHHble n3MeHeHuA:

» [Nob6asneH pasgen "3.3.6.1. Ytunuta change_password".

» [o6aeneH pasgen "3.3.6.2. OgHopa3oBbie naponun”.

* MNotok FORTS_REFDATA_REPL:
o B Tabnuubl fut_instruments u fut_sess_contents go6asneHsl nons trade_mode_id n group_mask.
o B Tabnuuy opt_sess_contents go6asneHbl nons trade_mode_id, group_mask, is_trade_evening.
o B Tabnuue fut_sess_contents A5 nons signs nosiBuacsa HoBbIn 6uT: 0x200 - ®Oblouepc.

* /I3MeHEeHVs1 B peno3nTopumn CXem Nojaun KoMaHz;:

o B komaHgbl AddOrder n IcebergAddOrder anst nons comment go6asnieHo orpaHuyeHve: MNone He AOMKHO CO-
Lepxartb ynpasnstowmx cumeonoB (0x00-0x1F n 0x7F) n none f4o/mMKHO KOHBEPTUPOBaThLCA 13 cpl251 B utf-8.

» [lo6aBneHbl HOBble KoAbl OLLNGOK: 4180

08.07.2024

BHeCéHHble N3MEHEHNS:
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» MoTtok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asnexHo none match_ref.
* YpaneH ycrapeBwuii notok FORTS_MISCINFO_REPL. BmecTto Hero Hajo WCMOAb30BaTb MOTOKM
FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.
12.04.2024 BHeC&HHble N3MeHeHUs:
» MoTtok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents B none state fo6aBieHa TPAHCNALUMSA HOBbIX 3HAYEHWIA:
m 8 - Ceccus MO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBUTb 3asiBKM B 3aKPbITUE MO 3TOMY MHCTPYMEHTY.
m 9 - AyKUMOH OTKPbITWS MO 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asBKM B 3aKpbITUE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B nose state fo6aBneHa TPaHCAALMSA HOBbIX 3HAYEHMWIA:
m 6 - CTapToBaU1 ayKUMOH OTKPLITUSI MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb 1 yAansTb 3asiBKU N0 3TOMY UH-
CTPYMEHTY.
® 7 - AYKUMOH OTKPbITWS N0 3TOMY VHCTPYMEHTY 3aBepLUEeH.
m 8 - Ceccusl N0 3TOMY MHCTPYMEHTY uaeT. MOXHO CTaBUTb 3asiBKM B 3aKPbITUE MO 3TOMY MHCTPYMEHTY.
m 9 - AYKLUMOH OTKPbITUS MO 3TOMY MHCTPYMEHTY UAeT. MOXHO CTaBUTb 3asiBKM B 3aKpbITME MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6aeneHo nosne tas_base_fut_isin_id.
» [o6aBneHbl HOBble KOAbl OLWM60K: 140
18.03.2024 BHeCE&HHbIe N3MeHeHus:

» [ob6asneH pa3gen "2.4.4. PacueT caenku no 3asBke C ykasaHuem crnpega TAS".
* B pasgen "2.4.5. MpusHaku, BbiCTaB/sieMble Y 3asBOK U cAenok” fobasneHo onnucaHne HoBbIx hnaros:
o "TASSettlement (0x10000)" - PacyeT caenku no 3asske C ykazaHnem cnpega TAS.
» [No6asneH pasgen "3.4.1.2. O6paboTka TaliMayToB Npu OTNPaBKe KOMaH//TpaH3aKLuuii".
e Motok FORTS_TRADE_REPL:
o B Ttabnuupl orders_log u multileg_orders_log no6asneHo none compliance_id.
* lMotok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6aeneHo none compliance_id.
* Motok FORTS_REFDATA_REPL:
o B Ttabnuue fut_sess_contents Ansa nons signs nosisunics HoBblin 6uT: 0x100000 - TAS-hbroUepc.

o B tabnuue fut_vcb gns nons signs nossunics HoBbln 6UT: 0x4 - TAS-hbroyepc.

o B Tabnuue dealer gns nons status nosBuicsa HOBbI 6MT: 0x10000 - HKLL.

o

B tabnuuy sys_messages gobasneHo none type_id.

o YpaneHsbl ycTapeslune Tabnuubl fut_rejected_orders u opt_rejected_orders. BmecTto aTux Tabnuvy, Hago Mcnosb-
30BaTtb Tabnmuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

e HaunHas c¢ Bepcun 7.21 notok FORTS_MISCINFO_REPL o6bsiBnisieTca ycrapeBlwum u  6yaeTr yga-
neH B Bepcum 7.27. Bmecto Hero Hago wucnonb3oBatb Motokn FORTS_RISKINFOBLACK_REPL w
FORTS_RISKINFOBACH_REPL.

* Motok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none tas_base_fut_isin_id.

o B Tabnuue futures_params ans nons attribute nosiBunics HoBbii 6UT: 0x100000 - TAS-dhbtouepc.

* VI3MeHeHus B peno3ntopun cxem nogadv KoMaHpa;

10
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o B komaHzy AddOrder po6asneHo none compliance_id (cl). [o6aBneH HOBbI TN KomaHAbl AddOrder
(msgid=474).

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

o B komaHgy MoveOrder pob6asneHo none compliance_id (cl). Jo6aBneH HoBbii Tun komaHabl AddOrder
(msgid=476).

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

o BHeceHbl fonosHeHNs B pa3gen "5.25. Metog SetSmaPreTradeCheck - YcTaHOBKa npegsapuTenibHOV NpoBepKM
018 3a59B0K SMA-fiormHa”.

01.12.2023 BHeCEHHbIe n3MeHeHuA:
* l13meHeHO Ha3BaHWe foKymeHTa: BMecTo "LUn3 SPECTRA Plaza-2" ctano "PLAZA Il wnio3".
» [oo6asneH pasgen "2.3.2.1. AgpecHbIii peXrnM C M3TUYMHIOM MO YHUKaIbHOMY Koay".
* B pasgen "2.4.4. MpusHaku, BbiCTaB/sseMble Y 3asBOK U cAenok" fobasneHo onucaHne HoBbIx hnaros:

o Ycrapesuwwuii 6uT "InternalHalfTrade (0x80000000)" nepenmeHoBaH B “NegotiatedMatchByRef (0x80000000)" -

Mpr3Hak 3a8BKN UK caenku, ChopMUPOBAHHON B pexume "AApPecHblii C M3TYMHIOM MO YHUKa/IbHOMY Kogy".
» [No6asneH HoBbI NnoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3as1BKU. Tabnumupi:
o rejected_orders - OTBeprHyTble B K/IMPWHI 3asBKU. Tabnuua MCnosb3yeTcs BMECTO yCTapeBLUMX Tabnuy,
fut_rejected_orders n opt_rejected_orders notoka FORTS_REFDATA_ REPL.
¢ Motok FORTS_COMMON_REPL:
o W3 tabnuupl Sys_events yaasieHo yctapesLuee nose type. BMecTo Hero crieflyet UCnosib30BaTh nose event_type.
» MoTtok FORTS_REFDATA_REPL:

o W3 Tabnuupl session yaaneHo yctapesllee none opt_sess_id. BmMecto Hero cnegyeT ucnosnb3osatb nose
sess_id.

o HauvHasa ¢ Bepcun 7.18 Tabnuupl fut_rejected_orders n opt_rejected_orders o6bABAAIOTCA yCTapeBLUMMU Y
6yayT yoaneHsl B Bepcumn 7.21. BmecTo aTux Tabnuy Hafo ucnonb3oBaTb Tabnuuy rejected_orders notoka
FORTS_REJECTEDORDERS_REPL.

» Motok RTS_INDEX_REPL:

o N3 Tabmuupl rts_index ypganeHo ycTapesluee none value. BmecTo Hero crnefyeT wucnonb3osatb nose
value_highprec.

* I3MeHeHUs B peno3nTopum CXem nogayn KoMaHz:

o YpaneHbl megnieHHble Bepcun komaHabl ChangeClientMoney (Bepcum komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBNEHHbIE YCTapeBWMU. VIcnonb3yinTe 6onee GbICTPYH0 BEPCUO0 KOMaHAbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023 BHeCEHHble n3MeHeHusA:
* Paszgen "3.1.4. YctaHoBka MO B cpege Linux" pa3but Ha fBe yacTu:

o "3.1.4.1. YcTaHoBKa 13 zip-apxmsa".

o "3.1.4.2. YctaHoBKa 13 deb-naketa nam rpm-naketa”

» [No6asneH HoBbIn noTok FORTS_USER_REPL - Monb3oBatenu. Tabnuubl:

o user - [onb3oBaresin cUCTeMbI

o sma_master - MNMpussaska SMA-nornHa K MASTER-noruiy

o sma_pre_trade_check - HacTpolikn npegsaputenbHbix NpoBepok SMA-norvHa

o sys_events - Tabnvua cobbITuii

» MoTtok FORTS_PROHIBITION_REPL:
o YpaneHo 3HaueHue "0x20000000 (CnoTbl)" gns nona group_mask B Tabnuue prohibition.
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* MNotok FORTS_REFDATA_REPL:

o YpaneHa ycTapeBlwas Tabnuua option_series. BmecTto 3Toii Tabnuubl Hado MCNoNb3oBaTb TabauLy
sess_option_series.

o B Tabnuuy sess_option_series pgo6asneHbl nons interest_rate_risk_up, interest rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

o W3 Tabnuupl sess_option_series yfaneHo ycTapesluee nose state. BMecTo Hero cneflyeT Ucnonb30BaTb nose
state U3 TabnMLbI Opt_sess_contents.

o W3 Tabnuupl investor yaaneHo yctapesLiee nose status. BMecto Hero cnefyeT ncnonb3osath none xstatus.
e Motok FORTS_CLR_REPL:

o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa gobasneHo none sbor_nosys.

o B Tabnuuy fut_sess_settl go6asneHo none index_div.
e Motok FORTS_VM_REPL:

o [o6aBneHa Tabnuua cobbIThii Sys_events.
e lMotok FORTS_VOLAT_REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.
* lMoTtok FORTS_INFO_REPL:

o B Tabnuuy option_series_params go6asneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.
* Motok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn fo6asneHo none num_orders.

e YpaneHbl kogbl ownb6ok: 9999.

02.06.2023

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_COMMON_REPL:
o B Tabnuuy sys_events gobasneHo nosne event_type.

o HauvHas ¢ Bepcum 7.12 none type B Tabnuie sys_events 06bsB/AETCA ycTapesLM 1 ByeT yaaneHo B Bepcum
7.18. BmecTO Hero cnegyeT Ucnosb30Barb rnose event_type.

* Motok FORTS_REFDATA_REPL:

o W3 Tabnuupl opt_sess_contents yaaneHsl yctapeslune nons d_exec_beg v d_exec_end. BMecTo Hux cnegyet
MCMob30BaTh Mosie expiration_date n3 Tabnuubl sess_option_series.

o M3 Tabnuubl opt_sess_contents yganeHo yctapeBluee none step_price. BmecTo Hero cnegyeT ucnonb3osarb
none step_price u3 Tabnuubl sess_option_series.

o Hauunnas ¢ Bepcum 7.12 none opt_sess_id B Tabnuue session 06bABASETCS ycTapeBLUM 1 ByaeT yaaneHo B
Bepcun 7.18. BMecTo Hero criegyeT ncnosb30BaTh none sess_id.

o B Tabnuuy sess_option_series gobasneHbl nons step_price_clr n step_price_interclr.
* lMotok FORTS_CLR_REPL:

o W3 Tabnuy fut_pos, opt_pos, fut_pos_sa v opt_pos_sa yaasieHbl nons vat_ex v vat_cc.
e Motok RTS_INDEX_REPL:

o HauuHas c Bepcumn 7.12 none value B Tabnuue rts_index o6baBNSAETCS ycTapeBLUMM U ByaeT yaaneHo B Bepcum
7.18. BmecTo Hero criegyeT ucnonb3oBath none value_highprec.

¢ VI3meHeHns B pPeno3nTopnn cxem nogayn KomaHa:

o MepneHHble Bepcun komaHasl ChangeClientMoney (Bepcumn komaHg ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104 ) HaunHas ¢ Bepcum 7.12 06bABNAIOTCA YCTapeBWyMU 1 ByayT yaaneHsl B Bepcum 7.18. Micnonb3yiite
6oree 6bICTpytO Bepcuto komaHabl ChangeClientMoney c ID in = 458 / Reply ID out = 187.
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» BBepcumn 7.12 B cucTemMe BBeIEHO OrpaHnyeHmne Ha KonmyecTBo O4HOBPEMEHHbIX NOAMUCOK Ha OAMH NoTok Plaza2
(Cgate) oT ofHOro LUIO30BOrO JI0TMHA - He 6onee 20 (nogpobHee cMm. pasgen “3.3.9. OrpaHMyeHne KomyecTea
O[IHOBPEMEHHO OTKPbITLIX NOTOKOB PenvKaLuy oT ogHOro coeanHeHns Plaza2").
27.03.2023 BHeCéHHble n3meHeHus:
* Bpaszgen"2.4.4. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onvcaHune HoBbIX (h/1aros:
o Yctapeswwii 6uT "eREPOCCStatus (0x2000)" nepenmeHoBaH B "DueToCrossCancel (0x2000)" - MpusHak cHs-
TUS NACCUBHOI 3asBKM NPK KPOCC-CAETKE.
* HauuHas c Bepcun 7.9 B cucteme SPECTRA cepBUC MH(POPMUPOBAHUS YYACTHUKOB O MPOFHO3HbIX 3HAYEHUSIX
puck-napameTpoB (ForecastiM) 06bsaBNsSeTCA ycTapeBLMM C NOC/eAyoLWmuM yaaneHmem cepeurca B Bepcum 7.15.
» Motok FORTS_COMMON_REPL:
o B Tabnuuy common fo6asnieHo nosne swap_rate.
o Jlo6aBneHa Tabnuua cobbITuii Sys_events.
» MoTtok FORTS_PROHIBITION_REPL:
o B Ttabnuuy prohibition go6asnexbl nons section_id n base_contract_id.
o HaunHas c Bepcun 7.9 3HaveHmne "0x20000000 (CnoTbl)" ans nons group_mask B Tabnuue prohibition o6baBns-
eTcsa ycTapeBLIMM 1 ByaeT yaaneHo B Bepcum 7.15.
» MoTtok FORTS_REFDATA_REPL:
o N3 Tabnuy, fut_sess_contents u fut_instruments yganeHo yctapesllee nosne is_percent. Bmecto Hero cnegyet
1cnonb30BaTh nosne asset_class ns tabnuupbl fut_vcb.
o B tabnuuy investor gobaeneHo none xstatus. Mone xstatus oTiMyaeTcsa OT CyLEeCTBYHOLWEro nons status pactum-
PEHHbIM TVUMOM i8 1 TpaHCNAUMel B HEM ABYX AONOMHUTE/NbHbIX (Naros:
= 0x10000000000 - KBanimcumpoBaHHbIii MHBECTOP
m 0x40000000000 - CHATb NaccuBHYIO 3aABKY NPW KPOCCc-cAenke
o HauuHas c Bepcum 7.9 none status B Tabnuue investor o6baBnseTcs ycrapeswmm n 6ygeT yhaneHo B Bepcum
7.15. BmecTo Hero criefyeT Ucnonb3oBath nose xstatus.
o flobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents fo6asneHo none state.
o HaumHas c Bepcum 7.9 none state n3 Tabnuy, option_series n sess_option_series 06bABNSETCA yCTapeEBLUUM 1
6yneTt yaaneHo B Bepcun 7.15. BMecTo Hero ciieflyeT Mcnonb3oBarb nose state n3 Tabnuupl opt_sess_contents.
» Motok FORTS_INFO_REPL:
o W3 tabnuupl base_contracts_params yfaneHo yctapesLuee nose is_percent. BMecTo Hero cnegyert ucnosnb3o-
BaTb none asset_class.
o JlobaBneHa Tabnuua brokers_base_contracts_params.
* I3MeHeHUs B peno3nTopum CXem nogayn KoMaHz;:
o Jlo6asneHa HoBas komaHga ChangeBFClientBaseContractParametersNextSession (msgid=1057) - 13meHeHune
napameTpos k/imeHToB B® no BA.
09.11.2022 BHeCEHHble N3MeHeHuA:
* B pasgen "2.3.1. 3asBku — 06LMe BO3MOXHOCTU" A06aBneHo onvcaHmne 3aaBok Tuna Book-or-Cancel (BOC).
» Pazgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu UCMNOHEHUU 1 UCTeYEHUN hbOYEPCOB M OMUMOHOB" pa3tuT Ha
[Be yacTu:
0 "2.4.4. Tlpu3Haku, BbiCTaBsieMble Y 3a5BOK 1 COENOK".
o "2.4.5. Tunbl caenok, opmmrpyemMble Npy UCNOSTHEHUN 1 UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
* B pasgen "2.4.4. lMpu3Haku, BbiCTaBsieMble Y 3asiBOK 1 cAenok" fobaBieHo onucaHrne HoBbIx chnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpur3Hak 3asiBKM AW CAEMKU B ayKLUNOHE OTKPbITUS.
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o BOC (0x1000000000000000) - 3asBka Book-or-Cancel (BOC).

[lo6asneH pasgen "2.5.7. AyKUMOH OTKpbITUA".

Motok FORTS_TRADE_REPL:

o B Ttabnuupl orders_log n multileg_orders_log fo6asneHo none xstatus?2.

o B Tabnuubl user_deal n user_multileg_deal go6asneHbl nons xstatus2_buy u xstatus2_sell.
Motok FORTS_ORDLOG_REPL:

o B Ttabnuupl orders_log n multileg_orders_log fo6aBneHo none xstatus?2.

MNotok FORTS_DEALS_REPL:

o B Ttabnuupl deal n multileg_deal go6aBneHbl nons xstatus2_buy u xstatus2_sell.

MNotok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy orders go6asneHo nosne xstatus2.

Motok FORTS_ORDBOOK_REPL:

o B Tabnuuy orders fo6aBneHo nosne xstatus2.

MNotok FORTS_COMMON_REPL:

o B Tabnuuy common go6aeneHo none opening_auction_price.

MNotok FORTS_REFDATA_REPL:

o [lob6aBneHbl Tabnuubl sess_option_series, discrete_auction n discrete_auction_base_contract.
o W3 Tabnuupbl opt_sess_contents yaaneHbl Nons europe, min_step, lot_volume.

o B Tabnuuy user gob6asneHo nose user_level.

o HaunHas c Bepcun 7.6 Tabnuua option_series 06bABNAETCS ycTtapesLleii U ByaeT yaaneHa B nocresyoLmx
Bepcusx. BMecTo 3Toii Tabnuubl Hao 1cnonb3oBaTb Tabnuuy sess_option_series.

Motok FORTS_CLR_REPL:
o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6asneHbl Nons pos_exec u charge_exec.

o HauvHas ¢ Bepcun 7.6 nonsi vat_ex u vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa u opt_pos_sa 06baBNs-
1oTCA ycTapeswmmn n 6yayT yaaneHsl B Bepcun 7.12.

Motok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo nosne subrisk_step.
o N3 Tabnuubl futures_params yaaneHo none subrisk.

M3MeHeHNs B penosuTopum Cxem nogadun KoMaHs;:

o B komaHay IcebergAddOrder no6asneHo none type (i4). Jo6asneH HoBbii TN komaHAbl IcebergAddOrder
(msgid=472).

[lo6asneHbl HOBblE KOkl OLWNGOK: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305

M3MeHeHb! TEKCTbI KOA0B OLUNGOK: 62

15.09.2022

BHECEHHblE N3MEHEHUA:
» [o6asneH pa3gen "2.3.4. Kpocc-caenku”.

« [o6asneH pasgen "2.4.3. MNpekpalyeHne 06a3aTeNnbCTB N0 OAHOAHEBHBLIM (DbHOYEpPCaM C aBTONPOoHrauvein ("Bey-

* Bpasgen "2.4.4. Tunbl caenok, hopmMurpyeMble Npy UCNOSIHEHUN U UCTEUYEHMM (DbHOYEPCOB 1 OMLMOHOB" f06aBNeHO

HbIM obloyepcam™)”.

onncaHme HoBbIX (*J}'IaI'OBZ

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHn4Yeckas caenka Bcneacteve fob6poBosibHOo
BbIXOJa U3 BEYHOrO obloyepca (Ha OCHOBaHUW NOAAHHOIO NOPYYeHNS).
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o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHu4eckas caenka BCreacTBue NpUHyanTeIbHO-
ro BbIX0Aa V3 BeYHOTo hblovepca (peasmsaums HeyA0BNeTBOPEHHOIO Clpoca).
o ePerpetualFuturesExecution (0x800000000000000) - TexHu4eckast caesnka B CBA3aHHOM MHCTPYMeEHTe Bcnea-
CTBUE BbIXOAA 13 BEYHOrO (hbtoyepca.
e Motok FORTS_FEE_REPL:
o B Tabnuuy adjusted_fee pob6aenewbl nona  adjusted_fee_trade_buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.
» MoTtok FORTS_PROHIBITION_REPL:
o Jlo6aBneHa Tabnuua cobbITuii Sys_events.
» Motok FORTS_REFDATA_REPL:
o YpaneHa yctapeslas Tabnuua prohibition. BMmecTo aToil Tabnuupl Hafo ncnonb3oBats Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.
o [lobaeneHa Tabnumua fut_exec_orders.
o HaunHasa ¢ Bepcum 7.3 none is_percent n3 tabnuy, fut_sess_contents n fut_instruments o6bABNsAeTCA ycTapes-
LM 1 6yAeT yaaneHo B Bepcun 7.9. BmecTo Hero cnegyeT ncnonb3osarthb 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-
LW1M 1 6yayT yaaneHsl B Bepcun 7.9. BmecTo HUX cnegyeT MCnonb3oBaTth none expiration_date n3 tabnuupl
option_series.
e Motok FORTS_INFO_REPL:
o /3 Tabnuubl currency_params yaasieHo none signs.
o HauvHas ¢ Bepcun 7.3 none is_percent B Tabnuue base_contracts_params 06bsiBNsieTcsa ycrapesLumnm n bynet
yAaneHo B Bepcun 7.9. BMecTo Hero crieflyeT ncnonb3osath none asset_class.
* VI3MeHeHus B peno3ntopumn Cxem nogaumn KoMaHs;
o B komaHgbl FutChangeClientProhibit u OptChangeClientProhibit so6asneHo none client_priority (i4). Jo6asneHsbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o [lobasneHa HoBas kKomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UCMONTHEHWNE OAHOLHEBHbIX
(PbHOYEPCOB C aBTOMPO/IOHTALMENA.
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&HHble n3MeHeHus:
» [o6asneH pa3gen "2.11. ONumUOHbI Ha akummn®.
e V3meHeH pa3gen "2.2.3. OnumoHb!".
* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".
* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOHEHWUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onucaHne HOBbIX (hNaros:
o eSyntheticPassive (0x200000000000000) - Mpn3HakK NacCUBHOM CUHTETUYECKON 3asBKN.
* 3meHeH pa3gen "2.5. PacnucaHune TOpros v KNvpuHra”.
* 3meHeH pasfen "2.6.3. OrpaHMYeHUs1 Ha TOProBble onepaLyn 1 OTKPbITUE NO3ULMIA A5t KTMEHTOB".
» MoTtok 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.
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MNotok FORTS_USERORDERBOOK_REPL:

o N3 Tabnuubl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.

Motok FORTS_POS_REPL:

o B Tabnuupl position v position_sa gobasneHo none last_quantity.

MNotok FORTS_PART_REPL:

o B Tabnuupl part n part_sa gob6asneHbl nons premium_intercl n net_option_value.

MNotok FORTS_PROHIBITION_REPL:

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

Motok FORTS_REFDATA_REPL:

o B Tabnuuy option_series gob6aeneHsl 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.

[e]

M3 Tabnuubl opt_sess_contents yganeHo none base_isin_id.

o HauuHas ¢ Bepcvn 7.0 nose europe B Tabnuue opt_sess_contents 06bsABSIETCS YCTapeBLIUM U ByAeT yaaneHo
B Bepcuy 7.6. BMECTO Hero crieAyeTt 1cnosib3oBarb Nosie exercise_style n3 Tabnuusl option_series.

o HaunHasi c Bepcum 7.0 none min_step B Tabnuue opt_sess_contents 06bABNSETCS yCTapeBLUUM U ByeT yaaneHo
B Bepcuyn 7.6. BMECTO Hero crneayeT 1cnosb3oBaThk nosie min_step 13 Tabnuupl option_series.

o Haunnas c Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06baBA€TCA ycTapeswyM 1 6ygeT yaa-
NeHo B Bepcuu 7.6. BmecTo Hero cnegyet ucnonb3osarb nose lot_volume u3 Tabnuubl option_series.

o HaumHas c Bepcum 7.0 none step_price B Tabnuue opt_sess_contents 06bsABASETCS YCTAPEBLUMM U OyAET yaa-
JIEHO B Bepcuy 7.6. BMECTO Hero crieAyeT 1cnosib3oBaTh nosie step_price 13 Tabnmusl option_series.

o B Tabnuuy fut_vch go6asneHsl nons asset_class n board_md.
o B Tabnuue fut_vch ans nons asset_class yaaneHo 3HaueHve: '7' - [lparoyeHHble MeTanbl.

o B Ttabnuuy opt_intercl_info go6aBneHbl nons premium n premium_in_settl_currency.

(e]

B tabnuuy opt_vch po6asneHo none settlement_currency.

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeslwas Tabnuua usd_online.

o W3 Tabnuubl option_series yganeHsl nons A, B, C, D, E, S.

MoTtok FORTS_CLR_REPL:

o B Tabnuupl opt_pos n opt_pos_sa gobasneHbl Noss premium v premium_in_settl_currency.
o lob6aBneHa Tabnuua option_series_settl.

MoTtok FORTS_VM_REPL:

o B Tabnuupl opt_vm 1 opt_vm_sa gob6asneHbl Noas premium v premium_in_settl_currency.
MNotok FORTS_INFO_REPL:

o HauvHas ¢ Bepcum 7.0 none subrisk_step B Tabnuue base_contracts_params o6baBnsieTcs yctapesLunm 1 yaet
yfaneHo B Bepcuu 7.6. BmecTo Hero cnegyeT ncnonb3osarhk nose strike_step us tabnuubi option_series_params.

[e]

B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.
o B Tabnuue base_contracts_params ans nons asset_class yaaneHo 3HadeHve: '7' - [lparoleHHble MeTasbl.

o Haunnas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6baABNseTCS ycTapesLwmm 1 6yaeT yaasieHo B
Bepcun 7.6. BMecTo Hero criefyeT Ucnonb3osatb nose sub_risk n3 Tabnuupl option_series_params.

o B Tabnuuy option_series_params po6aeneHbl 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.
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o 3 Tabnuubl option_series_params yganeHbl nons a, b, ¢, d, e, s.
* lI3MeHeHbl TEKCTbI KOAO0B OLWNGOoK: 4067.
05.04.2022 BHeCEHHbIE N3MeHeHuA:
» [Nob6asneH pasgen "2.2.2.1. OgHoAHEBHbIE (hblOYEPChI C aBTOMNPOsIOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KMEHTA", ABNAIOLLMIACS yCTapeBLLIMM.
e lMotok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents 415 nons signs nosBuacs HoBbI 6uT: 0x4000 - OAHOAHEBHbIV (ObIOYEPCHbIN KOH-
TpakT ¢ aBTonponoHrauveii (CFD - Contract for difference).
e lMotok FORTS_CLR_REPL:
o B Tabnuuy fut_sess_settl nobasneHo none swap_rate.
20.10.2021 BHeCEHHbIe 3MeHeHusA:
» [opaboTka yTnnutbl 4718 cMeHbl napons (change_password.exe):
o B cTpoky 3anycka fo6aBfieH napaMeTp app_name (MMsi NPUIOXeHUs).
o B cTpoky 3anycka fo6asneH napameTp local_pass (naposb A1 oKaibHOro COEAVHEHNS C POYTEPOM).
o /13 BO3MOXHBIX K/IOUYei CTPOKYM 3anycka yaaseH kiwod key.
» No6asneH HoBbli NoTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BblHeceHa B oTAeNbHbIN
NOTOK.
* lNMotok FORTS_REFDATA_REPL:
o HauvHas c Bepcum 6.15 Tabnmua prohibition 06bsBNsieTCA ycTapesLueii n 6yaeT yaanieHa B Bepcun 7.3. Bmecto
3TOW Tab/mubl HaZOo Ncnonb3oBaTk Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
¢ Motok FORTS_INFO_REPL:
o HaumHas ¢ Bepcuu 6.15 none signs B Tabnue currency_params oGbsIBMSIETCS YCTapeBLWMM W GyLeT yAaNeHo
B Bepcun 7.3.
» [o6aBneHbl HOBble KOAbI OLIMGOK: 81, 4280-4282.
* I3MeHeHbl TeKCTbl KOAOB OWM60K: 4160.
* YpaneHsbl kogbl ownbok: 4168.
23.07.2021 BHecéHHble n3meHeHus:
» [Nob6asneH pasgen "2.10. Cpenkv yperynmposaHus'.
* Motok FORTS_PART_REPL:
o 13 Tabnuubl part yaaneHo none balance_money.
* lMotok FORTS_REFDATA_REPL:
o B Tabnuubl fut_sess_contents u fut_instruments go6asneHo none enforce_ims_half netting.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.
o B Tabnuuy option_series_params gobaeneHbl nons margin_style, settlement_type, exercise_style.
* MNotok FORTS_FEERATE_REPL:
o B Tabnuubl futures_rate, option_rate fo6asneHo none exp_clearing_fee. B Bepcuu 6.12 none scerga 6yaer co-
nepxatb "0.0". B Bepcun 6.15 310 none 6yaeT 3anoNHATLCA 3HAYEHUSIMU CTaBKMy.
e YpaneHbl kogbl owmn6bok: 4120, 4121.
» [lo6aBneHbl HOBble KoAbl oLWn60oK: 80.
14.05.2021 BHeCcEHHble nsmeHeHus:

17



29.05.2025

PLAZA Il wnto3 Bepcus 8.3

Aata

N3meHeHus

B pa3sgen "2.4.3. Tunbl caenok, hopmupyemble Npu UCNONHEHUN U UCTEYEeHUM (hbHOYEPCOB Y ONLMOHOB" A06aBNeHo
onvcaHune HoBbIX (h/1aros:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHuA WTpada 3a CAeNKN yperynmposaHus.

YpaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnefyeT Ucnosb3oBarb
notok FORTS_TRADE_REPL.

YpaneHsl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo HUx cneayet
ncnonb3osatb 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 UCrnosib30Barh 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 crnegyet
ncnons3osatb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

MNotok FORTS_TRADE_REPL:

o W3 tabnuy, orders_log n multileg_orders_log yaaeneHo none local_stamp.

o B Tabnuupl orders_log n multileg_orders_log go6aBneHo none reason.

o B Tabnuubl user_deal n user_multileg_deal go6asneHsbl nons reason_buy u reason_sell.
Motok FORTS_FEE_REPL:

o lobaBneHa Tabnuua penalty.

MNotok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo nosne reason.

MNotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo nosne penalty.

o B Tabnuuy part_sa go6asneHo nosne blocked_tax.

MNotok FORTS_REFDATA_REPL:

o N3 Tabnuy fut_sess_contents, fut_instruments n opt_sess_contents ygasneHo nosne d_start.
o B Ttabnuuy prohibition so6asneHo none xprohibition_id.

o HauvHasa c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6bsBNseTca yctapeBlwum 1 6yaeT yaaneHo B
Bepcun 6.15.

o HauumHas ¢ Bepcuu 6.9 Tabnuua usd_online o6baBnseTcs yctapesLueli n 6yaet yaaneHa B Bepcun 6.15. BmecTto
3TON Tabnuupbl Hafo Ucnonb3oBaTb Tabnuuy curr_online notoka MOEX_RATES_REPL.

Motok FORTS_CLR_REPL:
o B tabnuuy money_clearing_sa go6asneHo none blocked_tax.
VI3MeHeHNs B peno3mTopumn Cxem nogayv KomaHg;:

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder un
IcebergDelOrder yganeHo none local_stamp. [o6aBneHbl HoBble Tunbl komaHA: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), lcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) n IcebergDelOrder (msgid=464).

o YpaneHa yctapesllas komaHgaa FutTransferRisk.
[lo6aBneHbl HoBble KOAb! OLwmn60okK: 3001.

VI3MeHeHbl TEKCTbI KO4OB OLWN60K: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:

Motok FORTS_PART_REPL:

18



29.05.2025

PLAZA Il wnto3 Bepcus 8.3

Aata

N3meHeHus

o HaunHas ¢ Bepcun 6.8 B Tabnuue part none balance_money o6bsiBNSIETCA yCTapeBLWNM 1 6yaeT yaaneHo B
Bepcun 6.12.

12.01.2021

BHeCEHHble n3MeHeHUA:
e Motok FORTS_REFDATA_REPL:

o B Ttabnuuy dealer fo6asneHo none order_allowed_in_morning_session.
* lMoTtok FORTS_INFO_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
* VI3MeHeHVs1 B peno3nTopumn cXem nogauu KoMaHz;:

o HauvHas c Bepcun 6.7 npoueaypa FutTransferRisk 06baBnsieTcs ycTapesLueii n 6yaeTt yaaneHa B nocneayoLwmx
BepCuUsX.

» [lo6aBneHbl HOBble KOAbI OLLINGOK: 4226.

19.10.2020

BHeCEHHble n3MeHeHus:

e V3meHeH pa3sgen "2.5. PacnncaHue TOpros v KAnpuHra'.

* M3meHeH pa3gen "2.4.3. Tunbl caenok, opmmpyemble npu UCMoSIHEHUN N UCTEYEHNW (DbIOYEPCOB U OMLUOHOB".
* lMotok FORTS_TRADE_REPL:

o B Tabnuuax orders_log n multileg_orders_log none local_stamp 06bsiBNsieTcA ycrapeBwmnm 1 6yaeT yaaneHo B
Bepcun 6.9.

¢ Motok FORTS_DEALS_REPL:
o B Tabnuuy deal go6asneHbl nons xstatus_buy n xstatus_sell.
o B Tabnuuy multileg_deal gob6aBneHbl nons xstatus_buy u xstatus_sell.
* Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy info go6asneHo none publication_state.
e Motok FORTS_ORDBOOK_REPL:
o B Ttabnuuy info go6aBneHo none publication_state.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy user gobaeneHo none password_expiration_date.
* I3MeHeHVs1 B peno3nTopumn CXem nojaun KoMaHz,;:

o O6HOBNEHHAas KOMaHAa YCTaHOBKW KnueHTckmx numnutoB ChangeClientMoney (msgid=458).

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

o KomaHga OptChangeRiskParameters nepenmeHoBaHa B OptChangeRiskParametersNextSession.

o B komaHaax none local_stamp o6bsBAsieTCs ycTapeBLUnM 1 GyaeT yaasneHo B Bepcum 6.9.

» [No6asneHbl HOBble koAbl owwnbok: 300-307, 4175.

* I3meHeHbl TeKCTbl kOA0B own60kK 4006-4011, 4017.

17.08.2020

BHecéHHble nsmeHeHus:
» [No6asneH pasgen "2.3.5. Alicbepr-3asBku’.

» Bpasgen "2.4.3. Tunbl cAenok, hopmupyemMble npu UCNOSIHEHUN U UCTEYEHWM (DbIOYEPCOB W OMLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aros:

o elceberg (0x800000000000) - npu3Hak aicbepr-3asiBk1, CAEMKN NO aincbepr-3asiBke

o eSynthetic (0x200000000000) - NpM3HaK CUHTETUYECKOI 3aBKU
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o eOperatorinputSA (0x1000000000000) - 6nokmpoBka No PacyeTHOMy Koay
* M3meHeH pa3gen "2.6.9. MNogaepxka oTpuuaresbHbix LeH B SPECTRA".
» [Nob6asneH pasgen "2.9. CUHTETUYECKUIA MaTUmnHT".

e No6aBneH HoBbli notok FORTS _TRADE_REPL - o6beguHeHne FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

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

» [otok FORTS_TRADE_REPL:

o B Tabnuuy orders_log pgo6aeneHbl nons  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B T1abnuuy multileg_orders_log po6asneHbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy user_deal pgo6asneHbl nons public_order_id_buy, public_order_id_sell, private_order_id_buy,
private_order_id_sell.

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

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

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

* lMotok FORTS_USERORDERBOOK_REPL:
oB Tabnuuy orders pgo6asneHbl nons  public_order_id, public_amount,  public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.
» B Ttabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o lMone id_ord nepenmMeHoBaHo B public_order_id.
o [Mone xamount nepenmeHosaHo B public_amount.
o Mone xamount_rest nepemmeHoBaHo B public_amount_rest.
o lMone action nepevmeHoBaHo B public_action.
» B Ttabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL:
o lMone id_ord_buy nepeumeHoBaHo B public_order_id_buy.
o Mone id_ord_sell nepermeHoBaHo B public_order_id_sell.
» B Ttabnuue orders notoka FORTS_ORDBOOK_REPL:
o lMone id_ord nepenmeHoBaHo B public_order_id.
o lMone xamount nepemmeHoBaHo B public_amount.
o Mone xamount_rest neperMeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

(e]

Mone init_moment nepermeHoBaHO B public_init_moment.
o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

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

e Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CIMNEKTPA 6.5 o6basnstoTcs
ycTapeBLMU, U3MEHEHUs cneayeT cMoTpeTh B onncaHun FORTS_COMMON_REPL.
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Motok FORTS_COMMON_REPL:

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

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

o W3 1abnuubl common ygasneHsl nons old_kotir n cur_kotir.
[MOTOKN arpermpoBaHHbIX CTakaHoB:

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

o B T1abnuue orders_aggr n3meHeHo onucaHune nosns volume u gobasneHo nosne synth_volume.
MoTtok FORTS_CLR_REPL:

o W3 Tabnuubl money_clearing yaaneHo none share.

o W3 Tabnuupl fut_pos yganeHo none account.

o 13 Tabnuubl opt_pos yaasneHo none account.

[o6aBneH HoBblli notok FORTS_REFDATA_REPL - o6beguHeHne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL B Bepcun CIMNEKTPA 6.5 06b51BNst0TCA ycTapesLUn-
MU, U3MEHeHuA criegyet cmoTpeTb B onucaHnn FORTS_REFDATA_REPL.

MNotok FORTS_REFDATA_REPL:
o W3 Tabnuupl fut_sess_contents yaaneHbl nons code_vceb, old_kotir, d_pg u last_cl_gquote.
o W3 Tabnuubl fut_vcb ynaneHsl nons code_vcb u is_foreign.

o N3 Tabnuubl fut_instruments yaaneHsl nonsi code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.

[e]

W3 Tabnuupl dealer yganeHo none go_ratio.

o W3 Tabnuupbl prohibition yaaneHo none code_vch.

[e]

B tabnuuy fut_margin_type no6aeneHo none operator_input.

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

o W3 1abnuubl opt_vcb yganeHo none code_vch.

o B Ttabnuuy option_series go6asneHo none m_bach.

Motok FORTS_INFO_REPL:

o W3 Tabnuubl base_contracts_params yganeHo nosne code_vcb.

o N3 Tabnuubl futures_params yaaneHsl nons code_vch, settl_price u settl_price_real.

o W3 Tabnuupbl investor yaganeHo none go_ratio.

(e]

M3 Tabnuupbl dealer yaoaneHo none go_ratio.

o B Tabnuuy option_series_params gob6asneHo none m_bach.

Motok FORTS_PART_REPL:

o W3 Tabnuubl part yganeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
MNotok FORTS_RISKINFOBACH_REPL:

o B Tabnuuy volat_coeff no6asneHo none m.

M3MeHeHNs1 B pENO3UTOPUM CXEM NOLAYN KOMaHA!

o [lo6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.

o JlobaBneHa HoBast komaHaa DelUserOrders - o6beauHset FutDelUserOrders un OptDelUserOrders.
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o [lo6asneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 yripasne-
HMA alicbepr-3asBKkamu.

o KomaHga ChangeBFParameters nepenveHosaHa B ChangeBFParametersNextSession.

o KomaHga ChangeBFClientDefaultParameters nepeumeHoBaHa B
ChangeBFClientDefaultParametersNextSession.

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

19.06.2020

BHeCE&HHble N3MeHeHUA:
» [No6asneH pasgen "2.6.9. Mogaepxka oTpuuarensHbix LeH B SPECTRA"
» [Nob6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl an1s 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 Tabnunuy common go6aeneHo none price_assigned_by_admin.
* lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb fobasneHsbl Nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Ttabnuuy opt_vch gobasneHsl nons negative_prices, option_model.
o B Tabnuuy option_series gob6aeneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params fo6asneHo none option_model. Mons has_options n spot_price 06bsBNS-
10TCA yCTapeBL MK 1 ByayT yaaneHbl B Bepcun 6.6.

o B Tabnuuy futures_params go6asneHsl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params go6aeneHbl nons a-s_black, a-s_bach.
* lMotok FORTS_VOLAT_REPL:

o B Ttabnuuy volat po6asneHo none option_model.

15.01.2020

BHeCé&HHble N3MeHeHus:
» [o6aBneH pasgen "2.6.8. BNOKMpOBKa GPOKEPCKOW YacTn KIMeHTCKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.

» [No6asneH HoBbli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl A5 pacyeta 6pokepcKoli Komumc-
cun.

e Motok FORTS_PART_REPL:

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

o B Tabnuuy common go6aeneHo nose total_premium_volume.
* I3MeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o [lobaBneHa HoBasi koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa NapameTpoB 418 pacueta 6pokep-
CKO KoMUuccum.

» [o6aBneHbl HOBble KoAbl oLwm60k: 3000.

10.12.2019

BHeCE&HHble N3MeHeHus:

* BHeceHbl nameHeHus B pasgen "3.1.3. YctaHoska O B cpege Windows".

12.09.2019

BHeCéHHble N3MEHEHNS:
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» [No6asneH pasgen “3.3.10. Tunbl NOTOKOB faHHbIX". B onncaHns NOTOKOB A06aBMeH TUM, K KOTOPOMY OHW OTHOCATCS.

31.08.2019 BHeCéHHble n3meHeHus:
» [o6asneH pa3gen "3.3.9. MapTMunMoHMpoBaHne MaTymHra'.

» Bpasgen "2.4.3. Tunbl caenok, opmupyemMble Npy UCNOSHEHUN U UCTEYEHMI (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onucaHue AByX HOBbIX (h/1aroB, KOTOpbIE MPOCTABASATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e MNotok FORTS_FUTINFO_REPL:

o [lob6aBneHa Tabnuua instr2matching_map.
e Motok RTS_INDEX_REPL:

o W3 Tabnuupl rts_index yaaneHsl yctapesLwe nons prev_close_value, open_value, max_value, min_value.
* /13MeHeHVsi B peno3nTopumn cXem nojauu KoMaHz;:

o [lo6aBneHbl HoBble KoMaHAb! DelOrder, MoveOrder, ChangeClientParameters.

oB KoMaHgax ChangeBFParameters " ChangeClientParametersNextSession y none
calendar_spread_margin_type u ics_margin_type Tvn nons i4 n3meHeH Ha il.

» [lo6aBneHbl HOBblE KOAbl OLIMGOK 78, 79, 4269.

20.06.2019 BHecéHHble n3meHeHus:
* lMotok FORTS_FUTTRADE_REPL:
o N3 Tabnuubl orders_log yaaneHsl nons hedge u trust.
o W3 tabnuubl multileg_orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

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

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

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

* MNotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common gob6asneHo nosne settlement_price_open.
e Motok FORTS_FUTINFO_REPL:

o Jlo6aBneHa Tabnuua clearing_members.

o N3 Tabnuubl fut_sess_contents ypaneHsl nons d_exp u price_dir, n po6asneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

o B Tabnuuy fut_vcb gobaeneHsbl nons base_contract_code, signs.

o W3 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.

o B Tabnuuy prohibition fo6asneHo none base_contract_code.
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o B Ttabnuuy dealer fo6aBneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Tabnuuy investor go6asneHsbl 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 pgo6aeneHsl 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_vcb gobasneHo none base_contract_code.
o B Ttabnuuy option_series gob6asneHo nose signs.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl money_clearing n money_clearing_sa go6asneHo none asset_type.
o B Ttabnuuy fut_pos fobasneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
e Motok FORTS_VM_REPL:
o N3 tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMotok FORTS_INFO_REPL:
o Jlo6aBneHa Tabnuua multileg_dictionary.
o W3 Tabnuubl base_contracts_params yaaneHo none is_usd, 1 fo6aBneHbl B Tabnuvuy nons base_contract_code,
window_size.
o B Tabnuuy futures_params go6asneHsbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor go6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Ttabnuue investor none n_clr_2delivery nepenmeHosaHo B num_clr_2delivery.
o B Ttabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHsl nons du, hedge.
o B komaHge FutChangeBFMoney yganeHo none limit_pledge.
o B komaHge FutExchangeBFMoney ynaneHo none amount_pledge.
o B komaHge FutA_ddMuItiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o [lo6aBneHbl HoBble KomaHabl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmerHosaHa B ChangeBFClientDefaultParameters.
o B komaHgy OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HguBugyans-
HbI KO3dhdpuLMeHT Beca cueHapus SOMC".
» [lo6aBneHbl HOBbIE KOAbI OLUNGOK 77, 4225.
14.01.2019 BHeCEHHble n3MeHeHUA:
e B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.
» B Ttabnuuy opt_vchb notoka FORTS_OPTINFO_REPL gobasneHo none base_contract_id.
05.12.2018 BHeCE&HHblIe N3MeHeHuA:
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» [o6aBneHbl pasgensl "2.7. PazgeneHne ctaTycoB y4aCcTHMKOB TOProB M y4acTHUKOB kKnupuHra" u “3.3.8. CmeHa
naposns JocTyna B TOProByto cuctemy”.
* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo none ncc_request - npusHak "3anpoc k HKL, Ha 3aknioueHne caenok ¢ y4acTHUKOM
TOproe". A Takke U3MeHeHbl UAEHTUMKATOPbI 3TUX KOMaH,.
» [No6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
* BkomaHze OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3mMeHeH naeHTudrKaTop KomaHbl.
» [o6aBneHbl HOBble KOAbI OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
* Motok FORTS_OPTINFO_REPL:
o JlobaBneHa Tabnuua option_series.
o B Tabnuue opt_sess_contents yganeHsl nons is_limited, limit_up, limit_down, exch_pay un no6asneHo none
option_series_id.
e Motok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHs! nons firm_id n tm_name.
o W3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6asneHsl B Tabnuuy nons d_exp_start
n d_exp_end.
o M3 Tabnuubl fut_instruments ypaneHbl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.
« Motok FORTS_MM_REPL:
o B Ttabnuue cs_mm_rule none isin_id nepevmeHoBaHo B option_series_id.
e lMotok FORTS_MISCINFO_REPL:
o B Tabnuue volat_coeff none isin_id nepemmeHosaHo B option_series_id.
¢ Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n no6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuubl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6aBneH HOBbII koA, oLnbku 4208.
25.09.2018 [o6asneH pasgen "3.3.7. KnneHtckme SMA-10rMHbI (CMIOHCMPYEMBIA focTyn)".
03.08.2018 M3 Tabnuubl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP yaaneHsl Tabnuubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL po6asneHa Tabnuua option_series_params.
30.07.2018 M3 Tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL ynaneHo none coeff_out.
27.07.2018 BHecéHHble nsmeHeHus:
* l13meHeHbl onucaHus noneii is_cupon B Tabnuuax fut_bond_nkd u fut_bond_nominal
» [MNepeumeHosaHa Tabnuua fut_bond_nkd.
26.07.2018 [lo6aBneH HOBbIl koA oLwnbku 4220.
26.07.2018 BHeCéHHble n3meHeHus:
e lMotok FORTS_CLR_REPL:
o N3 Tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yganeHsl nons pos_beg, pos_end
o u3 Tabnuupl pledge_details yganeHsl nons amount_beg, pay, amount, amount _beg_money, pay_money,
amount_money.
e lMotok FORTS_DEALS_REPL:
o 13 Tabnuupl deal yganeHsl nons pos, amount.
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o u3 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.

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

e lMotok 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 T1abnuuy orders_log u multileg_orders_log yganeHbl nonsa amount,
amount_rest, status.

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position n position_sa yganeHsl 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 Tabnuuy fut_margin_type no6asneHo none type
O n3MeHeHbl onucanus nonein UCP_type u prohibit_coeff.
e lMoTtok FORTS_INFO_REPL:
o ypaneHa Tabnuua opt_sess_settl
o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnumupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6aeneHo none aspref
o u3 Tabnuy, orders_log n multileg_orders_log yaaneHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
o u3 Tabnumubl 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 go6aeneHo nosne aspref
o N3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o N3 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.

26



29.05.2025 PLAZA Il wnto3 Bepcus 8.3
Aata N3meHeHus
25.06.2018 [lo6aBneHbl HoBble KoAb! OWN60K (76, 4167, 4200 - 4207).
21.06.2018 [o6asneH pa3gen "3.3.6. [0TOKK, Noy4aeMble /TIOrMHaMy pasHbIX NOATUMNOB".
19.06.2018 Y komaHgbl FutChangeClientMoney yganeHbl Hencnosb3yemble nons limit_pledge n coeff_liquidity.
21.05.2018 B ta6numuy diler notoka FORTS_FUTINFO_REPL go6asneHo nosne signs.
11.04.2018 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLue-
HUA 1 TUN nona amount.
30.03.2018 B tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.
22.03.2018 BHeCE&HHbIe N3MeHeHus:
* B 1abnuuy dealer notoka FORTS_FUTINFO_REPL go6asneHo none signs.
» B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL go6aeneHbl 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 po6asneHsl nons has_options, msp_type n
currency_id.
* B notok FORTS_INFO_REPL go6aBneHbl Tabnumupbl currency_params 1 common_params.
28.02.2018 M3 notoka FORTS_FORECASTIM_REPL ypnaneHa tabnuua part_forecast.
26.02.2018 BHeCE&HHble N3MeHeHUsA:
* U3 Tabnuubl fut_vcb notoka FORTS_FUTINFO_REPL ygnaneHbl 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 OLWnG0oK: 4148, 4149,
i3meHeHo onucaHne kofoB ownbok: 4127, 4138
20.02.2018 BHeCE&HHblIe N3MeHeHuA:
» [No6aBneHo onucaHune komaHabl FutChangeBFLimit.
* B Tabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHsl nons money_blocked n vm_reserve.
31.01.2018 BHeCEHHblIe N3MeHeHus:

* W13 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 1abnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3smeHéH Tvn nons bond_type Ha i4.

M3 notoka FORTS_FUTTRADE_REPL yaaneHsl Tabnuubl deal n multileg_deal.

3 notoka FORTS_OPTTRADE_REPL yaaneHa Tabnuua deal.

* 13 Tabnuubl base_contracts_params notoka FORTS_INFO_REPL yaaneHo none points_num. B 3Ty xe Tabnuuy
[o6aeneHbl nons spot_price, mrl, mr2, mr3, k1, Ik2, risk_points_n.

» U3 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHsl nons limit u spot_signs. B 3Ty xe 1aénuuy
pob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared u max_addrisk. B a1y e Tabnuuy pgob6aeneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

B tabnuuy sys_events notoka FORTS_INFO_REPL go6asneHo none server_time.
* 13 Tabnuubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

e 3 Tabnumupl part notoka FORTS_PART_REPL ypanenbl nons pledge_free, pledge_blocked, coeff_liquidity,
pledge_old, pledge_amount.

* 13 Tabnuupl part_sa notoka FORTS_PART_REPL yaaneHsl nons pledge_amount u liquidity_ratio. B aTy xe Ta-
6numuy fobasneHsl nons vm_intercl n fee.

» [lo6aBneHo onucaHwe notoka FORTS_FEERATE_REPL - MOTOK TOYHbIX KOMUCCUIA BUPXN.
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» [o6aBneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

» B Ttabnuuy diler notoka FORTS_FUTINFO_REPL po6asneHbl 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 go6aenexo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer u investor.

» B notok FORTS_INFO_REPL po6asneHbl Tabnuupbl dealer u investor.

26.12.2017 BHeCE&HHble N3MeHeHUsA:
* B tabnuuy position notoka FORTS_POS_REPL go6asneHo none account_type
» B notok FORTS_POS_REPL go6asneHa Tabnuua position_sa.
21.12.2017 [o6aBneHbl HOBble KoAbl OLWMG0K (4160 - 4166).
16.11.2017 M3meHeHo onucaHve napamertpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCE&HHble N3MeHeHUs:

* M3 notoka FORTS_FUTINFO_REPL ynaneHna tabnuua delivery_report

» B 1abnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

* B Tabnuubl opt_rejected_orders 1 opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.

24.10.2017 BHeCE&HHble N3MeHeHUsA:

« B Tabnuuy fut MM_info notoka FORTS_MM_REPL po6asneHbl nons xamount_sells, xamount_buys,
Xxmm_amount

e B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xxmm_amount

28.08.2017 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition nameHeHb! TMn coobLe-

HUA 1 TUN nona 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.

e B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asnenbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017 BHeceHHble n3MeHeHus:

* B Tabnuupbl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_beg
1 xpos_end.

« B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6asneHbl nons xamount_beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.

15.05.2017 BHeceHHble n3MeHeHus:

e B 1abnumupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6asneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

« B Tabnuupl  orders notokoB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL wu
FORTS_OPTORDERBOOK_REPL gob6aBneHbl 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 nsmeHeHus:

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

» B tabnuuy multileg_deal notoka FORTS_DEALS_REPL ao6asneHo none xamount.

* B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nonas xamount 1 xamount_rest.

» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nosis xamount 1 xamount_rest.
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* 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 pfo6asneHbl nons Xpos 1 xamount.

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo nosne xamount.

» B Ttabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B 1abnuuy deal notoka FORTS_OPTTRADE_REPL gob6asneHbl nois Xxpos 1 xamount.

* B Tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl Nosnsa Xpos 1 xamount.

» B 1abnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl 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 3anonHsTca 3Ha4eHn-
AMU MO YMOMYaHUIO (Hy/K, NYCTble CTPOKU).

« 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 3HAYEHUAMNU NO yMON4a-
HWIO (HY/W, NyCTble CTPOKK).

28.12.2016

BHeceHHble nsmeHeHus:
» [No6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB rnocsie BO3MOXHO pa3aBuxkkiu'.

* W13 Tabnuupbl part notoka FORTS_PART_REPL yaganeHo none exp_weight.

21.12.2016

B cOOTBETCTBUM C NOMNTUKON AeKOMUCCUM NporpaMMHOro obecneyeHuns ¢ 5 gekabpsa 2016 npekpatleHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnague nnv paBHbix 198. 3T0 U3MEHeHWEe OTMEHSIET 1 06paTHYIO
COBMECTMMOCTb: LU/I03bl C GUGNNOTEKAMU BEPCUIA MNajLLle nan paBHbIMU 198, a Takke HanucaHHbIe C UCNOMb30Ba-
Hvem API P2ClientGate, He cmoryT Nnpofo/kaTb CBOH paboTy.

30.08.2016

VI3MEHEH CnUCOK CMHXPOEBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.

18.05.2016

BHeceHHble N3MeHEeHMS:
* YnaneHo onvcaHue MeToAoB Anst pa6oTbl co Cnotamu:
o "FutChangeBrokerVcb - 3meHeHne napametpos B® no BA";
o "FutChangeClientVcb - /I3meHeHve knneHTCKMX napameTpos no BA";

o "FutChangeMoney - N3MeHeHne nMMuTa Ha NoKynky cnotos no 6.

B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none exec_name (Mpr3Hak CPOYHOCTU
OnuMoHa).

» [No6asneHo onucaHne metoga "OptChangeRiskParameters - YnpaBneHune puck-napamerpamu OnumMoHoB".

* 13 coobueHus "FutChangeClientMoney - VI3MeHeHne KIMEeHTCKUX IMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuii coobLueHunii 3To none 6yaeT UrHOPMPOBATLCA B ClyYae 3anofiHeHWS.

» [No6asneHo onucaHve metoga "FutTransferRisk - Mepexoc pucka”.

» [Nob6asneHbl kogbl Bo3Bpata: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL po6asnexbl Tabnuupl fut_settlement_account n fut_margin_type.

* B notok FORTS_PART_REPL go6asneHa Tabnuua part_sa.

» B notok FORTS_CLR_REPL pgo6aBneHbl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.

* B notok FORTS_VM_REPL po6asneHbl Tabnumupl fut_vm_sa n opt_vm_sa.

B tabnuuy part notoka FORTS_PART_REPL go6asnexbl nons num_clr_2delivery n exp_weight.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.

e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons exp_clearings_bf wn
exp_clearings_cc.
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* 3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yaaneHbl nonsa allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [Lo6asneHo onucaHme CODHeartbeat.
14.10.2015 B Tabnuuy fut_sess_contents go6aeneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble KoAbl o060k (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" fo6asneH pasgen "O6paboTka HeLTaTHbIX CUTyauuii”.
22.01.2015 [lo6aBneH pasgen "ABTOMaTUYECKOE CHATME 3asiBOK MPY OTK/TIOYEHNM MO/Ib30BaTeNs OT TOpPros".
16.12.2014 OTpefakTMpoBaH CMMCOK KOLO0B OLIMGOK.
29.09.2014 [Jlob6asneHa pacwmdposka Tabnuubl prohibition notoka FUTINFO.
18.08.2014 [lo6aBneHbl kogbl owmnbok ASTS.
24.07.2014 B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHC/MpyloTcsa 06s13aTenscTBa Map-
KeT-MelikepoB ¢ geTanu3aumeli 40 CEMU3HAYHOTO KIIMEHTCKOMO KOAa.
dopmartbl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb ngeHTUYHbI.
M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
25.04.2014 B notok FORTS_MM_REPL pgo6aBneHa HoBasi Tabnuua mm_agreement: Tabnvua c Homepamu 1 Tunamy JoroBopoBs
Ha OKasaHue MapKeT-MeiKepCKux yCnyr.
15.04.2014 [o6aBneHbl HOBble KOMaHAbI:
« [NepeHoc thblovepcHoit nosunuun mexay b®
MepeHoc oNuUMOHHOM No3uumnn mexay b
14.01.2014 [o6asneHbl HOBblE NONSA:
« fulfil_min - npoyeHT MUHUMaNIbHOro UCMO/THEHNS 0653aTeNIbCTB 3a TOPrOBYHO CECCUID
fulfil_partial - npoueHT YacTUYHOro NCNOMHEHWS 0653aTeNbCTB 3a TOProBY CECCUIO
fulfil_total - npoueHT NoNHOro UCNOMHEHUs1 0653aTe/NbCTB 3a TOPrOBYHO CECCUI0
is_fulfil_min - npu3Hak MMHUMa/ILHOrO NCNONHEHUS 06A3aTENbCTB B TEKYLLWIA MOMEHT
is_fulfil_partial - npn3Hak 4acTM4HOrO NCNONHEHNS 06A3aTENbCTB B TEKYLLMIA 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 - iaeHTudmkaTop Kypca
B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [o6aBneH aHOHUMHbI noTok orderbook:
- FORTS_ORDBOOK_REPL
[lo6asneHo none:
* ext_reserve - [loNofIHATENbHbIA pe3eps
B Tabnumuy money_clearing notoka FORTS_CLR_REPL
YpaneH notok FORTS_CLMONEY_REPL
12.04.2013 [o6asneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix
B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL
10.04.2013 [o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsix
B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL
26.03.2013 Lo6aBneHo HoBoe none:
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* rate_id - iaeHTudmkaTop Kypca

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

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-/1aiiH

[lobasneHa HoBas Tabnuua:

* rates - CnpaBOYHUK KypCcOB BasTHOT

B notok FORTS_FUTINFO_REPL

27.11.2012

Il3mMeHeHne onncaHnsa Tabnmupl user_deal.

01.11.2012

[lobaBneHo onvcaHue aByx cobbITUIA ANa Tabnuubl Sys_events.

30.10.2012

O6HOBNEHVE [JOKYMEHTaLMN:

* B pasgene "MeTtog FutChangeMoney - VIameHeHne numnta Ha Nokynky cnotoB no 6" gonosHeHo onucaHve na-
pametpa limit_spot_buy.

* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asaBok” 1 "Metog OptMoveOrder - MepemelleHne aByx
3a1BOK" JONONHEHO ONMCaHne NOrMKN PaboTbl KoMaHabl MoveOrder.

22.10.2012

OGHOB/EHVE AOKYMEHTALM:

* BHeceHbl U3MeHeHus B pasgernsl: "Monb3oBarenu. MNMpuesska nosb3osarens K yyactHuky Topros”, "Cocras, ycTa-
HOBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy No BKIOYEHWIO paHTalimoB PTC B npuioxe-
HWe nosb3oBaTens npu pacnpoctpaHeHnn NosibL3oBarenbeKoro MO CTOPOHHMM KoMNaHuaM", "BoccTaHoBieHne U
no3aHuiA BXog".

* YnaneH pasgen "NHTtepdpeiic TexHMYeckoro LeHTpa ".

10.02.12

OG6HOBNEHNA [OKYMEHTALMN:

* B pasgen "Oco6eHHOCTN NCMosb30BaHus Wiio3a" gobasneH NyHKT "KoMaHabl".

» [Nob6asneH pasgen "lMprocTaHOBKa TOProB A1 paclUMpeHust nnMuTa kosiebaHuii LeH caenox”.
* VicnpaBneHa owwnbka B onucaHuy hopmynbl pacyeTa LeHbl hblodepca.

+ OGHOB/MEHO OMUCAHWE MHCTA/INIATOPA LU/03a.

09.02.2012

[lobaBneHo HoBoe none:

* login_from - JlornH nonb3oBarens, NOCTaBMBLLETO 3asBKY

B Ta6MMLbI:

 fut_rejected_orders - OTBeprHyTbie B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a1BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U CeCCMOHHasA uHgopmaums

24.01.2012

B Ta6nuuy orders NnOTOKOB:

¢ FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpe3s cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fo6asneHbl cnegyoLve nons:

* init_moment - Bpemsi nosiB/ieHns 3a8Bkn

* init_amount - HayanbHOe KONNM4YecTBO B 3a8BKe

23.01.2012

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

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums
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17.01.2012 B ta6nuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 61upxeBoi
c6op no Peno
12.01.2012 [Jo6asneH NOTOK pennukauum:
* FORTS_ORDLOG_REPL - noTok, B KOTOPOM MepefaroTcs BCce AeiCTBUS C 3asBkamyi B aHOHUMHOM Buge
02.11.2011 [o6asneHbl HOBblE NONSA:
* Mone comment - KommeHTapuii Tpeligepa
 [Mone ext_id - BHewHuii Homep
B TabnuublI:
 fut_rejected_orders - OTBEpPrHyTbi€ B KIIMPUHT 3as1BKN
* opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3aABKU
25.11.2011 [o6asneH pasgen "Vcnonb3oBaHne TECTOBbIX NPYMEPOB”.
7.11.2011 PeBu3uns gokymeHta. lopabotaHbl pasgensl "BeegeHve" n "OnncaHve Toprosoro wo3sa”. lobasneH pasgen "Kpart-
Kuid 0630p cmuctembl SPECTRA".
20.10.2011 [ob6asneHsl cnegytowime nons:
* Mone theor_price_limit - TeopeTnueckas LeHa onuuoHa, paccumTaHHas UCXOAA U3 KOTUPOBKM (bHOYepca, orpaHu-
YEHHOI NMMUTOM
» lMone vm_real, cogepxaliee TekyLyo BM no onuuoHam, paccunTaHHyo UCXOAA U3 PbIHOYHOW KOTUPOBKM OMNLu-
oHa theor_price. Npun 3TuM, 3HaYeHWe B CTApOM MOJe VM PacCcUUTbIBAETCA UCXOAA U3 OrPaHNYeHHON 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 - VIHdhopmauumsa 0 no3numax
* FORTS_PART_REPL - NHdopmauus o cpeactBax u ammmrax
* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U CeCCUOHHas nHopmMaums
* FORTS_OPTINFO_REPL - OnumMoHbl: cipaBoyHas U ceCCUOHHas MHopmMaums
* FORTS_INFO_REPL - lononHuTenbHas cnpasovHast uHgpopmMauns
4.10.2011 [o6aBneHbl NOTOKM pennkauuu:
* FORTS_CLR_REPL - noToK, TpaHCAVPYIOLLMIA KNMPUHTOBYIO MHhopMaLmio, B TOM Yncre nHopmaums o cbopax
1 BM Ha MOMEHT KnvpwuHra, 3athukcmpoBaHHble 3Ha4YeHWs KypCOoB BaJTIOT, MCMO/b3yeMble A1 PacYeToB, a Takke
pacyeTHble LeHbl KTMpUHra
* FORTS_MM_REPL - notok, cogepxalumii nHdhopmauuo 06 obs3atensctBax MM B pexume OH-naiH
M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii A5 NOAAEPXKN BO3MOXHOCTM MOHUTOPMHIA BPEMEH NOMHo o6pa-
60TKM, BK/IIOYAsA KaHan 40 nonb3osartessi.
14.09.2011 VcnpaBneHbl OWMGKM B 3HAYEHUAX MO YMOMYaHUKO HEKOTOPbIX KOMaH4: Ecnun napameTtp SiBIsieTcst CTPOKOBLIM - €10
3HaYeHne No yMoN4YaHuio 6epeTcs B KaBblYKK
15.04.2011 [lobaBneHbl cnegyowye nons:
 none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam P® n 6o
* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KAMeHTCKUM pasgenam
» none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam
* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LieHa
Mi3mMeHeHus B cucteMe KOMaHfbl:
* BaxHo: namenuncs copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto 13 komMaHz,
pob6aeneH napametp dont_check_money. Vi3meHnnucek ngeHtudmkaropbl komaHg. Komangsl ctaporo dpopmara
NoAAEPKMBAIOTCA CO CTapbIMW UAEHTUMKATOPaMU.
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» [No6aBneHa komaHfa FutExchangeBFMoney, npegHa3HayeHHas 415 BbINOMHEHUS NEPEBOAOB Mexay B® pasae-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL pno6asneHo none buyback_amount, cogepxatiee cym-
My obpaTHoro Bblkyna Ans caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHcivpyowuii UICTOpU0 n3MeHeHusi niaekcos PTC

01.02.2011

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

B foKymMeHTalmMo fo6aB/eH CNpaBoYHMK KOA0B BO3BpaTa KOMaHa,

27.01.2011

McnpasneHa owwn6ka B fokymeHTauum - napameTp check_limit komang OptAddOrder n OptMoveOrder 6bi1 onucaH
HeKoppeKTHO. MpaBu/bHble 3HauYeHNs napameTpa: O - He BbINOHATL NPOBEPKY, 1 - BbINOMHATL NPOBEPKY.

24.12.2010

VicnpaeneH psf owm60K B MMEHOBAHWM NOJei KOMaH, a Takke 3HaueHUsl N0 YMOJIYAHUI0 HEKOTOPbIX KOMaHA;:
« 3HaueHue no ymonuaHuio napametpa ext_id ana komaHnabl FutDelUserOrders yctaHoBneHo B 0.

e 3HaueHVs no ymonyaHuwo napameTrpoB comment, hedge, broker_to, ext_id, trust, date_exp ANns komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O Un NyCTYHO CTPOKY B 3aBUCMMOCTW OT TUNa COObLLEHUS.

* 3HauyeHve nNo ymosnyaHuto napameTpos pricel u price2 ons komaHasl OptMoveOrder ycTaHoBnEHbI B 0.
» 3HauveHvie no ymonyaHuio napametpa no_fut_discount gns komangsl FutChangeClientMoney yctaHoBneHo B 0.
* 3HauyeHvie nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBMeHO B -1.

« B orBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message v“cnpaBneHo Ha message 151 AOCTMXEHUS eAnHO006pasns ¢ OCTaslbHbIMU KOMaHaMU.

26.11.2010

VisMeHeH hopMaT arpervpoBaHHbIX CTakaHOB - y6paHO none price2. Tenepb none price NPpUHUMAET pa3/IMyHbIi
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (nosne signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBKV NpU3Haka nose price COAEPXUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

HoBble npu3Hakn nHCTpymeHTa (none signs tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL):
¢ 0x800 - npu3Hak MHcTpyMeHTa RTS Money

» 0x1000 - npusHaKk OCHOBHOW LieHbl /151 COCTaBHbIX MHCTPYMeHTOB (O - KOTpyeTcs B cBON-LeHe, 1 - koTupyeTca
B CTaBKe)

HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPYMeHToB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HayeHne 2.

HoBoe nosie B cTakaHax arperMpoBaHHbIX KOTUPOBOK - price2. Mcnosb3yeTcs A5 CBOMOB - B AaHHOEe Mosie 3anmchbl-
BaeTCs CBOM-LeHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LieH OTKPbITUA 1
3aKpbITUA (nons open_price u close_price).

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

07.07.2010

B Tabnuuy ¢ undpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL go6asneHa nHgopmaums 06 nHtep-
BaUle nepeHoca nosuuuii (nons pos_transfer_begin n pos_transfer_end)

[Lo6aBneHbl TabMUpl:
 fut_sess_settl B notTok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNIA KIMPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHWsiMY BONIaTU/IbHOCTY M TEOPETUYECKO LiEHbI OMNLMOHA
Ha MOMEHT KAMpUHra

15.06.2010

VcnpasneHa owmnbka B onnucaHumn komaHasl FutAddMultiLegOrder: Tvn napametpa isin_id n3ameHéH c25->i4

B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.

31.05.2010

B Tabnuupbl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none step_price_curr.

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuiy common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[Jo6asneHa nHhopmalysi 0 napameTpax UHCTPYMEHTOB:

* Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
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[Jo6aeneHa nHdopmaLys 0 CTOMMOCTM LLara LieHbl MHCTPYMEHTa B BEYEPHWI KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNMpWHT — nosie step_price_interclr Toin xe
Tabnmupl.

19.04.2010

M3MeHeHbI TWMbl MHOMUX MOJei, B YaCTHOCTU:

* 06bEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8

* HanpasneHue 3asBok i4 -> il

* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4

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

» Tabnuua repo_orders_log -> multileg_orders_log

» Tabnuvua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

Lo6aBneHbl:

» Tabnuua multileg_dict — cnpaBoYHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents
* NoNs ¢ NAEeHTUMNKATOPOM U LigHOW caenku B Tabnuupl orders_log hblouepcHyYHo 1 OMUMOHHYHO

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

notokn FORTS_FUTORDERBOOK_REPL 1 FORTS_OPTORDERBOOK_REPL ¢ uHhopMaLueli 0 TEKyLLEM CO-
CTOAHMN CTaKaHOB

» Tabnuua broker_params notoka FORTS_INFO_REPL

* Tab6nuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHs!:

* none state Tabnuubl opt_sess_contents

16.03.2010

M3meHeH onvcaHue komaHAbl FutAddRepo: ¢ BMECTO napameTpa swap_price, TENepb WCMOMb3yeTcs napaMeTp
repo_rate

24.02.2010

[o6asneHo:

» onucaHue Tabnu repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asiBOK U cAenok Peno

* ONVCaHNe HOBbIX CTATyCOB 3asBOK U CAENOK

* onucaHue KkomaHapl FutAddRepo

* none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

« Nlo6baBneHo onucaHne komaHg:  FutChangeBrokerVcb,  FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit

» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

* VicnpaBneH pag, OWKNBOK B OMMcaHnm KOMaH[

15.01.2010

* I3meHeHbl TUNbl NAEHTUCMKATOPOB 3asBOK U CAENOK (i4 -> i8)
* lI3MeHeHbI TUMNbI CTATYCOB 3aBOK U cAenok (i2 -> i4)

* licnpaBneH psaf oWUGOK B ONMCaHUN KOMaHJ,

25.11.2009

VicnpasneH pag OLINBOK B onucaHnm KOMaH[

03.11.2009

[o6aBneHa nogaepxka 3agaHus Kogos 6pokepoB Npu oTnpaBke COOBLLEHWI

30.10.2009

Jlo6aBneHbl KOMaHAb! YNpaBieHNs TMMUTaMU KIIMEHTOB

10.08.2009

[o6aBneHbl CNPaBOYHKUKA UHCTPYMEHTOB N0 OMNLMOHAM
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15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB PensnkaLmm

17.06.2009 [ob6asneHo onucaHve kKoMaHz ynpasneHus 3asaskamu 455 blo4epcoB 1 ONLUOHOB
27.03.2009 [lobaBneHo onvcaHne NOTOKOB penvkauum ‘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
BrTC BHellHee nporpammMHoOe TeXHUYeckoe cpeicTBo
ro lapaHTuiiHOe obecnevyeHne
MM MapkeT-meiikep
HKA, HakonneHHbIli KynoHHbIN [0X0f,
HKLL, HauvoHanbHblii KnnpuHrosblii LieHTp
Obd O6ocobneHHas bpokepckas dhmpma
no MporpammHoe O6ecneyeHne
P® PacueTHas dmpma
CYP Cucrtema ynpasneHus puckamm
TKC TOpProBo-KNMPVHIOBbLIN CHET
TC Toprosas cuctema
YK Y4acTHUK KNnpuHra
YT Y4YyacTHUK TOpros
(H13) LleHHas 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyobeKTbl (y4aCTHUKU) TOPros

Cy6beKTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHukM kupuHra (PacyeTHble chpmbl)

* YyacTHuKu TOpros (Bpokepckue qapMbl)

* KNMeHTbl y4aCTHUKOB TOPrOB U YHaCTHUKOB KNMPUHTa

OGbIYHO YYACTHUK TOPrOB U YHACTHUK K/IMPUHTA - 3TO OHO U TO e JILO, OH 3aK/IYaeT CAEMKN U SIB/ISIETCSI CTOPOHOI MO 3aK/UYEHHBIM
clernkaMm, Hke pedb MOMAET MMEHHO O TakWX yYacTHMKaX, OAHaKo, HaumHas ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbIHKE peasin3oBaH
MPOEKT MO pas3fesieEHNo CTaTyCoB YYaCTHUKOB TOPFrOB M YYACTHUKOB KIMPWHTA, rae (yHKUMM YYACTHUKOB MOTYT GbiTb BbIAE/NEHbI B SIBHOM
BuAe. bonee nogpo6HO O pasfeneHun CTaTycoB YYaCTHUKOB MOXHO O3HAKOMUTLCS B pasgene 2.7. PasfeneHne cTaTycoB Yy4YacTHVKOB
TOProB 1 YYaCTHUKOB KnvpuHra. O6patiaeM BHIMaHWe, Y4To peasim3oBaHHblii SPECTRA 6.2 NpoekT no pasfeneHnio CTaTycoB y4acTHUKOB
TOProB UM YYAaCTHVKOB K/IMPMHTA HUKOMM 06pa3oM He 3aTparvBaeT CYLLEeCTBYHOLMX YYACTHUKOB TOProB, A1 HUX MOPSAOK OpraHv3aumm
TOPrOB OCTAETCS NMPEXHNM.

2.1.1. PacuyeTHble pupmbl

PacueTHble (hMpMbl — 3TO OpraHM3aLmm, HenocpPeACTBEHHO HECYLLIME OTBETCTBEHHOCTL U NOKPbLIBAtOLLIME PUCKY CBOUX K/IMEHTOB 1 Cy66po-
KepoB.

PacueTHble ovpMbl IMEKOT BO3MOXHOCTH:

» CoBepLuatb CAEMKM OT CBOEro MEHU 1 3a CBOI CHET.

» CoBepLiaTtb CAEeNKN OT CBOEro MMEHU 1 3a CHET 06CNYXUBAEMBIX K/TUEHTOB.
* Bectu pacyetbl ¢ HKL, Hanpsamyto.

» O6cnyXuBaTb KIMEHTOB, B TOM YncC/ie U Bpokepckne mpmbl.

» KoHTponupoBaTtb paboTy KMEHTOB 1 BPOKEPCKNX (DUPM B XO4E TOProB.
PacueTHble chupMbl HecyT obs3aTenbcTBa:

* YneHcTBO B CEKLMM CPOUHOTO PhIHKA.

B3HoC B MapaHTWiiHbI oHA.

rapaHTI/IVIHOB obecneyeHne coOH6CTBEHHbIX CAEenoK n caenok CBOUX K/TMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/iMume oT pacuyeTHbIX MpM, GpOKepCKne IMPMbl HE PaCcCUMTLIBAIOTCA MO OnepauysiM HanpsMylo ¢ GUpxkeld, a paccUnTbIBAKOTCA CO
CBOEli pacyeTHOI (hpMOid, ANt GPOKEPOB HET TPEOOBAHWI N0 HA/TMYMIO SINLEH3MWIA U MO BHECEHWIO CPEACTB B MapaHTuliHbIi hoHa,.

Bpokepckne hupmbl MET BO3MOXHOCTY:

+ CoBepluath CAEMKN 3a CBOI CYeT.

+ CosepLuatb CAe/nku 3a cHeT 06CNyXMBaEMbIX K/IMEHTOB.

* BbicTaBNATb 3a8BkM B TOProBOi CMCTEME C K/IMEHTCKOTO TepMmHana.
» KoHTponuposaTb paboTy CBOUX K/IMEHTOB B XOf€ TOProB.
Bpokepckne dupmbl HecyT ob6s3aTenscTea:

. FapaHTMVlHoe obecneyeHne cobCTBEHHBIX CAEenoK n caenok CBOUX K/IMEHTOB.

2.1.3. KnueHTbl

JNo60oe opnanyeckoe 1 hrusnyeckoe MU0 MOXET MPUHMMATL yYacTue B TOprax Ha pbiHKe dobtouepcoB 1 onunoHoB SPECTRA B kayecTBe
KNneHTa. [1na 3Toro HeO6GXOAMMO 3aK/I0UNTL AOrOBOP Ha TOProBoe 06CyXMBaHNE C BPOKEPCKOW hMpMOli UM HEMOCPEACTBEHHO C pac-
yeTHol chnpmolii. BaxkHbiM atpmbyTom knveHTa cnyxuTt MHH nnnm Homep nacnopra.

2.1.4. KogpupoBka B cucreme
Y4yacTHVKV TOProB B CUCTEME KOAMPYHOTCS C NMOMOLLbI0 CEMUCUMBO/LHOM CTPOKM BUAa:XXYYZZZ, roe
* XX — Kop, pacyeTHo dmpMmbl
* YY — kopg, 6pokepckoii ovpmbl

* Z7ZZ — Kopf KNneHTa
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Koz, 6pokepckoii covpmbl 00 NpeaHa3HaueH A1 OTPaKEHUS COCTOSIHIS Camoii pacyeTHoW oMpmbl.
Mpumep 1.

Q100 — kof Anst NpefcTaB/IEHUSI pacyeTHON crpmbl Q1

Q1DU - cy66pokep DU pacueTHoli hupmbl Q1

Kog, KnuenTa 000 npefHa3HaveH A5 OTpaeHus COCTOsSAHUS BpoKepcKoi onpmbl.

Mpumep 2.

Q1DUO000 — koA Ans NpefcTaB/IeHNs COCTOSTHNSA AeHeXHbIX cpeacTB cyb6pokepa DU pacueTHoli conpmbl Q1

2.1.5. PackpbiTe uHcpopmaLmm o6 yyacTHUKax B cucrteme

Cnmncok pacyeTHbIX 1 6pokepckmx compm goctyneH B Tabnumue dealer notoka FORTS_REFDATA_REPL. CnvcOK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHdhopmauuy 0 KmeHTax u 6pokepax orpaHMyeHo npasamu nonb3osaresns,
3anpalumsatoLLero MHopmaLmio.

Kpome TOro, B pas/iMyHbIx NoTokax v Tabnmuax ecTb CCbIIKM HA CEMUCUMMBOJIbHbIE KOAbl YHACTHUKOB W/IN HA YETbIPEXCUMBOJIbHbIE KOAbI
6poKepoB.

2.1.6. Monb3oBaTtenu. NMpuBs3Ka NoNb3oBaTeNs K yYaCTHUKY TOProB

[Monb3oBaresb UK NIOTUH B CUCTEME MOXET ObITh npmeA3aH K pasHbIM YPOBHAM nepapxmnmn y4aCTHUKOB:

* JlorvH pacyeTHOIi hUpMbI. IMEET BO3MOXHOCTb MPOCMATPMBaTh MHCHOPMAaLIMIo 1 (MY HAUTMYMY TPaH3aKLUMOHHBIX NPaB) coBepLuaTh Top-
roBble onepauuy 0T UMeHU /Il06oro Gpokepa UM KIMEHTA AaHHOM pacyeTHO iMpMbl, @ Takke BbI3biBaTb OMepauyy s yCTaHOBKM
pasnnMyHbIX IMMWUTOB, KaK [/151 K/IMEHTOB, TaK U A/1si Cy66POKEPOB.

* JloruH 6pokepckoit hupMmbl. ViMeeT BO3MOXHOCTb MPOCMAaTPMBATh MHGIOPMALIMIO U COBepLUaTh TOProBble onepalum oT UMeHU BCex Ku-
€HTOB 6poKepa BHYTPW pacueTHol (hrpMbl, a TaKKe YCTaHaBIMBATb JIMMUTBI K/IMEHTaM 3TOTo Gpokepa.

* JlorvH knveHTa. MiMeeT BO3MOXHOCTb COBepLUATh TOProBble onepauyn 0T UMEeHN KOHKPETHOTO KMeHTa BHYTPW GpoKepckoi ovpMbl v
npocmatpuBatb MHOPMALMIO MO 3TOMY K/TMEHTY.

B cxeme coobLueHuii-komaHg (cM. pasgen OnucaHne komaHa) ectb nosne 'broker_code'. MpunoxeHvie, ncnonb3ytoLLee OMMH YPOBHS pac-
YeTHOl IMpMbl, 06513aHO NPY OTNPaBKe COOOLLEHMNS 3aMOHATL 3TO NOJMe YETbIPEXCUMBOJIbHLIM KoaoM 6pokepa SPECTRA. MNMpunoxeHus,
MCNONb3YHOLLME NOTVHBI YPOBHA GpOKepa UM KNMeHTa, 3ano/HATL 3TO Nose He 065i3aHb!.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbl B cucteme SPECTRA UMeloT nepapxmyeckyto CTpyKTypy. [lanee npusefeHo onmcaHne MHCTPYMEHTOB, HaunHas ¢ KOpHEBOro
YPOBHS Mepapxuu.

2.2.1. ba3oBble aKTUBbI

BasoBbIli akTUB NpeacTaBaseT cob60l CyLHOCTb, K KOTOPO NPYBS3bIBAETCA KOHKPETHBIN KOHTPaKT — akuuio, KOTOpyH Heobxoanmo byaet
nepegarb Wan NOAy4YUTb ANS MHCTPYMEHTOB (POHAOBON Cekuun, ToBap — A1 UHCTPYMEHTOB TOBAPHOW CEKL MU UM UHAEKC/KYpC Baslto-
TbI/MHOMKATOP 4151 pacyeTHbIX (PblovyepcoB. Bas3oBblli akTMB COAEPXKUT aTpubyThbl, 06LME A1 BCEX MHCTPYMEHTOB, MPUBSI3AHHBIX K HEMY,
a UMEHHO:

* HanmeHoBaHve TOProBoii cexuum.

» Pa3Ho06pasHble CTaBKM KOMUCCUIA.

+ Tvn nocTaBku NO KOHTpakTam (noapobHee — cM. pasgen, MNocTaBka akTVBOB W 3KCMMpaLUs ONLOHOB):
o nocTaBka COGCTBEHHO aKTUBa;

O pacyeTHbll TN — MO UToraM OGPALLEHUSI MEPEUNCISIOTCA TO/IbKO AeHeXHble CPeACcTBa B pasMepe pasHuLbl Mexay CTOMMOCTbIO
OTKPbITVSI MO3MLMM N PacUeTHOI LieHol akTuBa.

+ Bantota ans pacueTa CTOMMOCTY Lara LeHbl. B HACTOALLMIA MOMEHT MOXET NPUHUMATb 3HAYEHUS:
o RUR — cTOMMOCTb Luara LieHbl ykasblBaeTcsl B py6/isix U, Kak NpaBuio, He MEHSIETCS! B TEUEHWE BCEro CPoKa AeiCTBUA KOHTpaKTa.

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

CTOMMOCTb LUara LieHbl U3MEHSIETCA [iBa pa3a B AeHb — NPU KIIMPUHTE 1 NPW NPOMEXYTOUHOM K/TMPUHTE.

* dopma TOpros — C 3a/10roM 1N 6es. Mpwu Toprosne c 3a/10roM 4acTb Aeno3uTa nog nosuLmio MOXHO BHOCUTL nyTeM nepegayn HKL, B
3asor aKLI,VIVI N Opyrnx UeHHbIX 6yl\/|ar N3 yTBEPXAEHHOIO Cnncka.

BasoBblii aktue HE ABNAETCHA TOPFOBbIM MHCTPYMEHTOM.

MHhopmanms o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_REFDATA_REPL.
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2.2.2. dbloyepchbl
®boYepcHble KOHTPaKTbl — OCHOBHOW TWM TOProBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

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

[Jatbl nocTaBku hbo4EpPCOB B TOPrOBO CUCTEME HA3HAYAIOTCA C TPEXMECSYHbIM (KBapTasibHble (hboYepChl) NN MECSAUHbIM (MeCsYHble
dhbtouepchbl) HTEpBaOM. [115 kaxkAoro 6a30BOro akTvBa MOXET ObITb CO34aHO HECKOIbKO TOPryeMbIX (hbiouepcoB € pasHbIMU faTtamu
NCMOSTHEHUS.

®bloyepchl C pasHbIMY JaTamMy UCTIONTHEHUS! HA OfUH U TOT Xe aKTUB MOTYT BXOAWTb B Tak Ha3blBAEMbIi MEXMECSUHbIV NN KaneHAapHbIii
cnpea. B aTom cryyae, Npy pacyeTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIEH Ha Takue hblodepchbl Mexzay co6oii 1 rapaHTuiiHoe o6ecneyeHne
oA No3nLMI0, COCTOSILLYIO 13 HECKO/BbKMX (PbIOUYEPCOB, BXOASALLMX B CNIpes, MOXET GbITb 3aTpe6oBaHO MeHbLUe, YeM CyMMa 0GecrneyeHuii
oA KaxKayto OTAeNbHY0 No3NLMIO.

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

step_price

PriceRub = PricePoints * —————
min_step

, Toe
* PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHUMAJILHOTO Luara LieHbl;

* min_step — MWHUMaIbHbIN LWar LeHbl B MyHKTax.

[insa dhbroyepcos ¢ BasnoToN cToMMocTy wWwara USR, 3anonHATCS eLle TpU A0N0MHUTENbHbIX NONS:
+ CTOMMOCTb LLara LieHbl B MICXOAHOI BalioTe (T.e. B fgonnapax CLUA);

» CTOMMOCTb LUara LeHbl B py6nsx, 3adykcMpoBaHHas 151 TPOMEXYTOUHOTO K/IMPUHTa,;

+ CTOMMOCTb LLara LieHbl B py6nsix, 3adiMKCcpoBaHHas AN KNMpUHra.

Kaxablii TOProBblii MIHCTPYMEHT MPW MOSIBNIEHUM B CUCTEME HEAOCTYNEH A5l TOProB B 6avKaiilume [0NOHWUTEbHbIE TOProBble Ceccun
(BEYEPHIOIO M YTPEHHIOK), M HAYNHAET BbITb AOCTYNHbLIM A/15 TOPrOB TOSIbKO B OCHOBHYHO TOProByto ceccuto (Mogpo6Hee 0 TOProBbIX CECCUAX
CM. pasgen Pacnucanue TOpros n KJ'IVIpVIHFa). (@] AOCTYNHOCTN MHCTPYMEHTa AN1Aa TOPros/n B OCHOBHYH UM O0MNONHUTE/IbHbIE TOProBble
CeCcCcumn MOXHO y3HaTb M3 Nons signs (NpusHakm) Tabnuuel fut_sess_contents.

MHchopmaLms o hbloyepcax cogepxutcs B Tpex Tabnuuax ToproBoro nHTepdeiica:

» MNotok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CoaepXMT CMMCOK KOHTPAKTOB, Ha3HAYEHHbIX B
TOPr1 B laHHOl TOProBOiA ceccuu.

» Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cogepxXuT ype3aHHy nHgopmMaLmio 060 Bcex hbloUepCHbIX KOHTpaKTax
B TOProBOI CUCTEME, B TOM YMC/IE HETOPIyeMbIX.

* Motok FORTS_INFO_REPL, Tabnuua futures_params — cogepxuT nHcpopmanmio o dobiovepcax B oopmare, He06Xo0AMMOM A/15 3arpy3-
KV ee B K/IMEHTCKMIA MOAy/b pacyeTa puckoB (SpectralM).

2.2.2.1. OgHoaHEeBHbIEe PbIOYEPCHI C aBTOMNPOJIOHrayuei

B TC SPECTRA cyLLecTBYIOT (hblovepchbl, KOTOPbIE N0 CBOEMY MOBELAEHMNI0 HECKObKO OT/IMYAKOTCS OT O6bIYHbIX - 3TO OAHOLHEBHbIE (DbiO-
YepcCHble KOHTPaKTbl C aBTOMPOOHrauyei. BAM3kuMmm aHasioraMm Taknx KOHTPaKTOB Ha pbiHKe MoryT cnyxuTtb CFD (Contract For Difference)
nnn NDF (Non-Deliverable Forward).

BasnCcHbLIMU aKTMBaMV OAHOAHEBHBIX (DbIOUEPCOB ABNSOTCS KYPCbl MHOCTPAHHbIX Ba/THOT MO OTHOLLEHWIO K poccuiickomy py6/to, (hoHA0BbIE
MHAEKChI, paccuuTbiBaeMble MAO MockoBckast Bupxa, ToBapbl (4paroLeHHble MeTas/ibl) U akLMKM POCCUNCKUX IMUTEHTOB.

OCHOBHbIE 0COB6EHHOCTUN TaKNX MHCTPYMEHTOB:

* Y 0fjHOAHEBHOrO (hbloyepca HeT AaTbl UCNONHEHNSA ("BEUHBII
haneko B 6yayuiem.

(hbtouepc). TexHUYEeCK xe NocneaHss Aata ToproB 6yaeT yCTaHOB/eHa

 PacueTHble LieHbl (JOPMMUPYIOTCSt HA OCHOBAHWU PbIHOYHBIX AaHHbIX C BaslloTHOTO 1 ®OHA0BOTO PbIHKOB MOCKOBCKOW GUPXM.

» BapuauyoHHas Mapxa Be4yepHero KiMpuHra onpeaensieTcs ¢ y4eToM A0MNoNHUTENbHON cocTaBNsatoLLel - haHavHra. aHauHr - 3To nnara
3a OTK/TOHEHME LieH BEYHOro hbtoyepca oT crota 60/blue 38JaHHOT0 Ha KOHTPaKTe YPOBHSA. Ero Lenb c6/M3nTb LieHbl BEYHbIX KOHTPaKTOB
1 6a30BbIX aKTMBOB. 3HaYeHue thaHavHra ny6mkyeTcs B Wwnto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none swap_rate.

o [Ns nHOVMKaTUBHOW BapuaLMOHHON MapXxu haHAUHT paccunTbiBaeTCs OTAENbHO U My6nvKyeTcs B LW03e B Tabnuue common noToka
FORTS_COMMON_REPL B none swap_rate.

* [ns BeuHbIX (hblouepcoB Ha (DOHAOBbIA UHAEKC MU aKLMI0 BapuaLMOHHAs MapXa BeYepHero KMpuHra paccumTbLIBAETCS C y4eToM Au-
BUAEHAHOI NONpaBKM, KOTopast KOMNEHCUPYET U3MEHEHME 3HAYEHNSI UHAEKCA UM CTOUMOCTM aKLuK, BbI3BAHHOE AVNBUAEHAHBIMUI OTCeY-
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Kamu. JuBnaeHAHaA nonpaska yuuTbiBaeTCs B AieHb 3aKpbITUsi peecTpa Nno no3uumn Ha NpeaplayLLnii BeHepHW KNMPUHT 1 MO CAENKam
B BEYEPHIOI0 CECCUIo, MO CAenkam B TeYEHUEe YyTPEHHE 1 OCHOBHOW ceccuii nonpaska He yuuTbiBaeTcs. Ecnn feHb 3akpbiTua peectpa
NPYXOANTCA Ha HETOPTOBLIN AeHb, TO NOMNpaBKa yYUTbIBAETCA B GvKaiiLLNiG TOPTroBbIi AeHb, NPeALIECTBYOLLNIA fHI0 3aKPbITUA peecTpa.
3HaueHve nonpaskun Ny6vkyeTcs B Wwito3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

* WHAguKaTvBHOE 3HayYeHWe haHavHra U AUBUAEHAHON NOMNPaBKW MO TEKYLLEN KMEHTCKOW NMO3ULMM paccuMTbiBaeTCA W MyonnkyeTcs B
LL/I03€ B NOTOKE MHAMKATMBHOM BapuaunoHHoi Mapxu no nosvmumm FORTS_VM_REPL.fut_vm/fut_vm_sa B nonsix swap_rate n index_div,
COOTBETCTBEHHO.

®opMysbl U feTanbHOE ONMCaHNe MOXHO HaTV B cneLudmKaLmsax KOHTPAKTOB.

B cnpaBoyHVKe TopryemMbiX MHCTPYMEHTOB OAHOAHEBHbIE (hbloYepChbl MOMEeYaloTCs cneuuasbHbIM Npu3Hakom (6ut 0x4000 B none signs
Tabnuupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONumoHbI

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

PazninuatoT Ko/ U MyT ONUMOHbI. ONLUMOH KON (OMLMOH Ha NOKYMKY) — KOHTPAKT, NPeA0CTaBNsoWwuniA AepxaTesio (NoKynaTesio) onumoHa
npaBo KynuTb 6a30BbIii aKTVB B yKa3aHHbI CPOK B GyAyLUeM No (OMKCUPOBAHHOM LieHe — LieHe UCMOIHEHMS onumMoHa (CTpaiik). OnuyoH nyT
(onuMoH Ha NpoAaXy) — KOHTPAKT, NPeAoCTaBNAoWMIA AepxaTento (NoKynaTeso) onuuoHa nNpaso npogaTb 6a30BbIii aKTUB B YKa3aHHbIi
Cpok B 6yayuieM no (oMKCMPOBAHHON LieHe — LieHe MUCMOSIHeHUs onumoHa (CTpaiik). B kayecTBe 6a30BOro akTvsa A/l OMUMOHOB MOTYT
CNYXUTb aKTVBbI (DOHAOBOIO W BUIOTHOTO PhIHKOB (AKLMW, UHAEKCHI, Ba/IlOTa 1 T.N.), & Tak e CPOUHbIE (PbOUYEPCHBIE KOHTPAKTbI.

OnNUMOHbI MOTYT BbITb MaPXVPYEMOro TUNa, ¢ yNaaToli BapuaLMoHHOW Mapxu Mexay y4acTHUKamMy TOProB Ha OCHOBAHUW PACcUYETHOM LiEHBI,
onpeaenseMoit ABax /bl B TOProByl CECCUID, ¥ MPEMUaSIbHOTO TWMa, C YNAaToi NpeMUU NOAMUCYMKY OMNLMOHA B MOMEHT COBEPLLEHNS
CAenKM (B GnvKanwnii KNUPUHF).

Mo cnocoBy UCNOSTHEHNS OMLMOHBI NOAPA3AENATCA Ha EBPONECKME N aMeprKaHCKie. EBponeiickue onuuoHbl MOXHO UCMO/THUTL TOSTbKO
B [iEHb UCTEUYEHUS CpoKa AeNCTBUS onuuoHa (gaTy akcnmpaumm). AMepUKaHCK/E ONLMOHbLI OT/INYAKTCSA TEM, UTO AEPXATENb MOXET pea-
JIM30BaTb CBOE MPaBO Ha NPOAAXY/MOKYNKY 6a30BOr0 akTuBa B /106011 MOMEHT, HE AOXUAASCh HACTYN/IEHUS AaTbl UCTEUYEHNS ONLMOHA.

OnuYOHbI MOTYT BbITb MOCTABOYHBIMU U PACHETHLIMU. MOCTaBOUHbIN ONLMOH NpeflycMaTpUBaEeT (hU3nNUeCcKyH NocTaBKy. PacyeTHbIi OnuMoH
He mpeAanonaraeT NOCTaBKW, a NpefycMaTpUBaeT nepepacyeT NpUobINn/yGbITKOB MeXAy YYaCcTHUKaMU B BUAE HAUMUC/IEHUA U CMMCAHMS
[IEHEXHbIX CPEfCTB.

B HacToAwmin momeHT B cnucteme SPECTRA noaaepXuBatoTcsl ameprkaHCKne MapXMpyemMble NOCTaBOYHbIE OMUMOHLI HA (bHYEpChI U
eBponeick1e npeMmasibHble pacyeTHbIe OMNLUMOHbI Ha CMOT-aKTUBbI (aKUyK, MHAEKCHI, B/IIOTY U T.N.) U hbloyepcsl.

OnuMOoHbI TaKKe Kak 1 (PbloUepchbl UMEOT pasHble AaTbl UCMOMHEHs], HO B OT/IMYME OT (PbI0YepCOB CYLLECTBYIOT HEAE/bHbIEe OMUMOHBI, C
UCMOMHEeHVEM B cepefiuHe Gnnxaiilueii Hefenum n B BK NATHULBI (ONLMOHbLI Ha aKLyy aMepukaHCKUX KoMNaHwid).

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

MHbopmaLmsi 06 onumoHax COAEPXNUTCS B CNEAYHOLWMX Tabnumuax ToproBoro uHTepdelica:

» Motok FORTS_REFDATA_ REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoAepXUT CNUCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOpr1 B flaHHOI 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 CEPUiA.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXxuvT nHchopmanmio 06 onuuoHax B hoopmare, 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€ UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noggepXvBaeT CoCTaBHble NHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT N3 HECKO/TbKMX B3aUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NO3BO/MSET PeasiM30BbIBaTL LUMPOKO UCMNOMb3yeMylo CTpaTernio TOProBv Ha pbiHKe, Koraa
Npy BbIMO/THEHUW CAENKN NO CBA3KE Y KIMEHTa NOABMAAOTCS NO3ULMK N0 ABYM WK 6onee MHCTpyMeHTaM. B HacToALWMIA MOMEHT B BuAe
COCTaBHbIX UHCTPYMEHTOB peasin30oBaHbl KasleH4apHble crnpefbl Ha dblovepcbl.

Cnncok UMEILUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nNoayuutb M3 Tabnuupl fut_sess_contents noToka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHMem 3TOro nossi He paBHbIM 0, OMMCbIBAOT COCTaBHbIE WH-
CTPYMEHTBI.

[lna nonyyeHns cocTaBHbIX YacTeil MHCTPYMEeHTa creflyeT nosb3oBartsbes Tabnuueli multileg_dict notoka FORTS_REFDATA _REPL, B ko-
TOPOI ANA KaXKA0ro COCTABHOTO MHCTPYMEHTA CyLLecTBYET ABe un 6onee 3anunceil, onvcbiBatoLLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YaCTV MHCTPYMEHTOB SIBSOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [15 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3huLMeHT, Ha KOTOpbI YMHOXaeTcst
06bEM MCXOAHON 3asBKM AN5 NonyyYeHus o6bEMa 3asBKM N0 COCTABHOM YacTu. 3HaK 3Toro KoadpduumeHTa ykasbiBaeT Ha HanpasneHue
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3asBKM MO COCTaB/AOLLEN — MOMNOXUTENLHOE 3HAYEHWE 03HAYAET, YTO COCTaBNALAs ByAeT Hanpas/eHa B Ty Xe CTOPOHY, YTO 1 3asiBKa
N0 COCTABHOMY WHCTPYMEHTY, OTPULLATENIbHOE — B NPOTUBOMOIOXHYIO CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 -1 M

—>{ 1200 515 1
1201 510 -1 M

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. NpeHTdUKauma NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugmkaropa:
1. Mone isin_id — yHMKasIbHBbIA YACNOBO NAEHTUNKATOP NHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHBI MAEHTUHUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUiA CUMBOJbHBIA KO MHCTPYMEHTa /19 MH(DOPMAaLMOHHbIX CUCTEM.
4. Tlone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HAaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHAekc PTC ¢ ucnonHeHnem B geka6pe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blOYePCHbI KOHTPaKT Ha nHaekc PTC ¢ ncnonHeHvem 15 gekabps 2010 1.

3HaueHue isin_id — nepBuYHbIiA YHUKaNbHbIA MAEHTUNKATOP UHCTPYMEHTA B cUcTeMe. Bo BCex CTPYKTypax AaHHbIX, COAEPXKALLMX CCbIKY
Ha UHCTPYMEHT, UCMO/b3YEeTCsl UMEHHO 3TO 3HAUYEHNE.

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

Mone short_isin — anbTepHaTVBHbIN CUMBOSBHbIV KO KOHTPakTa. Bbino BBeAEHO A1 ynpoLleHns paboTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
VNHOpMareHTCTBaM.

2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3asiBKa - 370 NPUKa3 y4acTHVKA TOProB B TOPTOBYHO CUCTEMY HA COBEPLLEHWE CAE/KM NOKYNKU UK NPOAAXKM UHCTPYMEHTA MO ONpeaen&HHoi
LieHe. 3asiBKa MOXET ObITb aApecHoii u 6e3afpecHoil.

BesagpecHble 3asBkM - 3TO 06bIYHbIi B[ 3asBOK, KOTOPbIE BCTAKT B o4Hepeab U BUAHbI BCEM NMOJS1b30BaTes/15iM, OHN o06s3aTeNIbHO y4yacTByrOT
B ayKLMOHE N CBOAATCA CO BCTPEUYHbIMWN 3asaBKamMu. Ecnv y 3aABKM €CTb KOHTPNPea10XeHne ¢ Ll,eHOVI nquuel7| nnn paBHOVI LeHe 3asABKU,
TO TakKne 3asBKM CBOAATCA B CAENKY C LI,eHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaioKeHnU. YacTb 3asBKu, KOTopasa He cBenachb B CAENKY
OCTaeTcA B BuAe 3adBkM, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3anBky 6biBatoT KOTUMPOBOUHbIe (Day), BcTpeuHble (Immediate-or-Cancel), 3assku Fill-or-Kill n 3asBkm Book-or-Cancel. KoTupoBoyHas 3a-
aBka (Day) ocTaeTcsa B o4epesn He3aBNCMMO OT TOro, CBeflach /M OHa YacTUYHO, WY He cBenack coBceM. BcTpeuHas 3asska (I0C), ecnu
OHa He cBenach B CAENKY, yAaNaeTcsa U3 cMcTeMbl NOC/e NPOBeAEHNS ayKLoHa. MNpu 4acTUYHOM CBefileHUM BCTPEYHO 3asBKW, HECBEEeH-
Has ee yacTb Takxe yaansercs. 3asasku Fill-or-Kill (FOK) - 310 BcTpeuHble 3asBKkU, KOTOpble NpeanonaralnT TONbKO NOMHOe UCNOSTHEHNE
(cBegneHue B caenky). 3asska Book-or-Cancel (BOC) - 370 pa3HOBUAHOCTb KOTUPOBOYHOW 3as1BKW, KOTOpas Npu BbiCTaBNEHUN NGO Lenmn-
KOM BCTaeT B CTakaH, /IM60 OTK/IOHAETCS CUCTEMOIA. Takas 3asBka MOXET 6bITb TOMIbKO NACCMBHOW CTOPOHON B caenke (Maker).
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C TOYKM 3pEHUSI BPEMEHN XM3HU 3asiBKM NOAPA3AENATCA Ha 00bluHbIe U MHOToAHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
YeHUs 3a8BKM He 3a4aHa, Takve 3asBkU (HEMCMNOMHEHHbIE) "XMBYT" A0 KOHLA TekyLLeli TOproBoi ceccun. [ins MHOTOLHEBHbIX 3asBOK yKa-
3blBAETCS JaTa NCTeveHns (granasoH AaT - A0 roaa). Takve 3asBky aBTOMaTUYeCckn NepeBbICTaBNATCS B C/IEAYIOLLYI0 TOProByO CECCHLo,
nosily4yasi npy 3TOM HOBbIVi HOMEP U1 CCbISIKY HA HOMEpP Camoii NepBoVi BbICTaBMIEHHON 3aaBku. MNpu nepeBbICTaBNeHUN AeNaloTca NPoBepKku
Ha Ha/IMumne NHCTPYMEHTa, KNMeHTa, [O0CTaTOYHOCTY CPefCcTB. 3asaBku C UCTEKLUe AaToi aBTOMATNYECK CHUMAIOTCA Noc/ie 3aBepLueHust
BeUepHeii ceccun (eC/IM OHa eCTb B 3TOT AEHb).

[nsa Hyxa pa3paboTyunKkoB B 3asiBKaxX NPefycMOTPeHbl ABa AOMNOMHUTENbHbIX aTpubyTa:

* none comment - Ctpoka B 20 cumBos10B. Mone He [O/MKHO CoaepxaTb ynpasnstowmx cumonoB (0x00-0x1F n Ox7F) n none foMKHO
KOHBepTMpoBaTbcs 13 cpl251 B utf-8.

* none ext_id - YeTbipexbaiiToBoe uncno, Kyaa npeanonaraerca BCTaBNsaTb MAeHTUUKATOP 3a8BKV B NO/Ib30BATE/IbCKON CUCTEME.
MpumeyaHune: YHUKaNbHOCTb 3HA4YeHW [OMOSTHUTENBbHBLIX aTpUbyTOB 3asBKM TOProeoii cuctemoii SPECTRA He aHanmsmpyeTcs.
MHdopmaums o 3asBkax cogepxutcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 370 UCTOPMSI M3MEHEHUIA 3asBOK, Ha Kaxoe M3MeHeHue 3asBku [o0b6aBnserca oTAenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums TobKo no "cBomM" 3asiBkaM. og cBoMMM 3asiBKaMuy 34eCb NoHUMa-
eTcs:

» [1na norvHa KNneHTa - 3TO 3as1BKM TOMbKO 3TOr0 K/IMEHTA.
» [ina norvHa B® nam PO - 310 BCce 3asBKM KNNEHTOB 3TOW B® nam Po.
[laHHble Mo CBOMM 3asiBKaM PacKpbIBAKOTCA MOMHOCTbIO, BK/IKOYAs C/y)ebHble 1 No/ib30BaTeslbCkue nons.

Mpwv XenaHun Nonb3oBaTe/lb MOXET NoAnucaTbcs Ha nonyyeHne Tabnuupl orders_log notoka FORTS_ORDLOG_REPL, B aTOM criyuae oH
6yfeT nonyyaTb BCO UCTOPUIO UBMEHEHUIA MO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUAE.

Bo3MOXHbI CriefytoLme onepauuy Hag, 3asiBkamu:
» [lo6aBneHve 3asBKu.
* YpaneHue 3asBku (No koay 3asBku B cucteme SPECTRA).

» Mepepswxkka 3assku (onepauuss MoveOrder). MNepeagukka 3a8Bk1 peasiM3oBaHa kak napa onepauuii - yganeHvie ctapoin 3asBku 1 go-
6aBneHne HoBOI 3asiBKM (C HOBbIM HOMepPOM). COOTBETCTBEHHO NO/Ib30BATE/0 B OTBETHOM COO06LLEHMM Ha onepauuio MoveOrder Bcerga
BO3BpaLlaeTcs Homep HoBoOM 3asBku. Onepauum MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHVMMYM [Be 3anuncu -
yaaneHve n gobasneHue.

OpHoli onepaumeit MoveOrder MOXHO OHOBPEMEHHO NepeBUHYTL [Be 3asBk1 (M0ME3HO A/18 MapKeT-MelikepoB), A1 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napameTtpos (order_id1, order_id2) ans asyx 3asBok. [1py aTOM cam MeTo/ SABNSETCSA YHNBEPCA/IbHbIM
- eCN ABUraeTCcs OAHa 3asiBKa, 3arno/HATCA napameTpbl ToNbko A5 order_idl.

» MaccoBoe yganeHue cBoVx 3asBOK N0 3afaHHbIM Mosib3oBaTesieM ycoBusM. B kauecTBe ycnoBuii MOryT GbITb 3a4aHbl:
o HanpaeneHue onepauum - NOKynka, npogaxa.
o Twn 3asBkK - afpecHasi, 6e3agpecHasi.
o Kopg knveHTa.
o Kog 6a30B0ro aktuBa.
o ext_id - naeHTUdMKaTOp 3asBKM B NOSIb30BATE/NBCKON CMCTEME.
o Kop, MHCTpymeHTa.

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

2.3.2. AapecHble 3asiBKU

AfpecHas 3asiBKa - 3TO 3asBKa, afpecoBaHHasA KOHKPETHOMY Monb3osBaTento. 10 cpaBHEHUIO C 6e3a,ﬂ.peCHblMI/I 3TN 3a4BKU UMEKT HEKOTO-
pble orpaHn4YeHnsa B BOSMOXHOCTU yrnpaB/ieHUA 3adaBKaMn 1 B Bbl60pe KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JIorMHa 6pokepckoit ovpMbl. Mpu BbiCTaBNEHUM afapecHoii 3asiBKU B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYto hupmy.

» [ns onpepeneHus KOHTpareHTa B 3asBke ykasblBaeTcs kof PTC komnaHuu-koHTpareHTta (none broker_to). He Bce 6pokepckue dvpmbl
MMEIOT TaKoli Kof, COOTBETCTBEHHO, 3TUM (hMPMaM He/b3s BbICTaBUTb afipeCcHyH 3asiBKy.

» [ins agpecHbIX 3a8BOK HEBO3MOXHA onepauus MoveOrder. MOXHO TONbKO BPYYHYHO yAanuTb 1 BbICTABUTb HOBYHO 3a5BKY.
* B agpecHbIx 3asiBKax HeMb3s yKasblBaTb AaTy UCTEUEHWS 3aABKW, T.e. OHWU He MOTyT ObITb MHOTOAHEBHbIMK (GTD).

» AZpecHble 3asiBKM CBOASATCA B CAEMNKY NPV YCI0BUM TOYHOTO COBMNAAEHMS B HUX 3HaYeHus nonst match_ref (cm. onucaxune nons B pasaene
Metog AddOrder - lobaBneHne 3asB0K ). BO3MOXHO YacTu4HOe CBeAEeHUE aipecHbIX 3aABOK.
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2.3.2.1. AQpecHbIii peXum ¢ M3TYMHIOM NO YHUKaJIbHOMY KOgy

B AgaHHOM pexuMe yyacTHUKM BbICTABNAT afpecHble 3asiBKM ¢ 06s13aTesibHbIM 3anosiHeHuem nons match_ref n ykasanuem B none
broker_to koga HKL, (kog dompmbl ¢ conarom dealer.status 0x10000 — HKLY). B none match_ref 3agaetcs yHukanbHasi nocnefoBaTelbHOCTb
CUMBO/10B, O KOTOPOW CTOPOHbI CAE/KM OTAEe/bHO (BHE TOProBOI CUCTEMBbI) OTOBAPUBAIOTCS, UTO OHA GyAET UCMO/b30BaTLCS B UX 3asiBKaX.
CBefieHVe 3a51BOK B CAE/IKM OCYLLIECTB/ISIETCA MO COBNaAeHUto 3HaueHuii nonst match_ref B 3asiBkax. CoBnageHvie 3HadeHnsi nons match_ref
ABNAETCSA NOATBEPXAEHMEM COIlacks KOHTPAreHTOB Ha COBEpPLUEHME CAEMKM Ha YCIOBUSX, YKa3aHHbIX B caenke. B pexume "AgpecHsbiii
PEXMM C M3TUMHIOM MO YHUKANIbHOMY KOAY" KOHTPAreHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTKy CAENKM (3asiBKa, MATUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afpecHble 3a8BKu B TAKOM peXxviMe TOProB MMEIOT Te Xe OrpaHWyYeHns, 4To U 06blUHble afpecHble 3aaBkv. AN oTanyus
TakUX 3asiBOK OT 06bIYHbIX aAPECHbIX Y HUX B AONOSIHEHKe K npusHaky Address (0x4000000) BeicTaBnsietcsa conar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenku

Cpenku B TOProBoii CUCTEME 3aK/1HHAOTCS MOC/e MOCTAHOBKM 3as1BOK B C/lyyae, /N LieHa B 3asiBKE O4HOTO HANpPaBIeHUs! MO MHCTPYMEHTY
YLOBMETBOPSIET LiEHE 3asiBKW APYroro Hanpae/ieHUsi Mo TOMY e MHCTPYMEHTY. LieHoli chenku cumtaeTcs LeHa 3asiBKW, BbICTAB/IEHHON
paHbLue. Caesnkum 6bIBAOT afipecHble 1 6e3aapecHble. MHorve aTpuGyThl CAEMOK IKBUBASIEHTHBI aTpMByTaM 3asBOK. CAENKN HE USMEHSIOTCSI
1 He yaansTcsa U3 CUCTEMbI.

MHhopmaLmsi o cobCcTBEHHbIX caenkax cogepxntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. [laHHble
B Tabnvuax npeacras/ieHbl B OTOUILTPOBAHHOM BUAE: MOMb30BaTe b BUAWUT NPUBATHYHO MHOPMALMI0 TOMIbKO MO CBOEN YacTu CAEMKN
(nokynatens unu npogasua). Ecnv nonb3osatenem ssnsetca 6@ unm PO v caenka coBeplueHa ee kKIMeHTaMu, TO Nosb30BaTe/lb BUAUT
npuBaTHyo MHdopmauuio no obenm yactam caenku. MiHdopmaumsa 060 Bcex caenkax B CUCTEME pasfaeTcs BCEM MO/b30BaTeNIsM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeacras/ieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOProBbIX CAEMOK B Tabnuuax cAe/oK CoaepXaTcsa AONOMHNUTENbHbIE 3an1cK, KOTOpbIe B OPUANYECKOM CMbIC/e caenkamu
He SIBNSIIOTCA, HO OTPaXatoT HEKOTOPbIE OnepaLy B CUCTEME, MEHSIOLLME NO3NLIMK yHaCcTHUKA. [laHHble CAEMNKV Ha3bIBAOTCH TEXHUYECKUMMU.
OTNMUUTL TOPrOBblE CAENKM OT TEXHUYECKMX MOXHO N0 3HaYeHuto noneii xstatus_sell n xstatus_buy taénuy, user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unu no npusHaky nosystem B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- cM. pasgen MpusHaky, BbiCTaBNseMble Y 3asiBOK U CAEMOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caesnka Ha OCHoBaHWUW 3aABOK, NOAaHHbLIX C OAHOIO 1 TOrO e K/IMEHTCKOro pasaena, 6o NnofaHHbIX C pa3HbIX pa3gesios
¢ oanHakoBbIiM VIHH. Mo ymonuyaHuio coBepLLeHne Kpocc-CAEeMOK 3anpeLleHo, 3asaBka, HaTKHYBLUAACA Ha KpoCC-CAenKy, OTK/IOHAETCA Cu-
CTEMOWA. JonyckaeTca B MHAMBUAYyaIbHOM NOPAAKE paspeLleHne Kpocc-CAesokK ANA afpecHbIX 3aABOK. Takxe B cucteMe npefycMoTpeHa
BO3MOXHOCTb, YTOGbI npun Kpocc-caesike BMeCTO OTK/TIOHEHUA BHOBb I'IOCTyI'IVIBLIJeVI 3anaBKN (OHa xe aKTVIBHaFI), CHMMasiaCb naccnBHas 3a-
ABKa, Ha KOTOPYK0 OHa HaTKHyMachb.

[na onpefeneHus norukn 06paboTky Kpocc-CAEN0K B CUCTEME NPeAyCMOTPeHo ABa dara:

» "PaspewnTb Kpocc-caenkn" - Paspeluaer Kpocc-CAeNKN ANs afpecHbiX 3asBOK. UToObl Kpocc-cAaeska npoLunia AaHHbIn donar fo/mKeH
ObITb BbICTaBNEH Y 060MX CTOPOH cAeNkn. B 6e3aapecHOM pexume COBEpPLLEHME KPOCC-CAEN0K 3anpeLleHo Beerga.

* "CHATb NaccyBHYIO 3as1BKY Npy Kpocc-caerke” - PaspeLuaeT npu Kpocc-CAe/Ke BMECTO OTK/TOHEHWSI BHOBb MOCTYNMWBLLET (OHa e aKTUB-
Hasl) 3as1BKM CHMMATb MACCUBHY0, HA KOTOPYIO OHA HaTKHynacb. CHATWE NacCBHON 3as1BKM NoApasyMeBaeT NpPoLOKEHNE CBEAEHNS
aKTVBHOI 3as1BKM B paMKax TpaH3akuuu. Ecnu B npolecce cBEAEHNs TpaH3aKLuUs HE MOXET 3aBEPLUNTLCS YCMELHO, TO CHATbIE NacCuB-
Hble 3asiBKM BOCCTaHaB/MBAIOTCS.

Yka3aHHble hnarv BbICTaBASAITCA Ha YPOBHE CEMU3HAYHOTO KIMEHTCKOTO pasgesia Ha OCHOBaHUN 3asiBNIEHUS y4acTHUKA. BbiCTaBneHHbIe
chnarn TpaHCMPYOTCA B LWNKO3e B None xstatus Tabnuupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue npvBefeHsl CLeHapun noBeAeHnst 6e3afpecHbIX 3asaBOK, NPUBOAALLMX K KPOCC-CAeNKaMm, 4151 Pa3/IMYHbIX TUMOB 3as1BOK
1 3Ha4eHuin chriara "CHATb MacCyBHYHO 3asBKy Npv Kpocc-caenke':

Twvn akTuB- ®dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
nacCcuBHOI1 3asiBKU

KoTnpoBouHas 3ass- | "CHATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHaA: B npoLiecce cBefeHNs OXOANT A0 3asBKM C TaknM xe VIHH, 3aTtem otkarbl-
BaeTCs 06paTHO No BCEM NpeABapuTENIbHO CBEAEHHbIM 3asiBKaMm.

"CHATbL naccusHyto 3aaBky | MaccuBHaa: CHMMaeTcs.

npw Kkpocc-caenke"=AA AKTUBHas: B npolecce cBefeHNs JOXOAUT A0 NACCUBHO ¢ TeM xe VHH, nhuummpyet
CHATME NacCMBHOW, NPOAO/MKAET CBeAeHNe fasee B CTakaHe UM 0CTaeTCs Kak KoTUpo-
BOYHas B CTaKaHe.

Ecnu ganee B TpaH3aKLMW CBEAEHNE aKTUBHO 3as1BKM HE MOXET 3aBEPLUMTHLCS YCneLl-
HO (Hanpumep, Mo NpUYMHe BCTPEUH C ELLLE OAHOI KPOCCOBOI 3as1BKOM, MO KOTOPOIA HET
paspeLLeHnsi CHUMATb ee), TO BCe 3asiBKM, BK/TOYAsH KDOCCOBYHO NAacCUBHYH, BOCCTaHa-
B/INBAKOTCS.

BcTpeuHas 3asBka|"CHsATb NnaccuBHyto 3aaBKY | MaccuBHaa: OcTaeTcs B CTakaHe.
(IoC) npu kpocc-caenke"=HET

43



29.05.2025 PLAZA Il wnto3 Bepcus 8.3

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

AKTUBHaA: B npoLecce cBefeHna OXOAUT [0 3aABKU C Taknm Xe VIHH, 3aTem octaTok
CHUMaeTCS.

"CHATb NaccuBHY10 3asBKy | MaccuBHasn: CHMMaETCA TOMIbLKO B TOM C/lyyae, ec/iv akKTMBHAasi MOXET CBECTUChb XOTS
npu Kpocc-caenke"=AA 6bl OAVH pa3 co crefytoLLeil B o4epeamn nocse KPoCCOBOWA.

AKTUBHas: B pamkax ofHOIi TpaH3aKUun AOXOAMT A0 NaccuBHo ¢ Tem xe VHH, nHu-
LuMpyeT npeaBapuTeNibHOe CHATWE NMacCUBHON, 3aTeM NPOAO/MKAET CBEEHVE CO cre-
Oylowumn 3asiBKaMu B o4epean U3 ctakaHa.

Ecnv nocne cHATUSi NaCcCUBHON, B pamMKax ,D.aHHOVI TpaH3akumn, He NPon30LL/10 HX OA4HO-
ro cBefeHud, To OCTaToK akTnBHO IOC cHMMaeTCs, a NaccMBHas BOCCTaHaB/IMBAETCS.

3anBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | laccuBHasa: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHnsa 4oX0AUT A0 3asABKu C TakuM xe NHH, 3atem otkarbl-
BaeTCcs 06paTHO NO BCeM NpeaBapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHSAITb NaccuBHyto 3aaBky | MaccuBHaa: CHUMAETCS TO/IbKO B TOM C/lydae ec/iv akTUBHas MOXET CBECTUCH NOJIHO-
npw kpocc-caenke"=aA CTbHO.

AKTMBHas: B pamkax ogHOW TpaH3aKL1 4OXOAUT A0 NaccuBHol ¢ TeM xe VIHH, nHnum-
MpYeT NpeaBapuTesibHOE CHATME NacCUBHOW, NPOAO/HKAET CBEAEHNE fasiee B CTaKaHe.

Ecnu nonHblii 06bEM He COGpaH No akTMBHOIA, TO BCe NpefBapuTelbHO CBEAEHHbBIE U
CHSITbIE MACCUBHbIE 3asIBKM BOCCTAHAB/IMBAIOTCS 06PATHO B CTakaH.

[na agpecHbIX 3a8BOK 10rMka 06paboTkn cuTyauuii ¢ Kpocc-caenkamy aHanornyHa. Ecnv kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3pelunTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCUMOCTM OT 3HAYeHUA Npu3Haka "CHATb NacCyBHYIO 3a1BKY Npu Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3asBku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka b0 CHUMAaETCSt NaccuBHas.

B cnyyae cMHTETMYECKOro MaTuuHra, Aga CTakaHa C 3asBKkaMu aHaIM3npyrTCA HE3aBUCKMO — T.e. MOTYT ObITb CHATbI Kak OAHa Tak 1 fBe
naccuBHble 3asBKkv. Ecnv ons o6enx naccuBHbIX 3as1BOK CHATUE He paspelueHo ("CHATb NaccuBHYHO 3a8BKy npu kpocc-caenke"=HET), To
OTK/IOHSIETCA aKTUBHAsA 3asBKa, MHa4Ye CHUMAaIOTCA (He3aBKCYMO) NacCMBHbIE 3aBKW, A1 KOTOPbIX CHATHE paspeLueHo ("CHATb NacCUBHYO
3a8BKy npu kKpocc-caenke"'=AA).

Y CHATbIX NAaCCMBHbIX KPOCC-3as1BOK B NOMe xstatus BbICTaB/IAETCSA OT/IMUMTENbHbIN NpusHak DueToCrossCancel (0x2000).

2.3.5. OCOGEHHOCTU TOProBN CBA3KaMU

Toprosasi cuctema SPECTRA nogfepxusaeT COCTaBHblE UHCTPYMEHTbI (CBA3KM) - UHCTPYMEHTbI, KOTOPbIE COCTOSAT U3 HECKO/bKMX B3au-
MOCBSI3aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PEA/IM30BbIBaTb LUMPOKO UCMOMb3yEeMYO CTPaTErio TOProB/IN Ha PbIHKE,
Korga npu BbINOMHEHWUN CAENKWN MO CBA3KE Y KNMeHTa NOABASTCA NO3ULMKN Mo ABYM Wan 60nee MHCTpyMeHTaMm. B HacToALWMIA MOMEHT B
BWAE COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasieHaapHble crpedbl Ha (obloYepcsl.

OCHOBHbIe 0CO6EeHHOCTH TOPros/nN CBA3KaMu:

* [MopsfoK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3nMyHbIM (MPSIMOi UK 06pPaTHBIi).

Mpu BbICTABNIEHNN 3a5iBKM MO CBSI3KE Y K/IMEHTa BO3HMKAOT 06A3aTenbCTBa no ABYM UK 60/iee aToMapHbIM MHCTPYMEHTaM, C/iefoBa-
TefIbHO, pacyeT 06eCNeYeHs MOA Takyto NO3nLMI0 GyAET NPOU3BOAUTLCS COOTBETCTBYOLLMM 06Pa30oM.

[lns cBA30K HEBO3MOXHA onepaumsa nepeasukkm 3asaBOK.

2.3.6. AiicGepr-3asBKu

Alicbepr-3asiBka - 3T0 pa3HOBMAHOCTb KOTUPOBOYHO 3asiBKM, Y KOTOPOIi onpeAeneHHast YacTb 06beMa CKpbITa OT pbliHKA (T.€. B CTakaHe),
4YTOObI MUHUMMW3MPOBATb BANSIHUE HA PbIHOYHYIO LieHY KPYMHbIX OTHOCWUTE/NIbHO PbiHKA 3asBOK. Aic6epr-3asiBku NOSIBMSIOTCA B CTakaHe
nopumsaMu (BuaMMasn yactb). Korga suammas yacTb 3asBKM NOMIHOCTbIO CBOAUTCA B CAENKW, TOorAa "BCn/blBaeT" ovepeHas nopums. Tak
MOXET NOBTOPATLCSA A0 TEX NOP, NOKa BCA CKpbITasA YacTb 3asBKM He ByAeT ncuepnaHa.

OCHOBHbIE 0COBGEHHOCTY alic6epr-3asiBok:

 Alicbepr-3asBku MOryT 6bITb TONbKO 6e3aapecHbIMU. C TOUKM 3pEHUST BPEMEHM XXUN3HN aiic6epr-3asBku MOryT 6bITb 0ObIYHLIMW Y1 MHOTO-
[AHeBHbIMK. o Tnam alicbepr-3asBku AenATCA Ha KOTMpoBoYHble (Day) u 3asBku Book-or-Cancel.

* [Mpu go6aBneHun aincbepr-3asBKky B Hel AONONHUTENBHO yKa3blBaKOTCA NapameTpbl 419 pacyeTa pasmepa Ben/ibiBatoLlen yactu. Bennbi-
BaKLLas YacTb COCTOUT M3 NMOCTOSIHHOM cocTasnstowein (disclose_const_amount) n ciyyaliHbiM 06pa3om paccunTbiBaeMO HaabaBKu.
3HauveHve HagbaBKM - 3TO CriyyaliHasi BeNiMyMHa C paBHOMEpPHbLIM pacnpegeneHnem m3 gvanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amniMTyAa OTK/IOHEHMS
oT 0o6bema NOCTOAHHON YacT. COOTBETCTBEHHO, NpK Aob6aBneHnn aincbepr-3asBky B HER yKkasbiBaOTCS ABa napaMeTpa:

o disclose_const_amount - 06beM NOCTOSIHHOW BCM/bIBaKOLLEN YacTu. [JaHHbIii napamMeTp He MOXET 6bITb 60/bLie 06bema BCero aiic-
6epra, N MeHbLLE HEKOTO MUHUMaSILHOTO 3HaYeHWs1, ONpeensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa 1 TUna MHCTpyMeHTa (3Have-
HUA NyG/IMKYHOTCS Ha caiite Gupxm).

o variance_amount - BefIMYMHA Cy4aiiHOro oTK/IOHeHUs 06beMa BC/biBaloLLeli YacTu alicbepr-3asBku (ONLMOHA/BHO). 3HaYeHVe na-
pamMeTpa TakKe OrpaHUUYeHO CHU3Y HyneM, CBEpPXY - YAC/IOM, Ny6MMKyeMbIM Ha caiite. o yMonyaHuio napaMeTp He 3aaH.
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Bce ykasblBaeMble napaMeTpbl MOryT NPUHUMATbL TOBKO Liesible U NOMOXUTESIbHbI 3HAYEHUS!.
» lapaHTuiiHOE o6ecneyeHne Npu fobaBneHNn 3asBkU G10KMPYeTCS Noj BECb 06beM alicbepr-3asiBKu.
* Tpy N3MEHEHUN BbICTAB/IEHHO alicbepr-3asaBky MEHATLCA MOXET TO/bKO LieHa, 06beM He JOCTyNeH A1 U3MEHEHUS.
* Mpw yganeHnn nnm n3MeHeHnmn aiicbepr-3asBku yaanseTcs U MeHsieTcsa BCA alicoepr-3asBka Lie/IMKOM, BK/II0Yas BUAVMYIO YacTb.

* B Tabnuuax cBoux 3a8BOK 1 CAEMOK aincbepr-3asBku U CAENKU NO HUM B NONSX xstatus u xstatus_sell / xstatus_buy nomevatoTcsa cneum-
abHbIM Npu3Hakom "lceberg” (0x800000000000).

2.3.6.1. AlicGepr-3afBKu B MH(pOPMALMOHHbIX NOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHns 3asBKW: Ny6/IMYHOE - 3TO BUAMMAS YacTb aiicbepr-3asiBki, 1 NpvBaTHOE - BCSA aiicbepr-asiBka
LeNIMKOM, BK/TKoHas BUAMMYH0 YacTb. COOTBETCTBEHHO, B TabNMLaX CBOMX 3a8BOK U CAEMOK NpeAyCMOTpeHbl ABa Habopa noneli (ID 3asBky,
KONNYeCTBO B ONepauumn, ocTaTok, AeicTBre 1 gp.):

1. My6anyHbIe faHHbIe TPaHCANPYHOTCA B NOsAX ¢ npedukcom “"public_":
» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Buavmoli yactun ancbepr-3assku.
o public_amount - KonmuecTBo KOHTPaKTOB B OMepaLymn ¢ BUAMMOI YacTbio alicbepr-3asBku.
o public_amount_rest - OcTaBLLeecs KoNM4eCcTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - [le/icTBue c BUAMMOII YacTblo aiicbepr-3asBKu.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactv alicbepr-3asBku nokynatens.
o public_order_id_sell - Homep Brgumoii yactu aiicbepr-3asiBku npogasLia.
2. MpuBaTHble AaHHble TPaHCMPYOTCA B MONAAX ¢ npedhukcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - AeHTUMKALMOHHbI HOMep Bcell aiicbepr-3asiBku.
o private_amount - KonnyecTBo KOHTPaKTOB B Ofepaumu co Beeli alicbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecs KO/IM4eCTBO KOHTPaKTOB BO BCeil aicbepr-3asBke.
o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asBku.
» Tabnuupl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTudmkaTop BCeit aiicbepr-3asBku nokynarens.
o private_order_id_sell - aeHTUchmkatop Bceii alicbepr-3asBkv npogasLia.

Hwxe npvBeAeH NpMMep 3anucy B NOTOKE BbICTAB/IEHUS U MaTuuHra aiicbepr-3asskm ¢ amount=1000 v BuAMMOl YacTblo, paBHoi 100
(6e3 donneTpaLun):

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

MosicHeHus k Tabnuue:

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

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

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

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

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

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

» [Nanee knueHT ODO01123 cHsin alicbepr.

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

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

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

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

B aHOHMMHbIX NOTOKax 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6l'IVI'-IHbIe nonsa, Tam Bcerga ToJ/ibko BuanMas 4actb a|7|c6epr03.
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2.3.6.2. Onepauun Hap, aiicGepr-sasBKamu

B0o3MOXHbI C/ieflytoLume onepauun Hag, aiic6epr-3asiBkamu

[ob6asnexve 3asaBku (komaHga IcebergAddOrder).
YpaneHue 3asaBku (komaHga IcebergDelOrder). KomaHza moxeT oTpabaTbiBaTh kak no public_order_id, Tak u no private_order_id.

M3meHeHue 3aaBku (komaHaa lcebergMoveOrder). KomaHaa MoxeT oTpabatbiBaTth Kak no public_order_id, Tak 1 no private_order_id.

BHumaHue! KomaHgb! IcebergMoveOrder u IcebergDelOrder no public_order_id 6yayT pa6otaTtb TO/bKO, €C/IM BUAUMAsA YacTb C Takum
HOMEpPOM elle ecTb B cUcTeMe (He Gblna cBefeHa), B NPOTUBHOM crlyyae GyaeT BO3BpalleHa owwmbka 06 OTCYTCTBUM 3asBKW C TakuM
HoMepoM. [oToMy pekomeHAyeM paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa naeHTU(huKaTopoB 3asiBOK NMpU onepauusax Hap alicéepr-sasBKoi

Mpw BbICTaBNEHUN alicGepr-3asBKkM y Hee naeHTUudmKaTop Bugumoit yactu (public_order_id) n Bceit aiic6epr-3asnBku (private_order_id) co-
Bnagaet. MNpy BCN/bITUM HOBOI YacTy eli NpucBanBaeTCs HOBbIM naeHTUdmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku
He MeHsieTcsl. [Mpu n3MeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTaB/ISIETCS HOBGIN private_order_id.

[na mHorogHeBHbIX (GTD) alicbepr-3asiBok Npy NepeBbICTaBNEHUN B BEYEPHUIA KNIMPWHT BbICTaBNSETCA HOBasA aiicbepr-3asiBka C HOBbIM
private_order_id, y kKoTOpoii B ka4ecTBe ucxogHoii 3asBku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3asBku.

MprMep M3MEHeHWs MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Haj aiic6epr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private_action id_ord1l
[o6asnexHne 100 1 100 1
CBefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MepesbicTaBneHve B BK 1106 1 1106 1 100
MepeaBunxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHEHWsI K Tabnnue:

[lo6aBneHue - fobaBnseTcs aiicbepr-3asska (private_action=1) ¢c ugeHtudmkaropom private_order_id=100 n HoMepom BUANMOI YacTu
public_order_id=100.

CBegieHue B CAerKy - CBeZleHne BUANMMOIA YacTu alicbepra (private_action=2) ¢ 3asBKOI BCTPEYHOrO Hanpas/eHus.

BcnnbiTue HOBOW 4YacTu - MpyW BCM/bITMM HOBOW 4acTu (private_action=3) eil npucBavBaeTCs HOBbIN uAaeHTUdMKaTop
public_order_id=105, ngeHTndmkaTop BCeil aiicbepr-3asaBkn He MeHseTCS.

MNepeBbicTaBneHne B BK - npu nepeBbicTaBneHuy B BeHepHWA KIMPUHT BbICTABASETCA HOBas alicbepr-sasBka (private_action=1) ¢
HoBbIM private_order_id=1106, y KOTOPOI1 B kauecTBe ncxogHoi 3assku (mone id_ord1=100) yka3biBaeTcs private_order_id camoi nepBoii
aicbepr-3asBku.

MepeaBwmxka (move) - Npy nepeasikke aicbepr-3asBk1 NPOMCXOAUT yaasieHre cTapoii 3asBku (private_action=0) n fobaBneHne HOBO
(private_action=1) c HoBbIM private_order_id=1200.

3HaueHus "public_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasneHa

2 - 3asBKa cBefileHa B cAesiky

3HaueHus "private_action":

2.4.

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

3 - BcnnbiTve HOBOM BUAMMOL YacTu

MocTaBKa akKTUBOB 1 3KCNUpaLUs ONLUMOHOB

2.4.1. NocTtaBka no pbrouepcam

B paspese NocTaBku (hbtouepchl 6b1BaOT TPEX TUMOB:

PacueTHble dhbtouepchl (pblouepchbl Ha UHAMKATOPbI) — MO UTOram 06paLLeHNs NEPEUYUCNAIOTCS TOMbKO EHEXHbIe CPeCTBa B pasmepe
pasHWLbl MEXY CTOMMOCTLI0 OTKPbITUS NO3WLMM 1 TEKYLLEei pacyEéTHOM LieHoi akTuBa. MNocTaBka othopMIsSieTcss TEXHUUECKON CAeKo
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3aKpbITUS NO3ULMK, KOTOpasi B TabnuLe CAEN0K NOMeYaeTcs crneLmanbHbIM NPU3Hakom B nonsix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen MpusHaky, BbICTaBNSIEMbIE Y 3asiBOK W CAEMOK).

» ToBapHble (hbroUepChl (PbHYEPCHI HA peasibHble akTVBbI) — MO UTOram obpaLleHNs NepeyuncnstoTcs CO6CTBEHHO akTVBbl U AEeHEXHbIe
cpeacTBa. MocTaBka 0POPMIISIETCS TEXHUUYECKOIN CAENKOW 3aKpbITUA NO3ULMKM, KOTopasi B TabnuLe CAENOK NOMeYaeTcs cneumasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.

* ®bloyepchbl Ha akumMn — nNpw NocTaBke No3uums No bloyepcy NpeBpaLlaeTcs B NO3NLMI0 Ha pbiHke T+ B cekTope "OCHOBHOM pbIHOK"
MockoBckoi 6mpxu. MNocTaBka 0hOPMISETCA TEXHUYECKON CAEMKOW 3aKpbITUS MO3MLMM HA CPOYHOM PbIHKE U CAENKON OTKPbITWSA No3n-
Luun Ha pbiHke T+. Caenka 3aKkpbiTvs No3MUMW Ha CPOYHOM pbiHKE B Tabnvue caenok nomevaeTcs cneyuasibHbIM NPU3HAKoOM B MOJAX
xstatus_sell n xstatus_buy. Cgenka oTKpbITUS NO3MUMK Ha pbiHke T+ co3gaétcs B cucteme ASTS hoHA0BOTO pbiHKa. Bonee nogpo6HO
cM. nogpasgen "Peanusaumsa nocTaBkun hbOYEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA Ha (DOHA0BOM pbIHKE (pexum T+2)".

2.4.1.1. Peanin3auus NOCTaBKU (pbloYEPCHbIX KOHTPAKTOB CPOYHOIO pbIHKA HA (DOHAOBOM PbIHKE (PeXuM T+2)

VcnonHeHne Bcex NOCTaBOYHbIX IbIOYEPCHBIX KOHTPaKTOB MPOM3BOAWUTCA NyTEM aBTOMATMYECKOrO 3ak/lloYeHnst caenok T+2 B cekTope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupwuHroeoii cucteme SPECTRA 3a Kaxaoi 6pokepckoii (oupMoii, KoTopasi XenaeT NpoBOAUTb MOCTaBKY, MO 3asB/IEHNI0 YUYacTHUKA,
3akpennseTcs Kog thMpMbl 1 TOProBO-KMPUHIOBBIV CHET (Aanee — TKC), 3apernctpmpoBaHHble B TOProBo-kIMPUHIOBO cucteme ghoHA0-
BOrO pbiHKa (fanee — ASTS ®P), ¢ ykazaHMeM KOTOPOro AO/MKHbI ObITb 3ak/I04eHbl caenkm T+2 B Lensax UCNosIHeHUs 0653aTenbCTB No
ghbloYepCHBIM KOHTpakTam. 3a K/IMEeHTCKM pasgeniom pernctpa yveta nosuuuii MoXeT 6bITb 3akpennéH otaenbHblii TKC 1 Kof knveHTa,
3aperncTpuposaHHoro B ASTS OP.

3apaHee no 3asBneHnto YyactHuka peructpupytorcs B SPECTRA Tpu TKC ®P (T.H. "no6umbie” TKC): oguH A5 yyeTa COBCTBEHHbIX 0651-
3aTeNbCTB, OAVH A5 yyeTa 0653aTeNbCTB KNMEHTOB, OAUH ANs yueTa obasaTenscts AY. "liobumble" TKC npukpennsiotcs K B cootseT-
CTBYIOLLLETO TUMa MO YMOYaHWIO.

Caenkn T+2 3akntovatotca B ASTS OP Ha oTaensHOM pexume Topros (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB hOHA0BOrO pPbiHKA. HMKaKoro A0NONHUTENIbHOTO NOATBEPXAEHWS OT yYacTHVKA TOPros (OOHA0BOMO PbiHKA He Tpeby-
ercs.

B cnyuae, ecnu cgenka T+2 He MOXET ObITb 3ak/l04eHa No MpUYMHE OTCYTCTBUSA UM HEBEPHbIX PEKBU3UTOB NpuBA3kMU K chupme n TKC,
YuactHukom go 15:00 MCK TekyLero AHS [O/MKEH ObiTh 3aKpen/éH 3a COOTBETCTBYHOLLEl 6pokepckoii oupmoli geicteyrowmii TKC OP.
Ecnvn go 15:00 MCK YuacTHuk He 3akpennseT geictayrowmii TKC, To B 15:00 MCK caenkn T+2 6yayT 3ak/oueHbl ¢ ykasaHuem "niobumoro”
TKC cooTBeTcTBYHOLWErO TMNa (COBCTBEHHBIV, KNneHTCcknid, [1Y). Ecnn caenkn T+2 He mMoryT 6bITb 3ak/Il4YeHbl C ykasaHnem "nobumoro”
TKC (OH Takke He ykasaH Wan yKasaH HEeBEpHO), TO 06513aTeNbCTBa YYaCTHUKA KIMPWHIa No nocTaBke Nno dibloyepcy Ha akuuu B Yactu
no3vuuii AaHHon B® cumTaloTcs HEBbINOMIHEHHbIMU, U B3MMaeTcs WwTpad B pasmepe MO no HEMCNOMHEHHbIM dhbloyepcam.

Mocne 3ak/oyeHns cAenok NoCTaBky No akumam B cucteme (OHLOBOMO PbIHKA, B C/lyvae AOCTaTOYHOCTU 06ecrneyeHns nog COBOKYMHYO
no3numio Ha pbiHke T+2, chbtouepcHas nosvums B cucteMe SPECTRA 3akpbiBaeTtcs, U obecneveHne nog Ty nosuumio ocBoboxgaetcs. B
Cny4yae HeoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYIO NO3ULMIO Ha pbiHKe T+2, iblouepcHas no3unuus n obecnedyeHne nog Heé octatotcst
3a6n0knpoBaHHbIMK B ccTemMe SPECTRA [0 MOMEHTa UCMOTHEHNS MapXXUHAIbHOTO Tpe6oBaHNsA Ha pbiHke T+2.

Mocne ncnonHeHns bloYePCOB Ha akLMN TeXHUYEeCKNe CAEMKN 3aKpbiTUS No3uLMiA No hbloyepcamM Ha akuuy TpaHcampyloTes B Tabnumue
cpenok. Ans atux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaBneHbl 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiCTaBNSEMbIE Y 3aABOK U CAEN0K). TexHuyeckne caesnku, 3akpbisatoLme blouepcHyo No3uumio, yayT Takke
oTobpaxaTtbcs B 0TY4ETax cpoyHoro pbiHka f04.csv u fut_deal.csv B eHb UX hopMMpOBaHuS.

Bonee nogpo6Hy0 MH(opMaLMIo NO MeXaHW3MY peanu3aluy NoCTaBKK Bbl MOXeTe HaliTu Ha caiite — http://moex.com/s1262

2.4.2. kcnupauyusa onynoHoB

B HacTosilmii MomeHT cuctema SPECTRA nogaepXxvBaeT amepuKaHCKue NocTaBoYHble OMUMOHBI Ha (bloYepChl 1 eBponeiickue pacyer-
Hble OMUMOHbI Ha CMNOT-aKTVBbI (aKLMWU, MHAEKCHI, BAUIIOTY U T.M.) U (hbloyepchbl.

2.4.2.1. Akcnupayus amepuKaHCKMX NOCTaBOYHbIX ONMLMOHOB Ha (hblovepChbl

Mpwn 3akcnupauuy onuMoHa No3uLua Mo ONuMOHY NpeBpaLLaeTcsi B NO3MLMIO MO (bloyepcy C LIEHON, paBHON CTpaiiky aKCnpupyemoro
OnuMoHa. SKCnUpauus OnuUMOHOB OCYLLECTBAETCSA B K/IMPUHIOBYHO CECCUID. TeXHUYeckn akcnupaums ohopMaseTca CAenkoi 3akpbiTusi
no3nLMK No ONUMOHY M CAENKON OTKPLITWS No3uLmMK No thblouepcy, KoTopble B Tabnuue cAenok noMeyatoTcs cneluanbHbIM NprU3Hakom B
nonsax xstatus_sell n xstatus_buy (nogpo6Hee cMm. pasgen MNpr3Haku, BoiCTaBAsieMble Y 3a5BOK U CAEMOK).

JKcnupauys onuMoHOB BO3MOXHA B ABYX PeXUMaX:

« [locpoyHasi, BbiNosHsieMasi Mo 3anpocy yyacTHuKa. MokynaTesib MOXeT B 1060/ MOMEHT NpeAbsBUTL NPoAaBLy Tpe6oBaHve 06 Ucnor-
HEHWM OMNUMOoHa, NOC/aB C cUCTEMY NopydeHne 06 akcnupaumn (nogpobHee cM. pasgen Metog OptChangeExpiration — MopyyeHust Ha
3KCMMpaLWio OMLMOHOB). MopyyeHns Ha 3KCTMpaLMio coGMparoTCsl B TeUEHWE BCeli TOProBoii CECCUU, HO UCMOMHSIIOTCS ABa pasa B AeHb
— B NPOMEXYTOUHBII K[IMPUHT 11 B BEYEPHUIT KITMPUHT.

+ ABTOMaTMyeckas, B ieHb 3aBepLLIeHNs obpaLleHus onuyoHa. B nocnegHuii aeHb obpatleHns onuyoHsbl, HaxoasLmecs "B AeHbrax™ (kon-
Nbl, CTpaliK KOTOPbIX CTPOrO MeHbLLE pacyeTHOl LieHbl (hblodepca, U MyTbl, CTpavik KOTOPbIX CTPOro 60sbLue pacyeTHOW LieHbl hbloyepca),
3KCMMPUPYHOTCA aBTOMAaTUYECKM.

[N51 ONUMOHOB "Ha fieHbrax" (Kosibl U NyThl, CTPAiK KOTOPbIX CTPOTO PaBeH LieHe UCTMOMHEHUs (hblodepca) aBTOMATUYECKOE UCMONTHEHNE
OCYLLECTB/ISIETCS A/151 NOIOBUHbI OTKPbITO OMUMOHHOW MO3ULMKM C A@HHBIM CTpaiikoM. EcCnv BennuMHa OTKPbLITOM No3uumn siBnsieTcs
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HEYETHBLIM YNC/IOM, TO NPU PacyéTe BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONIOB NPUMEHSieTCs okpyrieHune Beepx (0.5=1), ans nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTMYeCcKas aKCnMpauys MOXeT OCYLLECTBATLCA Kak B MPOMEXYTOUHbIN, Tak U B BEYEPHUIA KIUPWHT (3a4aeTcs Ha YPOBHE Onum-
OHHOIi cepum).

B TOproBoil cucteme ecTb BO3MOXHOCTb OTKa3aTbCA OT aBTOMATU4ECKOW 3KCnupauwu — A7 3TOro B LU/O30BOM KOMaHge
OptChangeExpiration B nosie amount HEO6GX0AMMO BBECTU KOMIMYECTBO KOHTPAKTOB, 3KCMMPALMA KOTOPbIX HeXenaTenbHa, Kak oTpuua-
TesbHOE (CO 3HaKOM MUHYC).

2.4.2.2. 3kcnupauusa eBponencKkux padyeTHbIX ONLUOHOB

[na onunoHOB, KOTOpble ABNAKTCA eBpOneVlCKMMI/I N pacyeTHbIMK, NpeaycMOTpeHa TO/IbKO aBTomaTuyeckas akcnupauus. B I'IOCJ'Ie,qHI/IVi
A€EHb o6pau4eH|/m MCNOHAOTCA TO/IbKO OMUMOHbI, Haxoaswmeca "B geHbrax”. CoOTBETCTBEHHO, MOPYYEHUSA Ha ncnosiHeHne/oTkas ot uc-
NOJIHEHMS CUCTEMOI He nprUHUMaKTCA.

2.4.2.3. PacueT ONUUOHHbIX PUCKOB nepes akcnupauueii

CyLIJ,ECTByI'OLIJ,VIVI a/lropuTM pacyeta obecneueHus nepen SKCFIVIpaLWIeVI MOXET co3aaBaTb peSKVIVI cKayok obecneyeHus Yy KNneHToB. Ana
6or1ee rmMokoro ynpasJieHUsA aJliropuTMoOM B Toproson cnucrteme BBOAATCA AONOJ/THAUTE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajaBaTb a/lTOPUTM pacyeTa obecneuyeHus npun akcnupaunu no ero K/imeHTam.

MapaMeTpbl CLEHapUs aKCNMpaLmu:

+ exp_clearings_bf - naHHbI napameTtp yctaHaBnmBaeTca HKLL Ha BeCb pbIHOK 1 onpeaensieT (419 ONUVOHHOV cepym) KONM4YecTBo K-
PVHTOBbIX CECCUIA Nepes, aKCnmpalmeit, B TeHEHUN KOTOPbIX N0 BPOKepCKoi thpMe HauHeTcst 6110KMpoBaTbLCA 0becneyeHne, NocUnTaH-
Hoe Aans Bceli Gpokepockoi dhmpMbl MO MoAenu akcnupauumn. [lo Aatbl 3KCnupaumumn MuHyc (exp_clearings_bf/2), npumenseTca mogens
BOMATUNbHOCTU. HOBOE 3HaueHne napaMeTpa NPUMEHSETCA TOIbKO B BEYEPHIOI UM NPOMEXYTOUHYHO K/TMPUHTOBYHO CECCUIO.

 exp_clearings_sa - onpefenseT KONMYECTBO KIMPUHIOBLIX CECCUil Nepes, aKcnupaumeii, B KOTOpbIX GyAeT NPUMEHEH cLeHapuii aKkenu-
pauuu Ans pacyeTHOro Koaa. YcTaHaBUBAEeTCs U u3MeHsieTcsl HKL, Ha Becb pbIHOK. MPpYMEHSIETCS TOMIbKO B BEUYEPHIOK WU NPOMEXY-
TOUHYHO K/IMPUHTOBYIO CECCUIO.

 exp_weight - BeC puck-npodnns ¢ y4eToM cLeHap1eB aKCIvpauuy.

o exp_weight (client): MoxeT MeHATbCA 6pokepckoi dwmpmolii MNyTeM Mojays HETOProBOM  LUIHO30BOM  TpaH3akumu
OptChangeRiskParametersNextSession no kaxaoMy K/IMEHTY, MPUMEHSIETCS B GAVKANLLYHO K/TMPUHTOBYIO CECCUIO.

o exp_weight (broker): MoxeT ycTtaHaBnMBaTbCA pacyeTHOV UPMOI Yepe3 [OKYMEHTOOG0POT C OGupxeld U KOMaHZoW
ChangeBFParametersNextSession. B Takom ciiyyae napametp exp_weight (broker) npumMeHsieTca ans pacuyeta rapaHTuiiHoro obec-
neyeHusi 6pokepa, y KOTOPOro BK/IIOYEH PEXVM MapXMPOBaHWSA HETTO.

o exp_weight_client_default: MoxeT ycTaHaBnMBaTbCA pacuyeTHOW (OMPMOI Yepe3 [OKYMEHTOO60POT C 6Gupxeid M KomaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napameTp exp_weight_client_default npumeHsieTca Ha Bcex KneH-
TOB 6pokepa, Y KOTOpbIX He yCTaHOBMEH exp_weight (client), To ecTb paboTaeT 415 TakUX K/IMEHTOB Kak 3HaYeHne Nno YMO4aHuio.

B cnyuae, ecny y4acTHUK He Nofias COOTBETCTBYHOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOgUs, KO BCEM Er0 KveHTam GyayT
NPUMeHEHbI NapameTpbl, YCTaHOB/EHHbIE N0 yMon4aHuio HKLL.

- exp_clearings_cc - onpefenseT KoM4YeCTBO KIMPUHIOBbLIX CECCUIA NEPes AKcnupaLmeld, B KOTOpbIX 6yAeT NPUMEHEH BEC PUCK-TIPOUNS
exp_weight 4ns knveHToB B®. YcTaHaBnmnBaeTcsi M usMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM MPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaeT Gpokepckasn hvpma nyTeM nogayn HETOProBoli L/030BOW TpaH3akK-
umm ChangeBFParametersNextSession. O3Ha4yaeT KO/IMYECTBO K/TIMPUHIOBbLIX CECCUIA Nepes, akcnupaumeld, B KOTOpPbIX ByAeT NpUMeHeH
Bec puck-npogunsa exp_weight (broker) ana pacueta rapaHTuiiHoro ob6ecneyeHns 6pokepa B c/iyyae BbiGopa pexnma MapXnpoBaHus
HeTTO. VIMeeT NnpmopuTeTHOE 3HaYeHne Hag npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyuae, ecnv num_clr_2delivery
(broker) meHbLue exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBn1BaTbCcsi pacuyeTHoOW (QUPMOI Yepe3 AOKYMEHTOO60POT C GUpXxel 1 KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom criydae napametp num_clr_2delivery_client_default npumeHseTcs gnsa scex
KTMEeHTOB 6poKepa, Y KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB Kak 3HaYeHWe Mo yMon4YaHuio.

2.4.3. MNpekpalleHne 06s13aTeIbCTB N0 OAHOAHEBHbLIM (hbloUepcaM C aBTONPOJIOHTrauuein
("BeuHbIM hpbrouepcam™)

MpekpalleHne 06513aTeNbLCTB MO BeUYHbIM (hblodepcam (B®P) MOXET OCyLLeCTBASATLCSA N0 TpeGoBaHWI0 O4HOM U3 CTOPOH NyTeM nogauu no-
pyyYeHUsi Ha UCMOSHeHVe. BeuHblii hblouepc NCMOMHSAETCS B GAVXKAMLLMIA MO CPOKY UCTMOMHEHUS! OObIYHbIV (ObIOYEpPC Ha TOT Xe camblii
CroT-akTVB. MopyYeHnst Ha UCMOSIHEHME BEYHOTO (hblodepca MOryT NoAaBaThcs B TEUEHUE BCell TOProBoii ceccun 3a TPU TOProBbIX AHS
[10 nocriefiHero aHs o6palleHns doblodepca, B KOTOpbIi cnonHseTest BO. Mogaya nopyyeHunii Npovn3BoAMTCs ¢ MOMOLLb LUTHO30BOI KOMaH-
Ibl FuturesExecutionRequest. MogaHHble B TOProBy CUCTEMY NMOPYYEHUST TPAHCIIMPYIOTCS B LWo3e B Tabnvue fut_exec_orders notoka
FORTS_REFDATA_REPL.

B BeuepHIo KNMPUHTOBYO CECCUIO AHA nojadu nopyqumVl nponsBognTCAa ncnosiHeHne, KOTopoe CoOCToNT U3 CBeAEHUA BCTPEYHbIX NOpY-
YeHWn Ha UCMOSTHEHNE 1, B C/lydae Haimuma HeyaoBNeTBOPEHHbIX nopyquMVl Ha NCNOJIHEHNE U OTKPbITbIX I'I03VILWI17I C I'IpOTVIBOI'IOI'IO)KHOVI
Hanpas/eHHOCTbH Ha pPbIHKE, npoueaypbl X NPUHYAUTENTIbHOTO YA40BNETBOPEHUSA.
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Mpy MCNOMHEHUM MO3ULMSI N0 BEYHOMY (hbioYepcy NpeBpallaeTcsi B NO3ULMIo N0 06bIYHOMY (DbHOUEpCY, YTO TEXHUYECKU odhopmsieTcsl
CIe/IKOIi 3aKPbITUS MO3ULMK B BEYHOM (pbloyepce U CAEKO OTKPLITUS No3nLUM B 06bIMHOM (hblouepce, KoTopble B Tabnuue cAenok no-
MeualoTcs cneyyasibHbIMM Npru3Hakamm B nonsix xstatus_sell u xstatus_buy:

» PerpetualFuturesExecutionVoluntary (0x10000000000000) - caenka Bcneactsve [o6pOBOMBHOIO BbIXOA4A M3 BEYHOrO (hbtodyepca (Ha
OCHOBaHWV NOJAHHON 3a5BKK);

» PerpetualFuturesExecutionForced (0x400000000000000) - caenka BCeACcTBUE NPUHYAUTENLHOTO BbIXO4A N3 BEYHOro dhbiovepca (pea-
M3aumns Heyao0BNEeTBOPEHHOIO Cnpoca);

¢ PerpetualFuturesExecution (0x800000000000000) - caenka B CBA3aHHOM UHCTPYMEHTE BCIEACTBME BbIXOA4A M3 BEYHOTO hbiovepca.

2.4.4. PacueT caenku no 3asiBKe ¢ ykasaHuem cnpega TAS (B mekyweli sepcuu 0aHHbIU cep-
BUC He0oCMmyrieH)

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb WAV NPOAATH hbloUepCHbI KOHTPaKT Mo 6yayLueli pacyeTHON LieHe TeKyLLero
TOProBOro AHA, onpegensemMoi B BeUEePHUA KNVPWHI, MOC HEKWIA cnpef, KOTOPbIA yYaCcTHUK FOTOB 3anniatuTb/yCTynnTb JONOMHUTENBHO
OT pacyeTHOW LieHbl KOHTpakTa. IMeHHO cripef ABNSETCA cornalleHnem KOHTpareHToB B CAeNnke 1 ykasblBaeTcs B 3asiBke TAS B kayecTBe
LeHbl. TexHnyeckn TAS B TOProBoii cUCTeMe peann3oBaH Kak 0ObIYHbIN (ObIOYEPCHBI KOHTPAKT C ykasaHuem cnpega TAS B kavecTse
LeHbl B 3asBke (TAS-brodepc), 6a3ncHbIM akTBoM (BA-thblouepcom) KOTOPOro C/TYXUT UCKOMbIA ObHOUEPCHBIA KOHTPaKT ((hbroyepc Ha
hbtoyepc). CosepLuas caenky rno 3asBke ¢ ykazaHneM cnpega TAS, y4acTHUK nonyvaeT nosuumio no TAS-gbtoyvepcy.

PacueT caenku no 3asBke € ykaszaHnem cnpefa TAS oCyLLEeCTBNSAETCA B BEUEPHIO K/IMPUHIOBYHO ceccuto. B pesynbrarte no3uuns no TAS-
dhbtoyepcy npespallaetcs B no3uumio no BA-tbiodepcy, YTo TEXHUYECKM OChOPMASETCA TEXHUYECKOW CAENKON 3aKpbITus no3uumm B TAS-
dhbtoyepce no LeHe 0 1 caenkoii oTKpbITUA No3unummn B BA-ghbloyepce no pacyeTHol LeHe BA-tbbiouepca. Caenku B Tabnuue caenok no-
MeuatoTcsl crneumanbHbIM NPU3HakoMm B nonsx xstatus_sell n xstatus_buy (6uT 0x10000 (TASSettlement) - PacueT caenku no 3asBke C
ykasaHuem cnpega TAS).

2.4.5. NpusHakn, BbiCTaBNsieMble Y 3asBOK U CAE0K

lMpu3Haku, BbICTaBsAEMbIE Y 3a59BOK U CAENOK:

HanmeHoBaHue npusHaka ‘ ButoBas macka OnucaHve

Tunbl PbIHOYHbIX 3asABOK

Auction 0x1 KoTupoBouHas 3asBka (Day).
Opposite 0x2 BcTpeunas 3asnBka (I0C).

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

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

Tunbl KTUPUHTOBLIX CAENOK

NonQuote 0x4 Mpu3Hak 3asaBku/COenKn, KoTopass He yva-
CTBYeT B pacuyeTe KOTMPOBOK. [pu3HaK Bbl-
CTaB/IAETCA B afjpPeCHbIX 3asBKax 1 cheskax,
TEXHUYECKUX CAefKax, KIMPUHIOBbIX ches-
Kax, cenkax no Horam MysisTU/IErOB U CAeN-
Kax RFS.

Exec 0x20 Cpaenka, BO3HUKLIAA B pe3ysibTaTe UCnosHe-
HUS onuuoHa. dnar cTaBuTCs 415 ONMUVOH-
HbIX CAENOK 1 415 (hbOYEPCHbIX CAEMOK, KO-
TOpble NOABUNCHL B pe3ysibTare aKcnupauum

OMLM1OHOB.
Expiration 0x80 VicTeyeHne BpeMEHU XWU3HU WHCTPYMEHTa,
dhbtouepca nnn onumoHa.
DUFlow 0x800 Cpenka nepeHoca 1Y mexay P®.
TASSettlement 0x10000 Pacuet caenku no 3asBke ¢ ykasaHnem cnpe-
fa TAS. (B mekyweli sepcuu HedocmyrHo)
OptionLapse 0x800000 Cpaenka ncteyeHuns onuuoHa.
ClearingTrade 0x2000000 TexHnyeckas KIMpuHroas caeska, chopmu-

poBaHHasA BHe TOProB. BbicTaBnsetca Yy BCex
KNUPWUHIOBbIX CAENOK.

FuturesExecution 0x40000000 Cpaenka ncnosHeHus gobrovepca.
Collaterallnstrument 0x400000000 Cpaenka no konnarepasibHOMy UHCTPYMEHTY.
PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHuyeckas cpaenka BcrneacTeve p[obpo-

BOJ/IbHOIO BbiXo4a 13 BEYHOIo d)brotlepca (Ha
OCHOBaHMM nogaHHOro I'IOpyLIeHVIFI).
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

PerpetualFuturesExecutionForced 0x400000000000000 TexHuyeckan caenka BCNefcTsue npuHyau-
TeNbHOro BbIXO4a U3 BEYHOTo doblovepca (pe-
anv3auus Hey0BNETBOPEHHOIO CNpoca).

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan caefika B CBA3aHHOM WHCTPY-
MEeHTE BC/eCTBME BbIXOAA U3 BEHHOrO (Ibto-
yepca.

AfpecHble 3asiBKU U CAeNkun

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3unumnin mexay bo.

Address 0x4000000 Mpu3Hak afpecHoii 3asBKW, aapecHol caen-
Kn, caenkm RFS nnu 3asBku, oopmmnpyemMoii
no pesysnbrartam NpoBepPKU KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpu3Hak 3as8BKM UK cAenkun, chopmMmnpoBaH-
HOli B pexume "ALPECHbI C M3TUYMHIOM NO
YHUKa/IbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOUYHUKA NepeHoca Mo3nUMii Me-
xay Bo.

Onepauuun Hag, cBA3KaMu

REPOBack 0x4000 Mpu3HaK onepauun Hag BTOPOWA HOrol CBsI3-
Ku.

Strategy 0x8000000 Mpu3Hak 3asBku UK caenku no ceaske. Cra-
BUTCS Y Onepauuii Hag Horamun CBA3KK.

Apyroe

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

ExternalUseEveningExecution 0x100 Mpu3HaK 3asBKM WUNN CAENKU B BEYEPHIOH
ceccuio.

DontCheckLimits 0x200 He npoBepsTb MMMUTLI NO OMNLUOHAM.

Charge 0x400 KoHeL, normvuyeckoil TpaHsakuuu. ®nar cta-
BUTCS AAPOM Ha 3asBKW, 4TOObI N0 opAaep No-
ry MOXHO 6bINI0 NONYHYNUTb YMCIO (U FpaHu-
Lbl) TPAH3aKLuii, TO ecTb NnocnefoBaTe/bHo-
CTW 3asBOK, NOPOXJEHHbIX OAHON TpaH3ak-
Lmei.

LastRec 0x1000 MpusHak nocnegHeli 3anucu B TpaH3akumn
MaTyuHra.

DueToCrossCancel 0x2000 MpU3HaK CHATUA NacCUBHOW 3asiBKU Npw
Kpocc-CAernke.

MoveOperation 0x100000 lMpur3Hak nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 [Mpu3HaK 0AMHOYHOIO YAA/IEHUS 3asBKU.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHust 3asBoK.

OppositeOrderTailDeleteDueToCrossTrade | 0x20000000 Mpu3Hak yaanenusa octatka 10C-3aaBkn no
NpUYnHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepauuy yaaneHus 3asaskun cepau-
com Cancel On Disconnect.

FineOperation 0x1000000000 [MpocTaBnseTca npu CHATUX 3asBKM B pe-
3ynbrarte wrpadga B RFS.

UKSBulkDeleteOperation 0x2000000000 MpusHak CHATMS 3asiBOK MO KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 [Mpu3Hak Toro, Y4To onepauns aBnseTca cnen-
cTBYeM nogauu nopyyenuns HKL,

NCCBulkDeleteOperation 0x8000000000 Mpu3Hak CHATMSA 3as8BOK MO  KOMaHze
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3a8BKM UK CAenKn, CPopMUpPoBaH-
HOW B npoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTVBHas CTOpoHa B cAesike. 3asiBka, npu-

BeALas K caenke npu 40GaBIEHNN B CTAKaH.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

PassiveSide 0x40000000000 MaccuBHas ctopoHa B cAenke. 3asBka w3
cTakaHa, yyacTByloLLas B CAEKE.

Synthetic 0x200000000000 Mpu3HaK CUHTETUYECKON 3asiBKM N CTOPOHbI
CAenkn, COOTBETCTBYIOLLIE 3TOW CUHTETUYe-
CKOli 3asiBKe.

RFSOrder 0x400000000000 3anaBKa 13 cucrtemsl RFS.

Iceberg 0x800000000000 MpusHak aicbepr-3asBkn, CAENKM MO aiic-
Gepr-3asiBke.

OperatorinputSA 0x1000000000000 Mpu3Hak 3asBKv NN caenkun, chopmrpoBaH-
HoVi Npy 6nokMpoBke no PacueTHoMy Kogy.

DontFineRF 0x80000000000000 Mpu3Hak HeB3WMaHus wWTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 Mpu3Hak TOro, 4to CcAefnka coBeplLleHa B
YTPEHHIOK TOProBYIO CECCUI0.

SyntheticPassive 0x200000000000000 [Mpu3HaK NaccMBHOM CUHTETUYECKO 3asBKN.

DuringDiscreteAuction 0x4000000000000000 Mpu3Hak 3asBKN UM CAENKN B ayKLMOHe OT-
KpbITUA.

[na oTnnunsa agpecHbIX CAENOK OT CAENOoK, dopMMUpyeMbIX MO pesysibTatam NpoBepKM KOTMPOBOK RFS, cnegyeT npoBepsATb He TOMbKO 6UT
Address, Ho 1 npusHak RFSOrder. B 3asBKkax v caenkax, 3ako4eHHbIX B pesyfibrarte cBefieHNs KOTUPOBOK 13 cuctemsl RFS, 6ut RFSOrder
NOAHAT, TOTAa Kak B afpecHbIX cAenikax 3TOT 6UT CHAT.

[ns yno6etea paboTbl 63k-00ncoB nHdopmauma B PLAZA |l wnio3ax un oTyeTax CUHXpOHU3npoBaHa. Ans atoro B otyetax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yotcs nons signs_buy v signs_sell. 3T nons nocTpoeHbl Ha 0OcHoBe 6U-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCMPYOTCA TONBbKO B OTYeTax.

HaunHasa c Bepcumn 7.9, cnegywouime npusHakn 3asaBokK U CAENOK, HE UCMONb3YyHLWMeCA B HacTosLee BpemA, 6y,qu nepeonpeneneHbol n
NCNosib30BaHbl ANA Apyrmx Ll,eﬂeVIZ

SpotTransfer (0x8000);

REPO (0x20000);

IQSOrder (0x800000000).

2.4.6. Tunbl caenok, opMmupyemble NPU UCMOHEHUN N UCTEYEHUN PbIOYEpPCOB 1 OMNMLMOHOB

Tunbl cAenok, hopmMmpyemMble Npu UCMIONIHEHUW 1 UCTEUYEHWI (DbIOYEpPCOB 1 ONLMOHOB, NepeyncieHbl B creayoleli Taénuue:

Tun onepauuun

Cpenka 3akpbITUS NO3ULUn

Cpenka oTKpbITUS No3nuun

Aata n Bpems, Ko-
raa caenku nosiBAT-
Csl B OTYETE U L/o3e

VcnonHeHne NoOCTaBOYHOrO
hbloyepca

B wno3ax n otTyéTtax byaeT yHukasnb- | Het
HbliA HEHyNeBo id.

LieHa cfienku oKpyrisieTcs ¢ TOUHO-
CTbI0 10 MVUHVUMA/ILHOTO LLAra LEHsbI.

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

B wnto3ax n oTyétax B GUTOBOM Mac-
Ke npusHakn: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

YTpOM B fieHb UCMOJSTHEHNS

WcnonHenve
hblouepca

pacyeTHoro

B wno3ax n oTuéTtax bygeT yHvkasb- | Het
HbIA HEHYNeBoOW id.

LieHa cfienku oKpyrisietcs ¢ TOUHO-
CTbio 10 5 3HaKa nocne 3ansToii.

TexHuueckasi chenka, puanYeckun
He ABNAeTCA CAENKoM.

B wnto3ax n otyétax B GUTOBOM Mac-
ke npu3Haku: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Beuepom B fieHb ucnosiHe-
HYA hblovepca
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Twn onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3uuun

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

McnonHeHme nNocTaBOYHOrO
onuuoHa

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

LleHa caenkn pasHa 0.

TexHuyeckas cpesnka, opuandeckn
He ABNAeTCA CAeJ'IKOI7I.

B wno3ax M oT4yéTax B OGWUTOBOIA
macke npusHaku: NonQuote, Exec,
ClearingTrade.

B wnto3ax n otuérax 6yger yHu-

KaslbHbI HEHYNeBOWA id.

LieHa caenkvn okpyrnsetca ¢ Tou-
HOCTbIO A0 5 3Haka nocne 3ans-

TOWA.

HOpuanuecku SBNsieTcs CAenKoii.

B wnio3ax n otyétax B 6UTO-
BOWi Macke npusHaku: NonQuote,

Exec, ClearingTrade.

CAenkv UCNosIHeHUs onumo-
HOB reHepupyoTCS:

* B npomKnvpuHre
* B BeyepHeM KnupuiHre

B 3aBMCHMMOCTM OT BpeMeH
noAauun 3asBku Ha WCMoMHe-
Hve onuuoHa (reHepauus B
Gnnxaiem KnmpuHre)

HbIA HEHyNeBo id.
LleHa caenku pasHa 0.

TexHnyeckaa caenka, Hpuanyecku
He ABNAeTCA CAENKOMN.

B wnto3ax n otTyétax B GUTOBOM Mac-
Ke npusHaku: NonQuote, Expiration,
ClearingTrade, OptionLapse.

VcnonHeHne pacyeTHOro on- |« B wo3ax n oTuétax 6yaeT yHukasb- | Het Caenkn UCNosIHEeHUs Onumo-
unoHa HbliA HEHyNeBol id. HOB reHepupyoTcs:

LleHa caenkn okpyrniseTcs ¢ TOYHO- ¢ B npomMkavpuHre

CTbiO 0 5 3HaKa nocne 3anaTo.

* B BeuepHeM KnvpuHre

TexHnyeckas chenka, puanvecku

He ABNSIETCS CAEKOMA.

B wno3ax u oTyétax B 6GMTOBOI

Macke npusHaku: NonQuote, Exec,

ClearingTrade.
McTeyeHne onunoHa B wno3ax n oTyéTtax byaeT yHvkasnb- | Het Beuepom B AeHb MCNOMHe-

HUA hbloyepca

MepeHoc nosuuun Ob®

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

LieHa caenku pasHa 0.

TexHuyeckas chesnka, opuandeckun
He ABNsAeTCA C,qe]'lKOI7|.

B wnw3ax u oTtyétax B 6MTO-
BO Macke npusHakn: NonQuote,
Address, TransferClientPosition,
ClearingTrade.

B wo3ax 1 oT4éTax byaet yHu-

Kas1bHbI HeHyneBoli id.

LieHa caenku pasHa 0.

TexHuueckas chenka, topuguue-

CKM He ABnsaeTca CAeﬂKOVI.

B wnio3ax n otyétax B 6UTO-
BOl macke npusHaku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

L0o6poBO/bHLIN  BbIXOA U3

BEYHOro  (pbtoyepca (Ha
0CHOBaHMM NOAAaHHOro Nopy-
YyeHus)

B wnto3ax n oTyétax byaeT yHuKasb-
Hblli HeHyneBoiA id.

LleHa caenkn paBHa pacyeTHOit Le-
He BEeYHOro hbtoyepca.

TexHuyeckas cpesnka, opuanveckn
He ABNAeTCA CAeJ'IKOI7I.

B wno3ax un oTtyétax B 6UTO-
BOl/i Macke npusHaku: NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade.

B wnto3ax n otuétax 6yger yHu-

KaslbHbIl HEHYNeBOWA id.

LieHa caenkn paBHa pacyqeTHOM
LieHe BEYHOro ghblovepca, YMHO-
XXEHHOI Ha KO3hMLMEHT, yuu-
ThIBAIOLLMIA pasHULY B pasmMepHo-

CTAX NHCTPYMEHTOB.

HOpuanuecku SBNsSieTcs CAeNKoii.

B wnio3ax n otyétax B 6UTO-
BOWi mMacke npusHaku: NonQuote,

PerpetualFuturesExecution,
ClearingTrade.

Beuepom B fieHb nogayn no-
py4YeHus Ha UCronHeHne

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

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

LleHa caenku paBHa pacuyeTHoOl ue-
He BeYHoro hbrouepca.

B wnto3ax n otuétax 6yger yHu-

KaJ/lbHbI HEHYNeBOiA id.

LleHa caenkn paBHa pacuyeTHoW
LeHe BEYHOro obloyepca, YMHO-
XEHHOM Ha KO3aULMEHT, yuu-

BeuepoM B eHb nogauu no-
py4eHusi Ha ucnosHeHue
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Twn onepauun Cpaenka 3akpbITUs NO3ULMN

Cpaenka OTKpbITUA NO3ULUN Aata n Bpems, Ko-
raa caesnku nosiBAT-

CA B OoT4yeTe U WwJsrose

* TexHuyeckas cpesnka, opuanyeckun
He ABNAeTCA CAefIKOVI.

* B wnmo3ax u oTtyétax B 6UTO-
BOl/i Macke npusHaku: NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade.

ThIBAOLLMIA pa3HULY B pasMepHo-
CTAX UHCTPYMEHTOB.

HOpuauyeckn ABNseTcs caenkKoi.

B wmo3ax n otyétax B 6uTO-
BOV macke npusHaku: NonQuote,
PerpetualFuturesExecution,
ClearingTrade.

Pacuetr cpenku no 3asBke (e
C ykasaHmem cnpega TAS
(B mekywel sepcuu Hedo-
CMyIHO) *

B wnto3ax n oTyétax byaeT yHuKas b-
HbIi HEHyNeBoW id.

LieHa caenkn pasHa 0.

« TexHudeckas cpefka, lopuanyecku
He SIBNSIETCS CAENKOIA.

* B wmo3ax u ot4yétax B 6UTO-
BOW Macke npusHaku: NonQuote,
ClearingTrade, TASSettlement.

B wno3ax n otuétax byger yHu-
KasIbHbI HEHyNeBo id.

Beuepom B feHb uUCnosfHe-
Hua TAS-thbloyepca

LieHa caenkn paBHa pacyqeTHOM
ueHe BA-dblovepca.

HOpuanuecku SBNsieTcs CAeNKoii.

B wnmo3ax n otuétax B 6uTO-
BOW Macke npu3Haku: NonQuote,
ClearingTrade, TASSettlement.

ToproBble CAeNKY OTPaXatoTcs CeAyoLyM 06pasoMm:

Onepauuu B Xofe TOPros

NHcbopmaumsa no onepauyusam

Cpaernka no gboyepcy Ha akumMm Ha OCHOBaHUW aipECHON 3asBKMN |

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

HOpuanuecku SBNsieTcs cAemnKoii.

B wno3ax u oTyétax B 6GUTOBOI Macke: npusHakm NonQuote,
Address.

Cpenka no ghblodepcy Ha akLym Ha OCHoBaHUM 6e3aApecHoli 3asBKM | ¢

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

LieHa ce/kv OKpYrAseTcst ¢ TOUHOCTbIO A0 MUHMMA/IBHOIO Lara
LiEHbI.

HOpuAanueckn SBNSETCS CAESKOIA.

B wto3ax 1 oTuétax B 6UTOBOIA Macke: BCe GUTbI BbIK/THOUEHbI.

Cpenka no onumoHy Ha hbloyepchbl Ha akUMM Ha OCHOBaHWUK agpec- | ¢
HOI 3as1BKK

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYyNeBoiA id.

LieHa ce/kn OKpyriseTcst ¢ TOYHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca caesKoi.

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

Cpaenka no onuuoHy Ha hbloYepchl Ha akuuM Ha OCHOBaHWW 6es-|¢
a[peECHOI 3a51BKM

B wnto3ax n oTyétax 6yaeT YHUKaslbHbI HEHYNeBOW id.

LieHa cienku OKpYrnseTcs ¢ TOYHOCTbIO 40 MUHUMA/IBHOTO Liara
LieHbl.

HOpuAanueckun SABNAETCS CAESKOIA.

B wnto3ax n oT4éTax B GBUTOBOI Macke: BCce OUTbI BbIK/HOUEHbI.

Cpoenka no nepeHocy nosuuuii .

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caienkn okpyrnseTcsa ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

HOpuanuecku He SBNsieTCA CAEMKOIA.

B wno3ax u oTyétax B 6GUTOBOI Macke: npusHakm NonQuote,
Address, TransferClientPosition, TransferSource.

TexHuueckas cfefika Ha OCHOBaHUM 1 YacTu afipecHoil napHoii 3a- |
SIBKM

B wio3ax 1 oTuétax 6yAeT YHVKa/bHbI HEHYyNeBoiA id.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

LieHa caenkn okpyrnsieTcs ¢ TOYHOCTbo A0 5 3Haka nocne 3ans-
TOiA.

HOpuauyeckn SBNseTca cAesKoi.

B wsmo3ax n oTuétax B GUTOBOI Macke: npusHakm NonQuote,
Address, Strategy.

TexHnyeckas caesnka Ha OCHOBaHMM 2 YacTu aApecHol napHon 3a-
ABKU

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

LieHa cAenkn oKpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku aBNsieTcs caenKoii.

B wnio3ax 1 otyétax B 6UTOBOM Macke: mpusHakm NonQuote,
Address, Strategy, REPOBack.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3agpecHoii napHoii
3asBKU

B wto3ax 1 oTyétax GyaeT YHVKasbHbI HEHYNeBoiA id.

LleHa coenku okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOi.

HOpuAanueckun SBNSETCS CAEKOIA.

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

TexHuyeckas cfienka Ha OCHOBaHUM 2 4acTu 6e3afpecHoii napHoi
3asBKU

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LleHa caenkn oKpyrnsieTcss ¢ TOYHOCTLIO A0 5 3Haka nocre 3ans-
TOiA.

HOpuAanyeckun SBNSETCS CAENKOIA.

B wno3ax n otyétax B 6MUTOBOIN Macke: npusHaku NonQuote,
Strategy, REPOBack.

Cpenka no chbloyepcy Ha akLuu Ha OCHOBaHUM caenkv B RFS

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LieHa cefkv OKpyrisieTcst ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuauyeckn SBNseTca cAesKoi.

B wnt3ax n oTyétax B GMTOBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

CpAeska no onuuoHy Ha hbloYepchl Ha akLMM Ha OCHOBaHWUM CAENKU
B RFS

B wnto3ax 1 otuétax 6yaeT YHUKasbHbI HEHyNeBOA id.

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

FOpuanuecku aBNsieTcs caenKoii.

B wnio3ax 1 oTyétax B 6UTOBOM Macke: mpusHakm NonQuote,
Address, RFSOrder.

TexHuueckaa cfenka no 1 yacTy nNapHO 3asBKW Ha OCHOBAHWM
caenkn B RFS

B wto3ax 1 oTyétax GyaeT YHVKasbHbI HEHYNeBOiA id.

LleHa coenku okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOi.

HOpuanuecku SBNSAETCS CAEKOIA.

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

TexHnueckaa cfenka no 2 yacTy NapHON 3asBKW Ha OCHOBAHWU
coenku B RFS

B wto3ax 1 oTuétax GyaeT YHVKasbHbIA HEHYyNeBoiA id.

LleHa caenkn oKpyrnsieTcs ¢ TOYHOCTLIO A0 5 3Haka nocre 3ans-
TOiA.

HOpuanyeckn SBNSETCS CAENKOIA.

B wnto3ax n otyétax B 6MTOBOIN Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.
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2.5. PacnucaHue TOproB 1 KIMpPUHra

2.5.1. PacnucaHue Topros. Toproebie ceccumu

Topru B cucteme SPECTRA OCyLLECTBNSAIOTCS B paMKax TOpProBoil ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleHAapHbIMK
CyTKamu 1 BK/touaeT B ce6s CreayoLLye TOProBble NepUob:

» BeyepHoto AONOMHMTENIbHYH0 TOPTOBYHO CECCUIO NpeablAyLero paboyero AHs (B Criyyae ee NpoBeAeHns) — 415 peasibHbIX TOProB ANTCS
€ 19.05 go 23.50 N0 MOCKOBCKOMY BPEMEHM.

* YTPEHHIO AOMNOMHUTENBbHYHO TOProBYy CEccuio TeKyLLero paboyero gHs (B criyyae ee nposBefeHns) — 19 peasibHbIX TOPros AnTcs
€ 9.00 0o 10.00 cnefyowmnx KaneHaapHbIX CYTOK.

» OCHOBHYI0 TOProBYy0 CECCUIO TEKYLLIEr0 paboyero AHS — A58 peanbHbix ToproB gnutes ¢ 10.00 go 18.50.

B npegenax ogHoO TOProBoii ceccun 06paLlatoTcs OA4HM U Te Xe TOProBble MHCTPYMEHThI Y NPUMEHSOTCA OAHMW U Te Xe napameTpbl Ans
pacyeta obecneueHuns. B npoMexyTkax Mexay TOProBbIMU CECCUAMU NPOU3BOAUTCS PSS BaxHenwnx ans cuctemol SPECTRA onepauuid,
TakKUX Kak K/IMPUHT, UCTEYEHNEe CpoKa AeNCTBMS KOHTPaKTOB, reHepaLys 1 paccblsika OTYETOB U T.M.

2.5.2. MMpOMEeXYTOUHbIW KNTUPUHT

BHyTpn OCHOBHOIi TOProBO CeCCum CyLLLECTBYET NepepbliB, KOTOPbIA B peanbHoi cucteme SPECTRA anutesa ¢ 14.00 go 14.05 no MockoB-
CKOMY BPeMEHM, B TEYEHNE KOTOPOro NPOXOAUT NPOMEXYTOUHAA KIMPUHIoBas ceccus (MPOMEXYTOUHbIN KAMPUHT). MNpomMexyTouHas K-
PUMHIoBasi CeCcus HyXHa Ans Toro, Ytobbl 3adhvKCMpoBaTb B CepeAnHe [HSA HOBblE pacyeTHble LieHbl MO MHCTPYMEHTaM U NepeyncnnTb
BapyaLUMOHHY0 Mapxy (MPeEMU0) Mexay y4acTHUKaMU KIMPUHTa.

B NPOMEXYTOUHBIA KMPUHT U3MEHSAIOTCS:

» PacueTHble LieHbl IHCTPYMEHTOB, MO KOTOPbIM GbI/I TOProBbIe ONepaLmMm B epuog, Be4epHUX/yTpeHHUX TOProB 1 NepBOoii MOI0BUHbI AHEB-
HbIX TOproB. CTapble 1 HOBblE pacyeTHbIe LieHbl 0TObpaXaloTcs B cneLuasbHbIX nonsx Tabnuy fut_sess_contents n opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CBOGOAHblE CpefcTBa K/IMEHTOB MNOC/E pacyeTa W NepeuncrieHns BapuaunoHHol Mapxu (npemun). MNepeyncneHHas sBapuaunoHHas
mMapxa (npemus) oTobpaxaeTcs B cneyuasnbHbIX Nonsx Tabnuy part n part_sa notoka FORTS_PART_REPL.

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

» CocTtaB TOProBbIX MHCTPYMEHTOB. )/p,aneHme CTapbIX MHCTPYMEHTOB U p,oGaBneHme HOBbIX OCYLLECTB/AETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuio.

2.5.3. OCHOBHOW KJINPUHT

OCHOBHOIA K/TMPUHT NPOBOAMTCS MO OKOHYaHWMM TOProBoli ceccum B nepuog ¢ 18.50 go 19.05 MockoBCKoro BpeMeHu. B npouecce knnpuHra
BbIMNONHAETCA:

* PacueT 1 hukcaums pacyeTHbIX LieH MHCTPYMEHTOB Mo UToraM BCeil ToproBoii ceccun
* Pacuet 1 nepeunciieHne BapuaLyoHHOV MapXxu (MPeMumn) Mexay y4acTHUKamu.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLLeHusi, U A06aB/eHe HOBbIX TOPrOBbIX UHCTPYMEHTOB.

« OG6HOBMEHVE MHOPMALMUN O KIMEeHTaX, GPOKEPCKMX U PaCUeTHbIX pMax MyTem yAaneHusi cTapoii MHhopMaumi 1 3aKauku HOBbIX
[laHHbIX U3 KTUPUHTa.

[Tocne 0CHOBHOIO KNNpUHra npon3BoAnTCA reHepaLlma 1 pacchl/ika 0TY4ETOB MO UToram TeKyLIJ,eVI TOpI'OBOVI ceccun.

2.5.4. Oco6eHHOCTU NOBeAEeHUs pa3HbIX CYLHOCTEN B cMcTeMe Npyu Ha3Ha4eHUU HOBOW Top-
roBoii ceccum

2.5.4.1. CnpaBoYHasa U ceCCMOHHaA nHdopmayus

Mpy Ha3HaYeHUM HOBOW TOProBOW Ceccun AaHHble U3 CNpaBOoYHbIX Tab/uL, B KOTOPbIX CYLLECTBYET NpuBs3ka K HOMEpY CeCCuM 3aKaunBa-
10TCSA BHOBb U3 K/IMPYHra C ykazaHueM HOBOrO HOMepa TOproBoli ceccuu. B cnpaBouyHble Tabnuubl, B KOTOPbIX HET NPUBSA3KM K HOMeEpY
ceccum, npucbinaeTcs Habop N3MEHEHWIA, TO ecTb [06aBNSIOTCA HOBbIE 3anvcK, NOSBMUBLUMECS AJ151 HOBOI TOProBOM ceccuu, U yaansaiTcs
3anucy 4518 06bEKTOB, KOTOPbIX HE AO/MKHO 6bITb B HOBOY TOProBoii ceccun. CnpaBoyHble Tabnmubl — 3TO TabnuLbl, NPUXOASALLME B MOTOKE
FORTS_REFDATA_REPL. /Torom Bcex 3aTux n3mMeHeHwuin sBnsetcsa gobasneHre B TabnuLy session 3anmcy ¢ HOBbIM HOMEPOM CECCUN.

2.5.4.2. leHbrn n nosnuuun

Mpun cMeHe TOProBoii ceccum HhopmaLms o cpeacTBax, MMMUTaX 1 NO3MLMAX KMEHTOB OGHOBAETCH B pEXMME NPYMEHEHNSI 06HOBNEHWIA,
TO €CTb MEHSIOTCA TO/ILKO Te 3anucu, B KOTOPbIX BO BPeMS KMPUHra peasibHO NpousoLwwnn uameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).
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2.5.4.3. 3asABKu U caenkun

OcHosHas Toprosas nHcopmaums (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHseTcs, T.e.
[0 HOYM TEKYLLEro AHA B pennvkaunm OCTYMHbI 3asBKU U CAeKK, caenaHHblie Ao 19.05 B TEKYLLYIO TOProByt CECCUIO.

[Mpu cMeHe TOProBoii ceccunn NPOMCXOANT aBTOMATUYECKOE NEepPEBLICTAB/IEHNE MHOMOAHEBHbIX 3aBOK, faTa MCTEYEHNS KOTOPbIX eLle He
HacTynuna, nyTem yaasieHns CTapoi 3asBku 1 Ao6GaBeHNss HOBOW (C HOBbIM HOMEPOM). YunTbiBasi, UTO B pensvky B Tabnuuy orders_log
MHhopmauus 06 3TOM He NpefaeTcs, KNMeHTckas cucTema Jo/kHa 6biTb YCTpOeHa cneayrowymM obpasom. Mpn 06HapyXeHur HOBOro

HOMepa TOProBoli ceccum B Tabnuue session, KNMeHTCkas cucteMa JoshkHa "3abbiTh” 060 BCeX 3asiBKax, KOTOPbIE Y Hee COXpaHuInch B
namsiT 4o 3TOro, 1 "caywars" penavnky Ha npegMeT NosIBNIEHMS HOBbIX 3a51BOK, C yKa3aHMeM HOBOrO HOMepa TOProBoii Ceccum.

2.5.4.4. N'HCTPYMEHTbI
|_|pl/I CMeHe TOprOBOVI ceccun nponcxoauT ygasieHme ToproBbiX NHCTPYMEHTOB, C UCTEKLWIMM CPOKOM 06paLL|,eHVIFI, n ,D,OGaBI'IEHVIe HOBbIX
TOProBbIX NUHCTPYMEHTOB. CyLLl,eCTByET npaBnJ1I0 — HOBbIMU NHCTPYMEHTaMN HEJMb3A TOProBaTb B BEHEPHIOK N YTPEHHKOK TOProBble CECCUN,

npn 3TOM AaHHbIE NHCTPYMEHTbI NPUCYTCTBYOT B CUCTEME, MH(bOpMauMH Nno HUM NPUXOANT B penvke. B Taﬁnmu,ax fut_sess_contents n
opt_sess_contents Takme MHCTPYMEHTbI MOMeY€eHbl CneunasibHbIM NPU3HAKOM.

2.5.4.5. MNoToku pennukaumm

Ha rpaHuLie ToprosbIx ceccuii MOTOKN pennukaunn moryt ObITb LUTATHBLIM 06pa30M 3aKpbITbl N NEPEOTKPLITbI 3aHOBO CepBepamMmu TOpFOBOVI
CNCTEMbI, NPX 3TOM NO HEKOTOPbLIM NMNOTOKaM MOXET ﬂpMVITVI yBeaoM/1eHNEe 0 CMeHE HOMepa XXU3HU CXEMbI.

B HaCTOALWMIA MOMEHT, 6€3 CMEHbI HOMEpa XM3HU MOTYT NEepPeOTKPLIBATLCS CEAYoLLMe NOTOKM:
 [oTOK C 06LMMY PbIHOYHBIMK AaHHbIMUM FORTS_COMMON_REPL.

* [OTOK C TeKyLUMMM 3HaYeHnAMY BonatunsHoctn FORTS_VOLAT_REPL.

* TOTOK C TEKYLLMMYW 3HAYEHUAMMN BapraLyoHHoW mapxu (npemun) FORTS_VM_REPL.
MoTOKM, KOTOPbIE HE NEPEOTKPbLIBAIOTCA:

* [NoTok co cnpaBo4Hol nHgpopmaumeli FORTS_REFDATA_REPL.

* [oTtok c Toprosoii nHdopmauuein FORTS_TRADE_REPL.

 [oTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* T1OTOKM arperMpoBaHHbIX CTaKaHoB.

e MoTtokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

» MoTok 6upxeBbIx nHaekcoB RTS_INDEX_REPL.

« Motok FORTS_CLR_REPL.

2.5.5. icnonb3oBaHMe MexaHU3Ma CUHXPOCOObLITUIA AN NOSTyYeHUs KOHCUCTEHTHOIO COCTOS-
HUSA faHHbIX B cucTeme

Ecnv gna pa3pa6aTb|BaeM0l7| CUCTEMDbI KPUTUYHO MMETb BOSMOXXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOAHME BCEX AaHHbLIX B
Toprosoﬁ CNCTEME Ha HEKOTOPbIE «BaXXHbl€» MOMEHTbl BpEMEHU, TO Takasd cucteMa Ao/mKHa MCNoJib30BaTb MEXaHU3M CVIHXpOCOﬁbITVIVI.
[ANa CUHXpPOHM3aL MU AOCTYNHbLI CNeaytoLme COCTOAHUA TOpFOBOVI CNCTEMBI:

» [laHHble ANst HOBOW TOProBOl CECCUMU 3akKayeHbl 1 paccumTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHw)
* Hauano npomexyTouHoro kimpuHra (14:00, MOCKOBCKOro BpeMeHw)

» [leHexHble cpeacTBa nocse NpoMKAMpuHra nepepaccuntanbl (~14:01:30, MOCKOBCKOro BpeMeHw)

» Bce pacyeTHble npoLeaypbl B NPOMKANPUHTE 3aKOHYEHbI (~14:02, MOCKOBCKOro BpeMeHN)

» Hauano ocHoBHOro knupuHra (18:50, MockOBCKOro BpeMeHM)

» [laHHble nocie OCHOBHOIO KIMpPUHIra nepepaccymTaHbl (~18:54, MOCKOBCKOro BpEMEHN)

» PasgBwkka NIMMUTOB 3aKOHYeHa (B TeYeHne TOpros)

* Hauano npuema 3asBOK B ayKLVOH OTKpbITMSA (~8.50, MOCKOBCKOro BpemeHu)

» OKOHYaHMWe npriemMa 3asBOK B ayKLMOH OTKPbITUSA (~8.59, MOCKOBCKOro BpeMeHw)

N5 yBeJOM/IEHNS BHELLHUX CUCTEM O HACTYM/IEHWW ONPEAENEHHOTO COCTOSIHIS TOPTrOBOY CUCTEMBI, B OTOKAX pPEN/MKaLWy TpaHCIMpyeTcst
Tabnuua sys_events cnegytoulero opmara:
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Mone Tvn OnucaHve

repliD i8 CnyxebHoe nosne nofc1cTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcucTemMbl pensmkalum
replAct i8 Cnyxe6Hoe nosne noAcucTembl penvkaumm
event_id i8 YHUKa/bHbI naeHTUGUKaTop cobbIThsA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpems cobbiTus

Tabnuua TpaHCIMPYETCS B CEAYIOLLMX NOTOKAX PenvKaLum:
+ FORTS_TRADE_REPL

+ FORTS_INFO_REPL

+ FORTS_PART REPL

+ FORTS_POS_REPL

« FORTS_REFDATA_REPL

+ FORTS_ORDLOG_REPL

+ FORTS_CLR_REPL

+ FORTS_DEALS_REPL

+ FORTS_FEE_REPL

* FORTS_FEERATE_REPL

+ FORTS_BROKER_FEE_REPL

¢ FORTS_BROKER_FEE_PARAMS_REPL

¢ FORTS_PROHIBITION_REPL

« FORTS_COMMON_REPL

+ FORTS_VM_REPL

« FORTS_VOLAT_REPL

* FORTS_USER_REPL

« FORTS_RMT_REPL

* FORTS_SESSIONSTATE_REPL

* FORTS_INSTRUMENTSTATE_REPL

* FORTS_SECURITYGROUPSTATE_REPL

MpaBuna CUHXPOHM3ALMN AaHHBIX CNefylolye - NPy HaCTYN/IeHNN rN106a/1bHOM0 COBLITUS B TOPTOBOIA CUCTEME, MOC/Ie reHepaLmm Bcex
[laHHbIX M0 3TOMY CO6bITUIO BCEMM MOACMCTEMAMMU TOPTOBOI CUCTEMbI, B Tab/ULbl SyS_events BCTaB/SETCS 3an1Chb C OAHUM U TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUMY COBLITUS:

1 (session_data_ready) - 3aKoH4YeHa 3arpyska AaHHbIX U3 KNIMPUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasoM HOBOM TOProBoi ceccuu;
CO6bITMA AaHHOrO TUMNa TpaHCMPYHTCA BO BCEX NOTOKaX, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

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

* 3 (clearing_data_ready) - rotoBbl faHHble MOC/ME OCHOBHOTO KAMPWHIA; COBbLITUSI [AHHOTO TUNa TPAHCMMPYIOTCS TOMIbKO B MOTOKE
FORTS_CLR_REPL

* 4 (intraday_clearing_started) - Ha4ano NPOMKAMPUHIa; COBOBLITUA AAHHOTO TUMA TPAHC/IMPYKOTCA BO BCEX NOTOKaX, rAe ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

* 5 (clearing_started) - Ha4a/l0 OCHOBHOIO K/IMPUHra; COObLITUSA JaHHOrO TUna TPaHCAUPYTCA BO BCEX NOTOKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL
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* 6 (extension_of_limits_finished) - pasgBukka NMMUTOB 3aKOHYEHA; COOLITUS AaHHOro T!na TPaHCUPYKTCS BO BCEX NOTOKax, rae ectb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 8 (broker_recalc_finished) - geHexHble cpecTBa nocne NPOMKANPUHTA NepecynTaHbl; CObbITUA 4aHHOTO Tna TPaHC/MPYIOTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 23 (discrete_auction_add_order_started) - Hayano nprema 3asiBOK B ayKLMOH OTKPbITWS; COBbITUS AaHHOMO Tuna TPaHC/IPYHTCS B MO-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

» 24 (discrete_auction_add_order_finished) - okoH4aHVe nprema 3asBoK B ayKLVOH OTKPbITUS; COBbITUS AaHHOrO TUMa TPaHCVpPyTCs B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

» 36 (start_of _calendar_date) - Hauyano kafieHgapHOro AHS; CObbITMSA AaHHOrO TMNa TPaHC/IMPYHOTCSA BO BCEX MOTOKaX, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

BHeLUHAs cucTema, MOXET NoAMUCaTbCA Ha NoslyveHne TabnuLbl COObITU BO BCEX MHTEPECHBIX e/l MOTOKax pensimkaumm 1 nonyyuTb yBe-
[OM/IeHne 0 TOM, KOorga AaHHble roToBbl. Bo Bcex NOTOKax penankaumy 3anucy B sys_events, OTHOCSLLMECS K O4HOMY COObITVIO B TOPrOBOIA
cucteme 6yayT MMETb OAMHAKOBLIN event_id. B nonsx sess_id n message BblgaeTcs paclivpeHHas uHdopmaums — HoMep HOBOW uim
TeKyLLeil TOproBoii ceccum 1 TeKCTOBOe coobLLeHne. Obpallaem 0co60e BHUMaHWE Ha TOHKOCTY:

* He rapaHTvpyeTcsl MOEHTUYHOCTb 3HaueHuit cryxe6Hbix noneii repliD, replRev B pasHbix NOTOKaxX penvkauun Ansi ofHOTO U TOro Xe
CO6bITUS. OPMEHTUPOBATLCS CTOWT TOMbKO Ha event_id.

* ¥YBefomsieHue B sys_events npuxoauT MOCJ/IE BCeX AaHHbIX, B YACTHOCTW 3TO O3HAYaEeT, YTO B pexume NojlyyYeHusi faHHbIX on-line
BHELLIHSISi cCUCTeMa NOoJyYuT cHauana caMu HOBblE AiaHHbIe, HaNprYMep, MHCTPYMEHTbI, Ha3HauYeHHbIe B HOBYHO CECCUI0 MU NepeHeCceHHbIe
B HOBYIO CECCUI0 MHOTOZJHEBHbIE 3as1BKU, @ YXKE MOTOM — YBefJOM/IeHUe B SyS_events.

* He rapaHTMpyeTca KOHCMCTEHTHOCTb AaHHbIX NPU UX pasgade B pexumMe snapshot. B cneactsune Toro, YTo NPOTOKON penankauum He
3anoMMHAET NOPSALOK NOTYYEHUA 3anuceil Mexay pasHbiMK Tabnuuamu B NOTOKe, faHHbIe Pa3farTca B NOPSAKe onucaHvs Tabnuy B
CXeMe, UMEeHHO NOo3TOMYy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPsiAKe, B KAKOM OHU MPUXOAWAW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOYYEHUA CHAMLLIOTa COBEPLUEHHO He 03HAYaeT, YTO AaHHbIe rOTOBbI, YUu-
TbiBaA BbllLeckasaHHoe, cobbiTve session_data_ready BnosiHe MOXeT OTHOCUTLCA K MpeablayLleil TOproBoi ceccuu. Moatomy ncnosnb-
30BaTb yBEAOM/IEHUs], NpUXoasLive B Sys_events, 415 OLEeHKA KOHCUCTEHTHOrO COCTOSHWSA AaHHbIX B CUCTEME MOXHO TO/IbKO nocne
nepexoga B pexum on-line.

2.5.6. CepBUC pa3gayum cTaTyCoOB UHCTPYMEHTOB

B Tekywweli Bepcun SPECTRA BbluMC/IEHME CTATYyCOB MO BCEM MHCTPYMEHTaM W UX pas3faya KmeHTaMm MpOoUCXOAAT C HEeKOTOPbIMMK 3a-
AepXKamMy OTHOCUTE/IbHO BPEMEHU WX (CTaTyCOB) PeasibHOro U3MEHEHNA B CUCTEME, YTO HEraTMBHO CKa3blBAETCA Ha No/b30BaTesifax cu-
cTeMmbl. VIHhopmaums o TekyLem cTaTyce TOProBoi Ceccun 1 MHCTPYMEHTOB AOCTyNHa B LWo3e B Tabnuuax session, fut_sess_contents
n opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamkax nporpammbl UMNOpTO3ameLLeHNs 1 B LeNsax YCKOpeHnsa pasgadv uH-
chopmauum no cratycam MHCTpyMeHToB 1 ceccum B TC SPECTRA B Bepcun 8.3 peann3oBaH HOBbIi cepBuc - CepBUC pasfayn cTaTtycoB
VNHCTPYMEHTOB.

CepBuc pasgayv CTatycoB UHCTPYMEHTOB MNPU N3MEHEHUN COCTOSAHUSA UHCTPYMEHTOB W/IM CECCUKN, PACCHUTLIBAET UTOrOBbLIE CTATYCbl UH-
CTPYMEHTOB 1N Ceccuun, N pasgaeTt nx B Buae pensinuku I'IOTpe6VITe]'IFIM. Ha BbIxofe cepBuC BblAAET TPU HOBbLIX MOTOKA:

* FORTS_SESSIONSTATE_REPL - CtaTtyc aKTUBHOI1 ceccuu.
* FORTS_INSTRUMENTSTATE_REPL - CTartycbl MHCTPYMEHTOB MO aKTUBHOW ceccum.
* FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPYMEHTOB aKkTUBHOI ceccuu.

CepBuC pasgaeT cTaTyCbl UHCTPYMEHTOB MO rpynnamM UHCTPYMEHTOB. K 04HOMY MHCTPYMEHTY MOXET ObITb MPUMEHEHO HECKOJIbKO rpynmno-
BbIX CTaTyCOB, COOTBETCTBEHHO OAMH UHCTPYMEHT MOXET BXOAUTb B HECKOJIbKO rpynn. Pasgava crtaryca MHCTPYMeEHTa Mo rpynnam no3so-
NSAET 3KOHOMUTb TPaVK (MHCTPYMEHTOB MHOTO, TPYNN Masio), Tak Kak He HaJo nosyyarb O6HOB/IEHNS MO BCEM UHCTPYMEHTaM, a Takke
NOBbILLIAET CKOPOCTb pacyeTa camoro crtaryca MHCTPYMEHTOB, Tak Kak nepecyeT BefeTcs TO/IbKO 4J/19 MHCTPYMEHTOB rpynnbl. Hanpumep,
B BK 1 MK 06HOBAAIOTCA cTaTyCbl N0 BCEM MHCTPYMEHTaM 1 B 3TOM C/lyyae pasgada no CETU 3aHUMAaEeT CekyHAbl, NoslydeHne cratyca no
1 rpynne - MUAINCEKYHADI.

Monb3oBaTensm, KOTOpPbIM  HyXHa euwe 6onbllas CKOPOCTb  pas3jaun CTaTycoB  MHCTPYMEHTOB, npefnaraeTcs  BOC-
nonb3oBatbCs  AaHHbiMM noToka FORTS_SECURITYGROUPSTATE_REPL. Tlo cnpaBOYHMKAM WHCTPYMEHTOB UK Tabnuue
FORTS_SECURITYGROUPSTATE_REPL.security_group_state nonb3oBaresiv MOryT CaMoCTOATE/IbHO, HA CBOEI CTOPOHE BbIMUCASTL Te-
KyLpe cTaTyCbl MHCTPYMEHTOB.
2.5.6.1. AnropuTm BbIlYMC/IEHUA cTaTyca MUHCTPYMEHTA U3 rPynnoBbIX CTaTycoB

VIHCTpyMeHT BXoAuT B ogHy wiamn 6onee rpynn. Kaxagas rpynna MMeeT TOProBblii cTaTyc B none state Tabnuubl security_group_state. WTo-
TOBbI/i CTATYC UHCTPYMEHTA - 3TO XY/LUWiA (CaMblli CTPOTWiA) U3 CTATyCOB rPynn, B KOTOPble BXOAUT UHCTPYMEHT. CTaTyCbl rpynnbl MHCTPY-
MEHTOB:

e '4' - 3anpeLleHo BCE.

e '2'- 3anpeLLeHo BCe KPOME CHATUA 3aABKU.
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e '16' - 3anpeLleHo ysennyeHne nosnunmn.

» '8'- C6H0p 3aABOK B ayKLMOH OTKPbLITUS.

» '0' - Pa3speLueHo Bce.

CraTycbl NepeyncnieHbl B nopagke yobiBaHWs npropuTteta (CTPOrocT! orpaHnyeHuns).
ANrOpYTM BbIYMC/IEHNSA TOPFrOBOrO CTaTyca MHCTPYMEHTA U3 rpynnoBbIX CTaTyCOB:

1. O6palaem BHUMaHue, 4YTo AaHHble B notokax FORTS_REFDATA_REPL n FORTS_SECURITYGROUPSTATE_REPL fomxHbl 6bITb
3aCMHXPOHN3MPOBaHbI N0 CUHXPOCOOLITUAM.

2. Mo notoky FORTS_REFDATA_REPL nonyyaem CrnvcoK MHCTPYMEHTOB 1 X NPUBA3KY K PBK, cekunsam, pexurmy Topros 1 rpynne uH-
CTpyMeHTOB. Mo cobbITMi0 session_data_ready thvKCUpyeM CUCOK MHCTPYMEHTOB M UX MPUBSA30K, B TEHEHUW TOProB 3TOT CMUCOK He
MeHsieTcs.

3. CTpoum  KoHTeilHep instrument_state no 3anucam u3  fut_sess_contents u  opt_sess_contents u 3amucam  u3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state. 3neMeHTbl KOHTeliHepa:

e isin_id - YHukanbHbIl ngeHTudmKaTop MHCTpyMeHTa. U3 3anucu B fut_sess_contents/opt_sess_contents.

section_id - MigeHTudhmkatop cekuun. Mo fut_sess_contents.base_contract_code/opt_sess_contents.base_contract_code B fut_vcb/
opt_vcb 6epem section_id.

» base_contract_id - WgeHTudmkatop PBEK (dbrovepcHoro 6a30Boro koHTpakta). Mo fut_sess_contents.base_contract_code/
opt_sess_contents.base_contract_code B fut_vcb/opt_vcb 6epem base_contract_id.

» trade_mode_mask - PexuM TOproe, B KOTOpbIA BXOAWUT MHCTPYMeHT. OT 3HayeHue u3 nons fut_sess_contents.trade_mode_id/
opt_sess_contents.trade_mode_id oTHUMaem eanHuLy 1 npeobpasyem B MacKy C O4HUM BK/IHOYEHHbLIM 6UTOM (donarom).

* group_mask - Macka, B KOTOpOi BK/toUeHbI 6UTHI (Chr1aru) ¢ Homepamu rpynr, B KOTOpble BXOAMUT AaHHbI UHCTPYMEHT. 3HauYeHue 13
nons fut_sess_contents.group_mask/opt_sess_contents.group_mask.

» KoHTeiiHep map<security_group_id, state> security_groups_map. map - 0TCOPTMPOBaHHbI acCOLMaTUBHBIA KOHTENHEpP, coaepxaluii
napbl K/o4Y-3Ha4eHne C YHUKaIbHBIMU K/lloHamm.

4. O6paboTka 3anmucn n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state BbInonHAeTCA credyowmum obpasom. Ans ka-
XA0W 3anvcu No nosto security_group_state.type onpegensem Tun rpynnoBoro ctatyca v BbIMO/IHAEM COOTBETCTBYHOLLYIO 06paboTKy:

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

Bo Bcex WMHCTpyMeHTax B KOHTeliHepe instrument_state B KOHTeliHep security_groups_map [fo6aBnsieM 371eMEHT C NOMAMU:
security_group_id, state. EC/iv Takoil aneMeHT yxe ecTb B KOHTeliHepe, To 06HOB/ISiIEM B 3/1eMeHTe 3HaueHKe nona state Ha 3HaueHve
nons state, B3aToe 13 ob6padatbiBaemoit 3anucy n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

b. security_group_state.type=2 - Cekuusi.

B koHTeliHepe instrument_state HaxoguM BCe MHCTPYMEHTbI, Y KOTOPbIX 3HaYeHve nonsA section_id coBnagaeTt co 3Ha4eHnem nons
section_id n3 obpabaTbiBaeMoin 3anuncu. B HaligeHHbIX MHCTPYMEHTax B KOHTEliHep security_groups_map fo6aBnsieM a1eMeHT ¢
nonamu: security_group_id, state. Ecnu Takoli aneMeHT yxe ecTb B KOHTeliHepe, TO 0GHOB/IAEM B 3/1eMeHTe 3HaueHve nons state Ha
3HaueHune nons state, B3AToe 13 obpabaTbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

c. security_group_state.type=3 - Cekuyusi + PeXvm TOpros.

B koHTeliHepe instrument_state Haxo4uM BCe MHCTPYMEHTbI, Y KOTOPbIX 3HaYeHue nosns section_id coBnagaer co 3Ha4YeHUem noss
section_id u3 obpabartbiBaemoi 3anucu, 1 3HadyeHne nons trade_mode_mask coBnagaet co 3HadeHnem nons trade_mode_mask
13 obpabartbiBaeMoil 3anucu. B HalieHHbIX MHCTPyMEHTax B KOHTelHep security_groups_map [o6aBnsem 3/1eMeHT C MOoAsAMU:
security_group_id, state. Ec/in Takoi 31EMEHT Y)Xe eCTb B KOHTeHepe, TO 06HOB/ISIEM B 3/1IEMEHTE 3HaYeHne Nosis state Ha 3HaYeHue
nons state, B3AToe n3 obpabdatbiBaemoli 3anucu n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

d. security_group_state.type=4 - ®BK.

B koHTeliHepe instrument_state HaxoguM BCe WHCTPYMEHTbl, y KOTOpbIX 3HauyeHue nona base_contract id coBnaga-
eT Cco 3HayeHuem nona base_contract_id n3 o6pab6atbiBaemoin 3anucu. B HalijleHHbIX WHCTPYMEHTax B KOHTelHep
security_groups_map fo6aBnsieM 3n1eMeHT C nonsmMu: security_group_id, state. Ecnu Takoil 3nemeHT yxe ecTb B KOHTel-
Hepe, TO OOHOBNSieM B 3/1EMEHTE 3HauyeHuWe nons state Ha 3HauyeHue nons state, B3AToe M3 obpabaTbiBaeMoll 3anucu ©3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

e. security_group_state.type=5 - /IHCTpyMEHTbI U3 pexviMa TOproB.

B KoHTeilHepe instrument_state HaxoAum BCe WHCTPYMEHTbl, Y KOTOpbIX 3HadyeHne nonsA trade_mode_mask cosnaga-
€T CcOo 3HayeHnem nons trade_mode_mask wu3 o6pabarbiBaemoii 3anucu. B HalAEHHbIX WMHCTPyMEHTax B KOHTeWlHep
security_groups_map [Job6aBnisieM 37eMeHT C nonsmMu: security_group_id, state. Ecnu Takoil 3neMeHT yxe ecTb B KOHTel-
Hepe, TO OOHOBNSieM B 3/1EMEHTe 3HayeHuWe nons state Ha 3HauyeHue nonsA state, B3AToe M3 obpabaTbiBaeMol 3anucu ©3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.
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f. security_group_state.type=6 - VIHCTPyMeHTbI U3 pexuma Topros + ®BK.

B KoHTeliHepe instrument_state HaxoAyM BCe UHCTPYMEHTbI, Y KOTOPbIX 3HadeHue nons trade_mode_mask coBnagaer co 3Haye-
Hvem nonsa trade_mode_mask 13 obpabaTbiBaeMoli 3anucuy, 1 3HadeHue nons base_contract_id coBnagaet co 3HayeHveM nons
base_contract_id n3 o6pabarbiBaemoii 3anucu. B HaliieHHbIX MHCTPYMEeHTax B KOHTelHep security_groups_map Ao6asnsem afemMmeHT
C nonAmMu: security_group_id, state. Ecnv Takoii anemeHT yxe ecTb B KOHTeliHepe, TO 06HOB/ISIEM B 3/1IeMeHTe 3HadYeHue nons state
Ha 3HaueHwue nons state, B3aToe u3 obpabartbiBaemoii 3anncy n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

g. security_group_state.type=7 - pynna MHCTPYMEHTOB.

B koHTeliHepe instrument_state HaxoAWm BCe MHCTPYMEHTbI, Y KOTOPbIX B NOMe group_mask BkAYeH 6UT u3 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) u3 obpabarsiBaemoii 3anucu. B HaliileHHbIX UHCTPYMEH-
Tax B KOHTeHep security_groups_map Aob6asnsemM anemMeHT C Nonsimu: security_group_id, state. ECv Takoil aneMeHT yxe ecTb
B KOHTeliHepe, TO 0GHOB/NSIEM B 3/IeMeHTe 3HauyeHve nons state Ha 3HadeHue nons state, B3siToe n3 obpadaTbiBaeMoi 3anmcy 13
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

h. security_group_state.type=8 - [pynna nHctpymeHTtoB + ®BK.

B koHTeliHepe instrument_state HaxoAWM BCe MHCTPYMEHTbI, Y KOTOPbIX B MOMe group_mask BkAYeH 6UT 13 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) u3 o6pabaTbiBaeMoii 3anucu, ¥ 3HaAYeHUe nonsi
base_contract_id coBnagaer co 3HayeHuem nonsi base_contract_id u3 obpabatbiBaemoil 3anucu. B HaleHHbIX UHCTPYMEHTax
B KOHTEWHep security_groups_map Ao6asfisieM 3/1eMEHT C NossiMu: security _group_id, state. Ecnv Takoi 3neMeHT yxe ecTb B
KOHTellHepe, TO 0GHOB/ISIEM B 3/1IEMEHTE 3HAYeHVe MoNs state Ha 3HayeHWe nons state, B3AToe M3 obpabaTbiBAEMOI 3anucn n3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

5. OnpefeneHuve TeKyLLEero cTaTyca MHCTPyMeHTa BbINOMHsETCs crefytolwmM o6pasomM. B anemeHTe koHTeliHepa instrument_state npoxo-

[1MM o aneMeHTaM KoHTeliHepa map<security_group_id, state> security_groups_map 1 onpegensiem TekyLLuii cTaTyc MHCTPYMeHTa Kak
Hauxyglnii B nopsiake y6biBaHWs NpropuTeTa (CTPOrocTH orpaHnyeHus) Mo 3HauYeHUsIM Nons state.

Tawxke B CGate (\SpectraCGate\SDK\samples | /usr/share/doc/cgate-examples) fob6aeneH TeCTOBbI Npumep instruments_state, KOToOpbIii
[,E€MOHCTPUPYET pacyeT CTaTycoB MHCTPYMeEHTOB no notoky FORTS_SECURITYGROUPSTATE_REPL.

2.5.7.

PacnucaHue UrpoBbIX U TECTOBbLIX TOProB

Momumo peanbHoii Toprosoi cuctembl SPECTRA, cyLecTByeT urpoBas cuctema u aBe TecToBbix cuctemsl: TO - ¢ Bepcueli TC, aHaso-
rMYHol peasnibHoN cucteme SPECTRA, n T+1 - ¢ aHanornyHon peasnsHoli cucteme SPECTRA unu cnegytoweii Bepcueid TC.

PacnvcaHvie paboTbl UTPOBOV CUCTEMBI:

BeuepHsia Toprosas ceccus: 16:00 - 22:00.
YTpeHHasa Toprosas ceccus: 06:00 - 08:55.
OcHoBHas Toprosas ceccus: 09:00 - 15:45.
Mpomknvpunr: 13:00 - 13:05.

KnupuHr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbix cuctem TO 1 T+1:

BeuepHsa Toprosas ceccus: 14:15 - 23:50.
YTpeHHaa Toprosas ceccus: 06:00 - 06:14.
OcHoBHas Toproeas ceccus: 06:15 - 13:45.
MpomknupuHr: 11:00 - 11:04.

Toukun X gna nocrasku: 13:00, 13:15.

MocTtaska: 13:30 - 14:00.

MonHoe pacnucaHve ceccuii Takke MOXHO NOCMOTPeTb B Tabnuue session notoka FORTS_REFDATA_REPL nnv B TepMuHane B Tabnuue
"Ceccun”.

2.5.8.

AYKLMOH OTKpPbITUA

Mepepn ocHOBHbIMK TOopramu B cucteme SPECTRA MoXeT NnpoBoauTbes AyKUMOH OTKpbITHA (AO). [lonyckaeTcs HasHavaTb HeCKo/bko AO
BHYTPW OHOI TOProBOW ceccumn. AyKLMOH OTKPLITUA CAYXWT A5 UCKIOYEHNA aHOMaUTbHOTO CKauka LieH NPOV3BOAHbLIX MHCTPYMEHTOB npu
OTKPbITUM TOProB. [laHHblli MEXaHN3M peann3oBaH B hopmarte [MCKPETHOrO ayKLMOHa 3asBOK No eAnHoi LieHe aykimoHa oTKpbITus. Lle-
Ha ayKLMoHa OTKpbITUA BbIGUPAETCA N3 YCNOBUA 06ecneyeHnst CoBepLUeHNs CAeNoK C MakCUMasIbHbIM KOMMMYECTBOM KOHTPAKTOB MO 06b-
AB/IEHHBIM HA MOMEHT BPEMEHM NPOBEEHNSA ayKLMOHa OTKPbLITUA 3asiBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
YMHra 3as1BOK M0 LieHe ayKLMoHa OTKPbITUSA, OnpeAensiemMoi Ha 0CHOBaHWUM MHAopMaLm 060 BCex 3asBKax Ha MOMEHT OKOHYaHusi nepuoja
cbopa 3asBOK.
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OCHOBHble 0CO6EHHOCTH ayKunoHa OTKPbITUA:

* B aykuuoHe OTKpbITUA MOTYT y4acTBOBaTb TOMbKO (PbioYepChbl, BKOYAs BeyHble hblovepchbl. KasieHaapHbIX CrpefoB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUo B ayKLMOHE OTKPbITUSI yCTaHaB/IMBAETCA Ha ypoBHEe BA 1 felicTBYET Ha BCE UHCTPYMEHTHI
atoro BA.

* B nepvog cbopa 3asBOK B ayKLVOH OTKPbITUS MOXHO BbICTaB/ATb TO/IbKO Ge3afpecHble KOTMPOBOYHbIE 3aaBku (Twn Day), Bkioyas
ancbeprn. 3assku Tvna BOK, FOK, IOC - HegonyCTUMBI.

» KOHTpOsb KpOCC-3aBOK: NepeceyeHne LieHOBbIX YPOBHEN NPOTUBOMOMOXHbIX 3a8BOK ¢ ogHUM VIHH He gonyckaeTcsa (CHumaeTcs 6onee
NO3AHASA 3asBKa), NPU 3TOM HacTpoViky “"Pa3peLlunTtb Kpocc-caenkn” n "CHATb MacCyBHYH 3asBKY NPW KPOCC-CAEKe" He YUUTbIBAKOTCS.

* LleHbl 3a5BOK JO/MKHbI HAXOAUTLCS B IMMUTaX LLEHOBOrO KOpuAopa MHCTpyMeHTa.

» OrpaHuyeHns Ha BbICTaB/EHVE 3a8BOK B COOTBETCTBYHOLLMI TOProBbI NEPUOA, Ha YpoBHE B®, pacnpocTpaHATCA U Ha ayKLMOH OTKpPbI-
TUA, NPOBOAMMbIN Nepes 3TVM TOProBbIM NEPUOAOM.

» Be3afpecHble 3asBKM U3 NpeALlecTByOLLEr0 TOProBOro Neproja y4acTByT B ayKLUMOHE OTKPbITUS, BK/OUast aincbepru u 3asBku Tvna
Book-or-Cancel.

B nepuog c6opa 3asBOK MOXHO CTaBUTb W CHUMATb (EC/M 3TO paspeLleHo A/t UHCTPYMEHTOB AaHHOTO BA B 3TOM ayKLMOHE) 3asiBKy,
nepecTaHoOBKa 3as1BOK 3ampeLLeHa B ayKLyOHe OTKPbITUSI.

» Bpewmsi Hayana c6opa 3asBoK — 3a 10 MUH 10 CTapTa TOProBOro neproga. SToMy MOMEHTY B CUCTEME COOTBETCTBYET NPUXO0L CUHXPOCO-
6bITHA discrete_auction_add_order_started B Tabnuupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Bpemss OKoHuaHus cbopa 3asBOK — C/AydyaiHoe AN BCeX WHCTPYMEHTOB B MPOMEXYTKE, YyKasaHHOM B  Mo-
nax discrete_auction.add_order_finish_from wn discrete_auction.add_order_finish_till  Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3ToMy MOMEHTY B CMCTEME COOTBETCTBYET NPUX04, CUHXPOCcobbITUs discrete_auction_add_order_finished B
Tabnmupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* TMocne 3aBeplueHns hasbl c6opa 3asBOK U [0 OKOHYAHWS ayKLMOHA HE JONYCKAIOTCS onepawuyy ¢ 3asiBKamu, BK/KoYas yaaneHue.

 [Mocne npoBefeHUs ayKuMoHa 1 3ak/Il0HEHUA CAEMOK MO LeHe OTKPbITUSA, OCYLLLECTBASAETCA MaTYMHT OCTaBLUMXCA 3aSBOK C Y4ETOM CUH-
TETUYECKO JNINKBUOHOCTW N3 KasleHaapHbIX cnpenos. LieHbl CAEMoK C Y4ETOM CUHTETUYECKOIO MaTymHra MoryT oT/iMyarbCs OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane MoryT CHUMaTbCA 3a8BKW MO KasieH4apHbIM crnpejam npu HapyLueHum yCl'IOBI/Iﬁ KPOCCHOCTW.

* He cBefeHHble B NpoLecce ayKLMoHa OTKPbITUS 3asiBKV NEPEXOASAT B OCHOBHOW PEXVM TOPTroB.
MHhopmanms 06 aykumoHax OTKpbITUSt B TabnuLax TOProBoro nHtepdeiica:

e WHchopMauuss O  pacnucaHuM  Ha3HaYeHHbIX  aykKLUMOHOB  OTKPbITUS  cogepxutcst B Tabnuuax  discrete_auction  u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro uHtepdeiica.

* LleHa aykumoHa OTKpbITMA TPAHC/IMPYETCS B LWK03e B Nosie opening_auction_price Tabnuubl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHEN 1 HEBHON TOProBOi ceccun. B BeYEPHIOK TOProBYHO CECCUIO LieHa ayKLMOHA OTKPbITUS paBHa Hy/io.

* VHcpopmaumsa o COCTOAHUM TOProB MO MHCTPYMEHTY nepefaeTca B none state (Ao6aBneHbl HOBble 3HaveHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y BCex 3as1BOK, MOMnasLUMX B ayKLWMOH OTKPbITUSA, U CAEMNOK, CHOPMUPOBAHHBLIX NO pe3y/bTaTtaM 3TOro aykuuoHa, B Tabnuuax 3asBok u
CLLeNOK TpaHC/IMPYETCS cneunasbHblli OTIMYMTENbHbIN Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.5.9. Topru B BbiXxogHble AHU

B cBsisu C NPUHATbLIM pelleHnemM 0 NpoBeaeHNN TOProB B BbIXOAHbIE AHU, BBOAUTCA HOBaA AOMNO/IHUTE/IbHAaA TOproBas ceccusa ¢ BO3MOX-
HOCTbo NpoBeseHus AO, KoTopas CTapTyeT B BbIXOAHbIE AHU U OTHOCUTCS K TOProBOIA ceccumn paboyero 