Crnucok u3MeHeHMil B Bepcuu 7.3

1.IIpexpaimenue 063aTeJIbCTB 110 Be4HOMY (pbroYepcy

B Bepcun 7.3 peannzoBaHa BO3MOXKHOCTb IPUHYIUTEIBHOTO IIPEKpalleH s 0043aTeNbCTB 10
Be4yHbIM (pprouepcam (BD). [Ipekpamienue 00643aTeabCTB MO0 BEYHBIM (phrouepcaM MOXKET
OCYILLECTBIIATHCS 110 TPEOOBAHUIO OJTHON U3 CTOPOH ITyTEM IOJauy OPY4YEHHUH Ha UCIIOJIHEHHE.
Beunslii pprouepc uConHAeTCs B OJIMKAUIINHA 110 CPOKY UCHIOTHEHUsI OOBIYHBIN (pbrouepc Ha
TOT e caMblil crioT-akTUB. [lopydeHus Ha UCTIONIHEHNE BEYHOT O (hpbroYepca MOTYT IOJaBaThCs B
MIPEIOCIICIHUN IeHb oOpaieHus Gpprouepcea, B KOTopblid ucnonasercs BO. [Moxaya nopydenwmii
IIPOM3BOIUTCS ¢ IOMOILb UTF030BOM KoMaH bl FuturesExecutionRequest ninu uepes Toprossiit
tepmuHan CpoyHoro peiHKa. [loganHbIe B TOPrOBYIO CHCTEMY NOPYUYEHHUS TPAHCIUPYIOTCS B
nuto3e B Tabmuie fut_exec_orders moroka FORTS REFDATA REPL u otoOpaxkarorcs B
TOProBoM TepMuHasie Cpo4HOTO PHIHKA.

B BeuepHIOI0 KIMPUHTOBYIO CECCHIO TIPEAIIOCIICAHEro THs oOpamieHus Gprouepca, B KOTOPBIT
ucronHsercss B, mpou3BOUTCSA HCIIOIHEHHE, KOTOPOE COCTOUT U3 CBEICHUS BCTPEUHBIX
HOpy‘-IeHI/Iﬁ Ha UCIIOJIHCHHUE U, B CJIy4aC HAJIMYUA HCYJOBJIICTBOPCHHBIX HOpyLIeHI/Iﬁ Ha
MCIIOJIHCHNE U OTKPBITHIX MO3UIIUI C TIPOTHUBOIOI0KHOM HAMPABICHHOCTHIO Ha PBIHKE,
npoucaypbl UX NPUHYAUTCIIBHOTO YAOBJICTBOPCHUS. HpI/I HCIIOJIHCHUH ITO3UI M 110 BEUHOMY
(bbrodepcy IpeBpaIacTcs B MO3UIIUIO 110 0OBIYHOMY (bIOUEPCY, YTO TEXHUIECKH O0POPMIISIETCSI
CHIEJIKOW 3aKPBITHUS MO3UIIMH B BEYHOM (pbrouepce U CACTKON OTKPHITHS MO3UIINU B OOBIYHOM
bbrouepce, KOTOpPbIE B TAOJIMIIE CCTOK TOMEUAIOTCS CIICIHATbHBIMU MPHU3HAKAMH B TIOJISIX
xstatus_sell u xstatus_buy.

VYBaxaeMble YUYaCTHUKU TOProOB, MIPU KeJTaHUU NPUHATH y4acTHE B TECTUPOBAHUM MEXaHU3Ma
MpeKpaleHus: 00513aTeabCTB 110 BEYHOMY (Pbrodepcy rpocb0a nojaTh 3asBKy Ha
help@moex.com.

2. lopadoTka cucremMsl 3anperoB. HoBble KiIMEHTCKHE NPHOPUTETHI

B Bepcun 7.3 mpousBeneHa 10paboTKa CUCTEMBI 3anpeToB. Tenepb cucreMa npeaocTaBiseT
BO3MO>KHOCTb BBICTaBJISITh 3aIIPETHI C YKa3aHHBIM M0JIb30BaTEIEM IPUOPUTETOM, IIPUUEM, 3TOT
MIPUOPUTET OYJIET BBILIE YEM T€, YTO YCTAHABIUBAIOTCS CUCTEMOI aBTOMATUYECKU (IIPUOPHUTET C
1 o 9). Takast BO3MOXHOCTb IIO3BOJIET OOJIee TMOKO HACTPauBaTh CLEHAPUU KOH(UTYpaluu
3aIpeTOB.

J1J1g BBICTABIIEHHUS 3alIPETOB C MOJIB30BATEIHCKUM MPUOPUTETOM B KOMaHIbI
FutChangeClientProhibit u OptChangeClientProhibit no6aBneno momne client priority (i4),
KoTopoe npuHumaet 3HaueHue 10, 11 wiau 12 (au3kwuii, cpennuit, Bicokuit). Ecnu B komanze B
nosie client_priority ykazano 3Hadenue 10, 11 unu 12, To BeIcTaBiseTcs 3anpeT ¢ yKa3aHHBIM
MTOJI30BATEIBCKHUI MPUOPUTETOM. ECIIM MOIB30BATENBCKUI IPUOPUTET HE YKa3aH, TO IPUOPHUTET
OyZeT yCTaHOBJIEH aBTOMaTHUECKH, B COOTBETCTBUU C MapaMeTpaMHu 3anpeTa. BeictaBnenue
3aMpeToB € MOJIb30BATEIBCKUM MPUOPUTETOM JOCTYITHO U B TOProBOM TepMuHaiie CpoyHOro
PBIHKA.
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3. U3meHenus1 B unrepgdeiicax u API
3.1. CGATE

e Bmnoroke FORTS FEE REPL B tabnuity adjusted fee noGaBieHsl mods:
o adjusted fee trade buy (d26.2) - BupskeBoii cOop 1O CAEIKE MOKYIaTEs.
o adjusted fee clearing_buy (d26.2) - KnmupuHrosslii cOOp 1O CAEIKE MOKYIaTEIs.
o adjusted fee trade sell (d26.2) - BupxeBoii cOop 1O caenKe mpoaBIia.
o adjusted fee clearing_sell (d26.2) - Knupunrossiii cOop 1o clenke mpojaBIia.

e B morok FORTS PROHIBITION REPL no6Gapiiena tabiuiia cOOBITHI Sys events.

e B mnorok FORTS REFDATA REPL no6asnena tadauna fut_exec_orders - [Topyuyenus
Ha MCITOJTHEHUE OJTHOJJHEBHBIX (PBIOYEPCOB C aBTOIPOJIOHTAIINEH:

replID (i8) - CiyxeOHOe 1moJie OACKHCTEMbI PEIUTUKALINH.

replRev (i8) - Ciy>keOHOE 1moJIe MOACHCTEMBI PETIITMKALIUH.

replAct (i8) - CayxeOHoe 1oJIe MOICUCTEMbI PETLTHKALIHH.

exec_order id (i8) - nentudukarop nopydeHus Ha UCIIOTHEHUE.

client_code (c7) - Kona knuenTa.

isin_id (i4) - YHuKaIbHbBII YMCIOBON MACHTU(PHUKATOP HHCTPYMEHTA.

xamount (i8) - Koin4yecTBO KOHTPAKTOB, MOJICIKAIIMX HCIOTHECHHIO.

sess_id (i4) - UnenTuhUKaTOp TOProBOM CECCHU.

xamount_apply (i8) - KonuuecTBo B mOpy4eHUsIX Ha MOMEHT IIPOMEKYTOUHOTO

KIIUPUHTA.

o date (t) - lara u Bpems moauu/u3MEHEHUS TIOPYUCHHSL.

o B noroke FORTS REFDATA REPL nauunas ¢ Bepcuu 7.3 nosie is_percent u3 TaOiamiL
fut sess contents u fut_instruments oOBsBIsIETCS yCTapeBIIUM U OyJIET YAaJICHO B
Bepcuu 7.9. BMecTo Hero clielyeT UCnoib30Bath noJje asset class u3 Tadmuisr fut vceb.

e B mnoroke FORTS REFDATA REPL nauunas ¢ Bepcuu 7.3 nons d_exec beg u
d_exec_end B Tabnmie opt_sess_contents OOBSBIAIOTCS yCTApEBIIUM U OyIyT yJajeHbI B
Bepcuu 7.9. BMecTo HUX clieyeT UCOIb30BaTh MoJje expiration_date u3 TaOnuIIbI
option_series.

e B mnoroke FORTS INFO REPL u3 Tabnuiibl currency params yJajaeHo IMoJje signs.

e B mnoroke FORTS INFO_REPL naunnas ¢ Bepcuu 7.3 mosne is_percent B TaOnuie
base contracts params oOBSBIISIETCS YCTapeBIIUM U OyJIeT yaalieHo B Bepcuu 7.9.
BwMmecTo Hero criemyer ucnons30Bath moie asset class.

o B xomanzaer FutChangeClientProhibit u OptChangeClientProhibit ro6asieno mose
client_priority (i4). Jlo6aBnensl HoBble THIbI KoMana FutChangeClientProhibit
(msgid=469) u OptChangeClientProhibit (msgid=468).

o JloGaBnena HoBast komanaa FuturesExecutionRequest (msgid=470) - [Topyuenus Ha
WCTIOTHEHUE OJTHOAHEBHBIX (DHIOYEPCOB C aBTOMPOJIOHTAIINECH:

o broker_code (c4) - Kon 6pokepckoii GpupMsl.

mode (i4) - PexxuM pabOThI KOMaH/IBI.

order_id (i8) - Homep nmopyueHus Ha UCTIOTHEHUE.

code (c3) - Iocneanue 3 cuMBOJIA KITMEHTCKOTO KOJIA.

isin (c25) - Kox ¢wrouepca.

amount (i8) - KomnuecTBO KOHTPAKTOB K UCIIOHEHHIO.
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e B xomanae OptChangeExpiration tum moss order id usmenex Ha 8. JloGaBieH HOBBINA
tun komanel OptChangeExpiration (msgid=471).

e JloGaBneHbl HOBBIC (h1arv, KOTOPBIC MPOCTABJIAIOTCS B MOJsAx xstatus sell u xstatus_buy
CIETIOK, chOpMHUPOBAHHBIX BCIICICTBUE BBIX0/1a U3 BEYHOTO (Dprouepca:

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - Texuuueckast
ClIeJIKa BCIIeICTBUE TOOPOBOJIBHOIO BBIXO/Ia U3 BEYHOTO (prouepca (Ha
OCHOBAHHWU TIOJAHHOTO MOPYUYCHHUS).

o ePerpetualFuturesExecutionForced (0x400000000000000) - Texuudeckas cienka
BCJICJICTBHE IPUHYIUTEIFHOTO BBIXO/IA U3 BEYHOTO (phrouepca (peann3anus
HEYJO0BJIETBOPEHHOTO CIIPOCA).

o ePerpetualFuturesExecution (0x800000000000000) - Texuuueckas cacika B
CBSI3aHHOM MHCTPYMEHTE BCJIC/ICTBHE BBIXO/Ia U3 BEUHOTO (pprodepca.

e Hauwunas c Bepcuu 7.9, He UCTIONB3YIONIUECS B HACTOSIIEE BPpeMsl OUTHI, OTBEUAIOIIUE 32
MPU3HAKHU 3aBOK U CCJIOK B CTAaTyCHBIX MacKax, OyAyT Iepeonpe/IeiIeHbI 10 Mepe
HEOOXOIUMOCTH:

eREPOCCStatus - 0x2000
eSpotTransferStatus - 0x8000
eFairPlayStatus - 0x10000
eREPOStatus - 0x20000
elnternalHalfTrade - 0x80000000
elgsOrder - 0x800000000

O 0O O O O O

3.2 FAST

e B cobmennsx Market Data - Snapshot / Full Refresh (W) u Market Data Incremental
Refresh (X) st mons TrdType nosiBuiocs HOBoe 3HaUEHUE:!
o '1004' - BeIXOJ U3 OTHOAHEBHOTO (DhEOYEpCA C aBTOIPOJIOHTAIIACH.
e Jlnsa Texuuueckux caenok B moie MDFlags moGaBiieHa TpaHCIsIus HOBBIX (baros

o 0x10000000000000 - Cuenka BeneacTBHE JOOPOBOIBHOTO BBIXO/1A U3
OJIHOJTHEBHOTO (hproUEpca ¢ aBTOMPOJIOHTAIMEH (Ha OCHOBAaHUU TIOJJAHHOTO
MOpy4YEHUs)

o 0x400000000000000 - Cnenka BCeACTBUE MPUHYAUTEIHLHOTO BHIXOA U3
OJIHOJTHEBHOTO (pprOYEpCa ¢ aBTOMPOJIOHTALIMEH (peann3aius
HEYAOBIIETBOPEHHOTO CIIPOCA)

o 0x800000000000000 - Cnenka B CBI3aHHOM HHCTPYMEHTE BCJICJICTBUE BBIX0JI1A U3
OJTHOJTHEBHOTO (hpI0UYEpCca C aBTOMPOJIOHTAIHEH

4. U3MeHeHHUd B 0TYETAX

e B otuersi: mmfutXXYY, mmopt_averageXXYY mo6aBieHo moe:



o

actual_mm_orders_percent d (5,2) - Tonst maccuBHOro oobema MM 3asiBok
(perynsTopHoe TpeOoBanwue), %o

e B oruere clients yBenmnueHna pazMepHOCTh 1oJist name 10 char 200.
e B otuern f04, f04cl, 004, 004cl, multilegf04, multilegfO4cl:

o

o

BMmecto nosist TYPE no6asnenst na nmossi: TYPE BUY numeric(2) u
TYPE_SELL numeric(2)

BMecTto ot SIGNS no6asnens: asa mosst: SIGNS_BUY numeric(20) u
SIGNS_SELL numeric(20)

e B otuerax f04, f04cl Tpu HOBBIX THIA CIIETIOK:

o

24 - BO3HHKIIA B pe3yJIbTaTe JOOPOBOIBHOTO UCIIOIHEHUSI BEYHOTO (pprouepca
(s caenok mo BeyHoro (hprovyepca)

25 - BO3HHKIIA B pe3yJIbTaTe NPUHYIUTEIFHOTO UCTIOJIHEHHS BEYHOTO (pprouepca
(s caenok mo BeyHoro (hprovepca)

26 - BO3HHKIIA B pe3yJibTaTe UCTIONHEHUsI BD (111 criennok mo cBsizaHHOMY €
BEYHBIM (DbIOUEPCOM UHCTPYMEHTY)

5. U3meHenusi B TepmuHajie Cpo4HOro prIHKa

e B cucreme 3aIpeTOB IMMOABHUIIMCH HOBBIC IMOJIB30BATCIILCKUC IPUOPHUTECTHI:

@)

B OKHO ‘3ampeTsl Ha onepauuu’ 100aBlIeHbl HOBbIE 3HAUCHMSI [UIs TapaMeTpa
“IIpuopuret: Huzkuii(10), Cpenuuii(11) u Beicokuii(12);

B OKHA BBO/Ia HOBOT'O 3allpeTa U HOBOM I'pyMIIbI 3alIpeTOB 100aBIEeH HOBbII YeK-
6oxkc Ilonp3oBaTenbCckuii MPUOPUTET, KOTOPBIN TTO3BOJISIET YCTAHOBUTH OyIET TN
HCIOJIb30BATHCS M0JIb30BATENILCKUI PUOPUTET U BBIOPATH €0 TUII: HU3KUIA,
CpPEIHUI, BBICOKUU.

e B okna ‘Undopmanus’, ‘OuHaHcoBbIe HHCTPYMEHTHI , ‘CBOM 3asBKH/ mopydeHus’, ‘Bcee
caenku/ mopydeHus’, ‘CBoM cenku/ mopydeHus’ 100aBICHBI JOTOTHUTEIHHBIC
napameTpsl:

o

@)

bup:xeBoii uz. - bupxeBoit uaeHTU(HUKATOP UHCTPYMEHTA
Nn. ceccus - Homep Tekyiuen ceccuu

e B okna ‘[lozunun/ nopyuyenus’ u ‘Ilo3unmu mno pacueTHsIM Kojgam’ 100aBieH
JIOTIOJIHUTENBHBIN ITapaMeTp:

o

bup:xeBoii uz. - bupxeBoit uaeHTU(HUKATOP UHCTPYMEHTA

. Z[J'ISI peam3anini M€XaHn3Ma UCIIOJIHCHUA BEYHOI'O q)L}oqepca:

o

o

B OKHO ‘[lo3unun/ nopyuyenus’ noOaBjaeHa HOBasi KOMaH/1a B KOHTEKCTHOE MEHIO
‘Ucnionuuth durouepc’;

JUTSI TIOJTaYM TIOPYYECHHM Ha UCTIOTHEHUE (PbI0YEPCHOTO KOHTPAKTa pa3padoTaHo
CrelManbHOEe OKHO UCTIOJHUTH (broUepc.

e B okna ‘©OunaHcoBble HHCTpYMeHTHI” U ‘MHpopmanus’ 1o0aBIeH HOBBIM apameTp
‘PazMepHOCTh KOTUPOBKH - KOA(PPHUIIUEHT, yKa3bIBAIOLINI Ha 00beM 0a30BOr0 aKTUBA B
KOTHPOBKE KOHTPAKTa U CTpalKax OMIIMOHHOW CEPHH.



Version 7.3 Changes and Updates

1.Termination of obligations under daily futures contracts with auto-prolongation
(‘perpetual’ futures)

In version 7.3, the possibility of forced termination of obligations on perpetual futures (EF) is
implemented. Termination of obligations under perpetual futures can be carried out at the request
of one of the side by submitting requests for exercise. A perpetual futures is exercised turning
into the nearest standard future on the same spot asset. Requests for exercise of a perpetual
futures can be submitted on the penultimate day of the futures circulation, on which the perpetual
futures is exercised. The gateway command FuturesExecutionRequest or Moex Spectra Terminal
are used for submit requests. Requests submitted to the trading system are transmitted in the
gateway in the 'fut_exec_orders' table of the FORTS_REFDATA_REPL stream and displayed in
the Moex Spectra Terminal.

The perpetual futures execution consists of matching counter requests for exercising and, in case
of unsatisfied requests for exercise and open positions with the opposite direction in the market,
the procedure for their forced matching. When exercising, a perpetual futures position becomes a
common futures position. Technically, a position closing trade in a perpetual futures and a
position opening trade in the nearest futures are formed, which are marked with special signs in
the trades table in the 'xstatus_sell' and 'xstatus_buy' fields. The next day, all transferred
positions of perpetual futures will be delivered according to standard rules.

Dear Trading Participants, if you wish to take part in testing the perpetual futures termination
mechanism, please apply to help@moex.com.

2. Update of the prohibitions system. New custom priorities

In version 7.3, the prohibitions system was finalized. Now the system provides an opportunity to
set prohibitions with the priority specified by the user, and this priority will be higher than those
that are set by the system automatically (priority from 1 to 9). This feature allows to set
prohibitions configuration scenarios more flexible.

To set prohibitions with custom priority, the ‘client_priority' (i 4) field was added to the Foot
Change Client Prohibit and OptChangeClientProhibit commands, which takes the value 10, 11 or
12 (low, medium, high). If the value 10, 11 or 12 is specified in the 'client_priority' field in the
command, then a prohibition is set with the specified custom priority. If the custom priority is
not specified, the priority will be set automatically, according to the prohibition parameters.
Setting prohibitions with custom priority is also available in the Moex Spectra Terminal.

3. Changes to the user interface and API

3.1. CGATE


mailto:help@moex.com

In the FORTS FEE REPL stream, the following fields were added to the ‘adjusted fee’
table:
o adjusted fee trade buy (d26.2) - Exchange fee for the buyer's trade.
o adjusted fee clearing_buy (d26.2) - Clearing fee for the buyer's trade.
o adjusted fee trade sell (d26.2) - Exchange fee for the seller's trade.
o adjusted fee clearing_sell (d26.2) - Clearing fee for the seller's trade.
In the FORTS PROHIBITION REPL stream, the ‘sys events’ event table was added.
In the FORTS REFDATA_ REPL stream,the ‘fut_exec_orders’ table was added -
Requests to exercise daily futures contracts with auto-prolongation:
o replID (i8) - Service field of the replication subsystem.
replRev (i8) - Service field of the replication subsystem.
replAct (i8) - Service field of the replication subsystem.
exec_order_id (i8) — Exercise request ID.
client_code (c7) — Client code.
isin_id (i4) - Unique numeric instrument 1D.
xamount (i8) - Number of contracts to be exercised.
sess_id (i4) — Trade session ID.
xamount_apply (i8) - The quantity in the requests at the time of intraday clearing.
o date (t) - Date and time of request adding/changing.
In the FORTS REFDATA REPL stream, since version 7.3, the ‘is_percent’ field in
‘fut_sess_contents’ and ‘fut_instruments’ tables is deprecated and will be deleted in
version 7.9. Instead, use the ‘asset class’ field from the ‘fut vcb’ table.
In the FORTS_REFDATA_REPL stream, since version 7.3, the ‘d exec_beg’ and
‘d_exec _end’ fields in ‘opt sess_contents’ are deprecated and will be deleted in version
7.9. Instead, use the ‘expiration_date’ field from the ‘option_series’ table.
In the FORTS_INFO_REPL stream, the ‘signs’ field was deleted from the
‘currency_params’ table.
In the FORTS INFO REPL stream, since version 7.3, the ‘is percent’ field in
‘base_contracts_params’ table is deprecated and will be deleted in version 7.9. Instead,
use the ‘asset_class’ field.
In the FutChangeClientProhibit and OptChangeClientProhibit commands, the
‘client_priority (i14)’ field was added. New command type were added:
FutChangeClientProhibit (msgid=469) and OptChangeClientProhibit (msgid=468).
The FuturesExecutionRequest (msgid=470) command was added- Requests to exercise
daily futures contracts with auto-prolongation:
broker_code (c4) - The brokerage firm code.
mode (i4) - Operating mode of the command.
order_id (i8) - Exercise order number.
code (c3) - The last three characters of the client code.
isin (c25) — Futures code.
amount (i8) - Number of contracts to be exercised.
In the OptChangeExpiration command the ‘order id ‘ field type was changed to ‘i8’.
New command type was added - OptChangeExpiration (msgid=471).
New flags were added, which are set in the “xstatus_sell’ and ‘xstatus_buy’ fields of the
trades formed as a result of the exit from the perpetual futures:
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o ePerpetualFuturesExecutionVVoluntary (0x10000000000000) - The technical trade
as a result of exiting a daily futures contract with automatic prolongation (based
on the submitted requests).

o ePerpetualFuturesExecutionForced (0x400000000000000) - The technical trade
as a result of forced exiting a daily futures contract with automatic prolongation
(realization of unsatisfied demand).

o ePerpetualFuturesExecution (0x800000000000000) - The technical trade with
linked instrument as a result of exiting a daily futures contract with automatic
prolongation.

« Since version 7.9, currently unused bits responsible for signs of orders and trades in
status masks will be redefined as needed:
o eREPOCCStatus - 0x2000
eSpotTransferStatus - 0x8000
eFairPlayStatus - 0x10000
eREPOStatus - 0x20000
elnternalHalfTrade - 0x80000000
elgsOrder - 0x800000000

o O O O O

3.2 FAST

e In'Market Data - Snapshot / Full Refresh (W)" and 'Market Data — Incremental Refresh
(X)" messages, new value for 'TrdType' field:
o '1004' - exiting a daily futures contract with automatic prolongation.
e New values of ‘MDFlags’ field for technical trades :
o 0x10000000000000 - The technical trade as a result of exiting a daily futures
contract with automatic prolongation (based on the submitted requests)
o 0x400000000000000 - The technical trade as a result of forced exiting a daily
futures contract with automatic prolongation (realization of unsatisfied demand)
o 0x800000000000000 - The technical trade with linked instrument as a result of
exiting a daily futures contract with automatic prolongation

4. Changes in reports

e InmmfutXXYY, mmopt_averageXXYY reports, new field was added:
o actual_mm_orders_percent d (5,2) - Share of passive volume of MM orders
(regulatory requirement), %
In ‘clients’ report, the ‘name‘ field dimension was increased to char 200
In f04, f04cl, 004, 004cl, multilegfO4, multilegfO4cl reports:
o two fields SIGNS_BUY numeric(20) and SIGNS_SELL numeric(20) were added
instead of the SIGNS field
o two fields TYPE_BUY numeric(2) and TYPE_SELL numeric(2) were added
instead of the TYPE field
In f04, f04cl reports, three new trade types:
o 24 -the technical trade as a result of exiting a perpetual futures (for trades on
perpetual futures)



o 25 - the technical trade as a result of forced exiting a perpetual futures (for trades
on perpetual futures)

o 26 - the technical trade with linked instrument concluded as a result of exiting a
perpetual futures

5. Changes applied to Moex Spectra Terminal

o New custom priorities in prohibition system:

o ‘Prohibitions’ window, new values were added for ‘Priority’ parameter: Low(10),
Medium(11) and High(12);

o ‘New prohibition” and ‘New group of prohibition’s windows, new option was
added ‘Custom priority’, which allows to set whether a custom priority will be
used and select its type: low, medium, high.

e New fields were added to ‘Information’, ‘Financial instruments’, ‘Your orders/ requests’,
‘All trades/ requests’, “Your trades/ requests’ windows:
o Exchange ID - Exchange identifier of the instrument
o Session ID - Trading session number
e New field was added to ‘Positions/ requests’, ‘Positions by settlement accounts’
windows:
o Exchange ID - Exchange identifier of the instrument
o For exercising of perpetual futures perpetual futures:

o new command “’Exercise futures was added to ‘Positions/ requests’ window;

o new window ‘Exercise futures’ for applying of requests for exercise of perpetual
futures.

e New parameter was added to ‘Information’ and ‘Financial instruments’ windows: ‘Lot
coefficient’ - a coefficient indicating the underlying asset volume in the contract
quotation and option series strikes.
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