Cnncok nsmeHeHum B sepcuun 8.3

1.Topru B BbIXOAHbIE AHU

B Bepcumn 8.3 TC SPECTRA peannsosaHa nogaeprKka Topros Ha CpPOYHOM pPbIHKE B BbIXOAHbIE AHMU.
MposeaeHne opraHM3oBaHHbIX TOPros Ha CPOYHOM pPbIHKE B BbIXOAHbIE AHM OCYLLLECTBAAETCA B paMKax
TOProBOW ceccum noHegebHWKa NyTem A06aBNEeHNA AOMNONHUTE/IbHbIX Ceccuid BbiIxoaHoro gHs (ACBA). Ana
KarKOoro BbIXo4HOro AHs otaenbHaa ACBL. Mocne okoHYyaHua ACBL KAMPUHIOBOM ceccum He NPoBOANTCS,
CAE/KM 33 BbIXOAHble NONaAatoT B BEYEPHUIM KAUPUHT NOHeAeIbHUKa.

O61an KoHUEeNUMa TOPros B BbIXOAHbIE:

*  Topru B BbIXOAHbIE AHU - NOC/EA0BaTe/IbHOCTb AOMNOIHUTE/IbHbIX CECCUM BBIXOAHOTO AHSA,
NpPOBOAUMbIX B paMKax TOProBoi ceccum bamKanwero cneaytowero paboyero gHs.

e PacyeTbl U KNMPUHTOBbIE CECCUM B XO4€ TOPrOB B BbIXOAHbIE AHM HEe Npou3BoaATcA. Bce pacyeTsl
NpoBoAATCA B BAMMKaNLLIMI cneyroWwmnin paboumin aeHb.

*  Pexumbl TOPros, AOCTYMHbIE B BbIXOAHbIE AHU: Pexkum 6e3agpecHblx caenok (4BonMHOM
HenpepbIBHbIN ayKUMOH), Pexkum AgpecHbix caenok (PMNC), Bkaovan Pexknm agpecHbIX CAENMOK C
MaTYMHIOM MO YHUKanbHOMY Koy, Pexkum RFS (Request for Stream).

* B BbIXOAHbIE AHM AOCTYMHbI BCE TUMbl 3a8BOK, KOTOPble AOCTYMHbI B OyaHMe AHW. 3aABKM,
BbiCTaB/sseMble nocse BK NATHMLbI UK C yKa3aHWeM KaneHgapHol aatbel (GTD), u nonagatoLume B
CYKEHHbIN LLeHOoBOM Kopuaop, nepexoant B CBA (He3aBUCMMO OT NoAaum 3asBAEHUS Ha
orpaHuMYeHMe BpeMeHU Havyana 3akItueHns caenok ¢ KampmHrosbim LeHTpom YuactHukom B ACBA).
GTD 3asBKM, C 4aTOM He No3¥Ke AHA TOProB, CHUMAOTCA MO OKOHYAHUWN KaneHAAPHOro AHA
(aHanornyHo byaHMm gHAM).

* K TOpram ZonyueHbl BCe MHCTPYMEHTbI, TOPryemble Ha CPOYHOM PbIHKE, 33 UCKAOYEHMEM BASIFOTHbIX
KOHTpaKTOB. CMMCOK NpeMMUanbHbIX ONLMOHOB Ha aKLMK, AONYLWEHHbIX K TOPram B BbIXOAHbIE AHW,
6yaeT CMHXPOHM3MPOBATLCA CO CMMCKOM Bymar, A0oNyLEeHHbIX K TOPram B BbIXoAHble Ha OP.

* OnepauMoHHble 0COBEHHOCTH:

o DKcnupauma/aocpoyHasn sKCnMpaLms B BbIXOAHbIE AHW He npoBoauTca. [Noaava 3aasaeHni
Ha JOCPOYHYIO SKCMMPALMIO OMNLMOHA/BbIXOA U3 BEYHOTO dpbloyepca B BbIXOAHbIE AHU
paspeLlleHa. o Mpw 3aKNt04eHMN caenok B gHu [CBL, o6s3atenbcTsa no
KOMWCCMOHHOMY BO3HarpaxAeHuto y4nTbiBatOTCA B CBOOOAHOM IMMUTE CTAHAAPTHLIM
06pa3oM C MOMEHTA 3aK/THOUEHUS CAE/KM.

o CnucaHue Komuccunin/iutpados NPon3BoANUTCA BO BPEMSA KANPUHTOBOW CECCUM B
6AMKANLINI CneayoLWnin pabounin AeHb.

o MaprKnHanbHble TpeboBaHua 3a gHM [ CB/ He BbicTaBAsoTCA. Map*KnHabHble TpeboBaHUSA
BbICTABASAOTCA U UCMOJHAKOTCA B BMKaNLWLIMIA cneayrowmii pabounii oeHb.
®aHauHr gna BeyHblx dpotovepcos B ACB/ He paccunTbiBaeTcs U byaet paseH 0.

B BbIXOAHbIE AHU HE MEHAIOTCA NapameTpbl MHCTPYMEHTOB (PUCK-MAapaMeTpbl, War LeHbI,
JI0T, U T.4,). 3anycK HOBbIX MHCTPYMEHTOB B BbIXO4HbIE HE MPOBOAUTCA.
o Het monycka HOBbIX Y4aCTHMKOB, €CTb OHNAMH PErncTpaLum KOHEYHbIX KIMEHTOB.

1.1. Mogenb ceccuit. Toprosbie nepuoabl

B cBA3M C NPUHATLIM peLIeHeM O NPOBeAEHUM TOPTroB B BbIXOAHbIE AHM, BBOAUTCA HOBAsA AOMNONHUTENbHASA
TOProBas Ceccus ¢ BO3MOMXKHOCTbIO NPOBeAeHMA ayKLMoHa OTKpbITUA (AO), KOTOpasa CTapTyeT B BbIXOAHbIE
AHV 1 OTHOCKTCA K paboyemy TOproBomy AHto, 6anKanwemy cresytolemy 3a AaHHbIMU TOProBbIMU
BbIXOAHbIMU. [1N19 KaXKA0r0 BbIXOAHOTO AHA OTAE/bHAA AOMNONHUTENbHAA TOProBas ceccus. MoxeT 6bITb
6o/siee ABYX Cecculi NoAPAL, eC/iM BbIXOAHbIE BK/IOYAOT Npa3gHMKKU. MoeT BbiTb 0fHa ceccus, ecu
cyb660Ta pabounit 4eHb NN UCMONb3YETCA NoA pPernameHTHble paboTbl. MoXeT OblTb HECKOJIbKO Ceccuin co
CMeLLeHNeM, ecn, Hanpumep, cybb6oTa 0bbluHbIN paboumnii AeHb, BOCKPECeHbe U MOHeAe/IbHUK TOProBbI
BbIXOAHOW, BTOPHUK 06bIYHbIN pabouunii AeHb.


https://wiki.moex.com/pages/viewpage.action?pageId=540754129
https://wiki.moex.com/pages/viewpage.action?pageId=540754129

BpemeHHOW MHTepBas AONOAHUTE/IbHOW TOProBol ceccum BbixogHoro AHaA: 10:00 - 19:00. AyKLMOH OTKPbITUSA
(AO) nnaHupyeTcs NPOBOAUTL Nepes, Kax Aol AONONHUTEIbHOM TOPrOBOM ceccunelt BbIXOAHOTO AHSA. Bpems
npoBeeHus aykymoHa: 9:50 - 10:00.

[na xpaHeHUs pacnmMcaHmna HOBbIX AOMONHUTE/IbHbIX TOPrOBbIX CECCUM BbIXOAHOTO AHA B AOMNOJIHEHUE K
CeccMoHHow Tabanue session fobasneHa Hosas Tabauua trade_periods - napameTpbl TOProBbIX NePUOAOB,
KOTOpaa TpaHcampyeTca B wato3e B notoke FORTS_REFDATA_REPL.

1.2. fonyck B® YuacTHMKOB K Topram B [1CB/,

o ymonyaHuio BCce y4aCTHUKM JonyLeHbl K Topram B pamkax ACB/. Y4acTHUKM, He Kenarowme y4acTBoBaTb
B TOprax B AOMOJ/IHUTE/IbHYIO CECCUIO BbIXOAHOTMO AHA, MOAAKT NOCTOAHHOE 3aAB/IEHME Ha OrpaHUYeHne
BPEMEHM Hayana 3akatoueHma caenok ¢ KanpuHrosbim ueHTpom B ACBA no Kaxaon b®. UameHeHue cTaTyca
nocse nogauym 3ansneHus npoucxoamt B BK. CTaTyc gonycka\HegomnycKa coxpaHsaeTca 40 BHeCeHUn
nameHeHus. Moz [ONYCKOM MOHWMMAETCA BO3MOXKHOCTb BbICTaBAATb MAN U3MEHATL 3aABKM (BKIOYanA
"nopyyenns k HKLL") 8 xoae ACB/, no gaHHo bpokepckoit dupme. OnepaLmm cHATUA 3aABOK (M "nopyyeHui
K HKLL"), BKNtouan maccoBble, paspelleHbl. TakkKe HET OrpaHUYeHUI Ha BbINOJIHEHME HETOPrOBbIX ONepaL .

O6palaem BHMMAHME, YTO XOTb YY4ACTHUK U HE CMOXKET BbICTaB/ATb 3asiBKM B TC, HO €ro akTUBHbIE 3as1BKY,
nepelweawne 13 BeyepHern ceccumn, MoryT bbiTb UCMO/IHEHbI B pamKkax JCB/. YTobbl He gonycTuTb
WCMNOJIHEHWA 3aABOK, Y4aCTHUK CAMOCTOATE/IbHO A0/IXKEH YAAUTb TaKMe 3aABKU U3 CUCTEMBI A0 Havana

[ICBA.

Mpu3Hak gonycka b® YyactHKKa K Topram B [ICB/L TpaHCAMpyeTcA B LWO3e B NoJje
order_allowed_in_weekend_session Tabnunubl dealer notokos FORTS_REFDATA_REPL 1 FORTS_INFO_REPL.

1.3. Jlonyck MHcTpymeHTOB K Topram 8 [1CBA,

[lonyck HOBbIX MHCTPYMEHTOB, M3MEHEHWEe NapaMmeTpoB UHCTPYMEHTOB (Lwaru, 0Tbl, U T.4.) B
[0NONHUTE/IbHYIO CECCUIO BbIXOAHOIO AHA He ocyllecTBAseTcs. [JonycK TeKYLWMX MHCTPYMEHTOB
NpPOU3BOANTCA MYTEM Ha3HaYeHMA UX B TOPIM B TOProBbii nepuog, "[JononHUTeIbHasA CeCCUA BbIXOAHOMO
AHA". MpU3HaK TOPros/in B ONONHUTENbHYH CECCUIO BbIXOAHOMO AHA AN UHCTPYMEHTa TPaHCAMPYeTCa B
wnto3e B nose trade_period_access B Tabaunuax fut_instruments, fut_sess_contents n opt_sess_contents
notoka FORTS_REFDATA_REPL.

1.4. LleHoBble rpaHuLbl U CTaBKK puUcka 8 ICB/,

B Toprax Ha BbIXOAHbIX MPOU3BOAMTCA CUMMETPUUYHOE CY}KEHUE LIeHOBbIX MPaHuLL, OTHOCUTENbHO rPaHuL,
paccyMTaHHbIX B XO/e BeYepHel KAMPUHIOBOM ceccum NaTHMLbI. CyxeHune byaeT pacnpocTpaHATLCA TONbKO
Ha Mepuoa, BbIXOAHbIX AHEN U He 3aTparnBaeT ONuUMOHHbIE KOHTPaKTbl. OTMEHa CyXeHUA LLeHOBbIX rPaHuL,
MPOMCXOAMT 32 HECKO/IbKO YaCoB [10 Havana yTPeHHel ceccum noHeaenbHUKa. Mpu CyskeHnn rpaHunL, us
TOProBOWM CUCTEMbI YAANAOTCA BCE aKTUBHbIE 3a8BKM Ha MOKYMNKY $GbloYepCHOro KOHTPaKTa/KaneHaapHoro
crnpeaa Bbllle BepXHel rpaHuLbl LEHOBOrO KOPUA0Pa/BeNNUYMHBI CNPeaa, U BCe aKTUBHbIE 3aBKU Ha
npoaay GbloYepCcHOro KOHTPaKTa/KasieHAapPHOro Crnpeaa HUKE HUMKHEN rPaHuLLbl LLeHOBOro
KopuZaopa/BennunHbl cnpeaa. PasaBuikKm LLEHOBbIX MPaHML, B XO4E TOProB B BbIXOAHbIE AHU He
npeaycMoTpPEHbI.

M3MeHeHWA CTaBOK pUCKa 418 BbIXOAHbIX AHel He naaHupyetca. B ACB/ ncnonb3yoTca CTaBKM, PacKpbiTbie
4N NOHeAeIbHUKA.

KpuBble BONATUILHOCTU B BbIXOAHbIE AHU 3adMKcMpoBaHbl. OCTaHOBKA NepecyeTa KPUBbIX MPOUCXOAUT Ha
MOMEHT OKOHYaHMA TOpros B nATHULY 23 50.

1.5. [laHHble 04HOro KaJieHAApPHOro AHA B Ny6nuHbIX MHTepdeincax SPECTRA

B Bepcun 8.3 B TC SPECTRA peann3oBaHa BO3MOMKHOCTb pacyeTa 1 nybMKaLumMm B WAKO3€e CPe30B No3nLMUii U
3afABOK Ha Hayano TeKylLLero gHA. Takum 06pa3om, KIMEHTCKOE NPUIOXKEHNE CMOMKET 3arpy3nTb roTOBbIN
Cpes No3nLMIA U aKTUBHbIX 3aABOK Ha HA4Ya/10 KafieHA4ApPHOro AHA, NOC/e Yero noJy4yaTb NOTOK 3aABOK U
CAENOK, MOAAHHbIX M 3aKNHOYEHHbIX B TEYEHUE TEKYLLEro KaleH4apHOro AHA.

B cucteme gobasneH HOBbIM TUMN CMHXPOCObbITUA start_of calendar_date - "Hayano kaneHgapHoro gHa",
KOTOpOEe eXKegHEBHO reHepupyeTca 1 Nyb6MKyeTca BO BCEX MOTOKAX NOC/E 3aBepLUEHNA TOProB (nocie

cHATUA GTD 3asBokK). Mo aTomy cobbiTuio cepsuchbl PosBuilder n OrderBook ny6inKyoT cpesbl NO3nLMiA U
3aABOK Ha MOMEHT cpabaTbiBaHMA CUHXPOCOOLITUSA. TaKKe NyBAMKyeTca meTa-MHoOpMaLMA O peBUKEHE



cuHXpocobbiTuA start_of calendar_date, Ha KoTopbili creHepeH cpes. KAneHTbl MOryT MCNo/1b30BaTb CPE3bl U
CTapTOBbIV PEBUKEH A1 OTKPbITUA NMOTOKOB, MPOU3BOAHbIX OT exec_|og, A8 NONyYeHUsA AAaHHbIX TO/IbKO 33
TEKYLNI AeHb.

1.5.1. Cpesbl no3unyuit

B notok FORTS_POS_REPL B Tabnumubl position n position_sa gobasneHobl nons xday_open_qty,
xday_open_buys_qty, xday_open_sells_qty. B aTux nonsax no npmuxoay cobbitns start_of calendar_date
ny6MKyeTca cpes No3numii Ha Havyano KasieH4apHoro gHA. B NOTOK Tak:ke gobasneHa cny:kebHaa Tabanua
info, B HeW cogepKMTCA 0A4HA 3anNUCb C NOAAMM:

* trades_rev — peBuKeH cMHXxpocobbiTusA start_of calendar_date;
e trades_lifenum — Homep M3HM NOTOKa, COOTBETCTBYIOLWMUI CUHXpocobbITUto start_of calendar_date;
e server_time — gata-spems popmupoBaHMA cpes3a Nos3nuUUii (41a KOHTPOASA).

1.5.2 Cpesbl 3aABOK

[na nybankaumm cpe3oB aKTUBHbIX 3asBOK HA Havyano AHA B noTokn FORTS_ORDBOOK_REPL u
FORTS_USERORDERBOOK_REPL po6asneHbl ase Tabauupl orders_currentday v info_currentday. B Tabanuax
orders_currentday no npuxoay cobbitua start_of calendar_date nybanKkyeTca cpes akTUBHbIX 3as1BOK Ha
Hayano KaneHzapHoro aHs. Tabavua orders_currentday asnseTcs konuel Tabanubl orders ¢ HEKOTOPbIMU
MmoauduKauMammn gns npuseaeHma nHdopmaumm o6 akTMBHOM 3asaBKe K popmaTy "Kak byaTo 3Ta 3aABKa
6bl/1a TONbKO YTO MOCTaB/EHA B TEKYLLEM ee Buae":

* B nona public_action u private_action Bcerga nuweTtca 1 (BbiCTaB/ieHME 3asBKK).
* B none public_amount nuweTtca 3HauyeHne nona public_amount Tabaunubl orders.
* B none private_amount nuwweTcs 3HayeHue nons private _amount Tabauubl orders.

B Tabnunue info_currentday cogeprkuTca ogHa 3anmch € NoAAMM:

* logRev — peBu:keH cMHXpocobbiTuA start_of calendar_date;
e lifenum — Homep KM3HM NOTOKQ;
e server_time — gaTa-Bpems GOpPMUPOBaHUA Cpe3a 3aABOK (418 KOHTPOAA).

1.5.3 BapuaHT cueHapusa paboTbl C HOBbIMU AAHHbIMU

[Ns OTKPbITUA NOTOKA CAE/IOK TEKYLLEro AHA HE0BX0AMMO OTKPbITb MOTOK no3uunii FORTS _POS_REPL n
NpPOYUTATb U3 HEro cayKebHble Nosa U3 Tabanubl info. Mpu BbiI3oBe NCTEHEPA A1 MOTOKOB
FORTS_TRADE_REPL, FORTS_DEALS_REPL

CG_RESULT cg_lIsn_open(cg_listener_t* Isn, const char* settings)

B cTpoKy settings nepegatb
mode=snapshot+online,lifenum=<trades_lifenum>,rev.deal=<trades_rev>,rev.heart_beat=<trades_rev> rae
<trades_lifenum> u <trades_rev> npouunTaHbl M3 Tabanupl info NnoToka nosnuuii.

Takum obpaszom, Bbl BygeTe nosydaTb CAENKM M Apyrre TabauLbl TONbKO 3a TEKYLLMIA AeHb. PacyeT TekyLuel
MO3ULMK NPU NOYYEHUN CAENKM — NPUBaBUTb K 3HaYeHuto xday_open_qty 06bem cAesku C y4eTom
HanpaBaeHus.

C Tabnunueit orders_log TpebyeTtcs ocobas BHUMATENbHOCTb, T.K. MOTYT O6bITb MHOTOAHEBHbIE 3aABKK. 1A
paboTbl C MHOrOAHEBHbIMM 3afBKaMM NpeasiaraeTca ceaytolee. Mocse noayyYeHuns cpesa 3anaBoK, paboTa ¢
Tabnnuen orders_log notoka FORTS_TRADE_REPL aHa/siorMyHa onucaHHOW Bbille AN CAEN0K, NN MOXKHO
BOCNO/1b30BaTbCA BOT TaKMM CMHTaKcucom URL npu co3gaHum nucteHepa ana Tabaunubl orders_log:

p2ordbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL;online.scheme=|FILE|.\forts_sc
heme.ini| ORDLOG;online.data=orders_log;snapshot.scheme=|FILE|.\forts_scheme.ini|OrderBook;snapshot.
data=orders_currentday;snapshot.bind=info_currentday.logRev

OTKpbITME NOTOKa COBCTBEHHbIX 3aABOK Yepes napy NoTOKOB: "cpe3 3aABoK" + "nor 3asBoK".



B Takom BapuaHTe, 6ubnanoTteka CGate OTKpOET NOTOK Cpesa 3aABOK, MOYUUT Cpes, NepeiieT aBTOMaTomM Ha
MOTOK OHMAlH-AaHHbIX C peBUM»KeHOM 13 Tabanubl info_currentday u 6yaet nonyyatb AaHHble B OHAAMHE.

2. CepBUC pa3aaum CTaTycoOB MHCTPYMEHTOB

B Tekywen Bepcum SPECTRA BbluMCAEHME CTATYCOB MO BCEM MHCTPYMEHTAM U UX pa3fada KMEeHTam
NPOUCXOAAT C HEKOTOPbIMM 334ePKKAaMM OTHOCUTENIbHO BPEMEHU UX (CTAaTyCOB) peasbHOro MU3MEeHEeHUs B
CUCTEME, YTO HETAaTUBHO CKa3blBaeTCA Ha NOAb30BaTeNAX cucTeMbl. MHGOPMaUMA O TEKyLLLEM CcTaTyce
TOProBOW CECCUMM U MHCTPYMEHTOB AOCTYMHA B WAt03e B Tabanuax session, fut_sess_contents un
opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamKax nporpammbl MMNOPTO3aMELLEHMA U B LLEeNAX
YCKOPEHUs pasgaum nHbopmaumm no ctatycam MHcTpymeHToB u ceccum B TC SPECTRA B Bepcumn 8.3
peann3oBaH HOBbLIN cepBuc - CepBUC pa3aaym CTaTyCoB MHCTPYMEHTOB.

CepBuC pa3gaun CTaTyCoB MHCTPYMEHTOB NPU U3MEHEHUMN COCTOAHUA MHCTPYMEHTOB U/ CECCUM,
paccyMTbIBaET UTOTOBbIE CTATYCbl MHCTPYMEHTOB M CECCUM, U Pa3faeT UX B BUAE PenInKKM noTpebutenam. Ha
BbIXOZ4E CEPBUC BblAAET TPU HOBbIX MOTOKA:

*  FORTS_SESSIONSTATE_REPL - Cratyc akTnBHOM ceccun. Tabaunubl: o session_state - Ctatyc
aKTMBHOM ceccum o sys_events - Tabanua cobbiTnit
*  FORTS_INSTRUMENTSTATE_REPL - CTaTyCbl MHCTPYMEHTOB MO aKTUBHOW ceccun. Tabanupi:
o instrument_state - CTaTyCbl UHCTPYMEHTOB MO aKTUBHOM CECCUN o
sys_events - Tabanua cobbiTni
*  FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOW ceccun. Tabaumubl:
o security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOM
ceccun o sys_events - Tabanua cobbiTnit

CepBuC pa3gaeT cTaTyCbl MHCTPYMEHTOB MO rpynnam UHCTPYMEHTOB. K 0AHOMY MHCTPYMEHTY MOXKET bbITb
NPMMEHEHO HECKO/IbKO FPYMNMNOoBbIX CTAaTyCOB, COOTBETCTBEHHO OANH UHCTPYMEHT MOKET BXOANTb B
HEeCcKoNbKo rpynn. Pasgava ctatyca MHCTPYMEHTA Mo rpynnam No3Bo/sSeT 3KOHOMUTb TPAaPUK (MHCTPYMEHTOB
MHOTO, Fpynn Maso), Tak Kak He HaZo Noy4yaTb OOHOBAEHMS MO BCEM MHCTPYMEHTAM, @ TaK¥Ke NoBbllLaeT
CKOPOCTb pacyeTa CaMoro CTaTyca MHCTPYMEHTOB, TaK KaK nepecyeT Be4eTCA TONbKO 418 MHCTPYMEHTOB
rpynnbl. Hanpumep, B BK 1 MK 06HOBAAIOTCA CTaTyCbl MO BCEM MHCTPYMEHTAM W B 3TOM C/ly4ae pasgaya no
CeTM 3aHMMaeT CeKyHApI, Moly4yeHme cTaTyca no 1 rpynne - MUAANCEKYHAbI.

Monb3oBaTeNAM, KOTOPbIM HYyXHa eLle 60/bluas CKOPOCTb pa3fayn CTaTyCoB MHCTPYMEHTOB, Npeaaaraercs
BOCMNO/1b30BaTbCA AaHHbIMKU NoToKka FORTS_SECURITYGROUPSTATE_REPL. Mo cnpaBoO4YHMKAM MHCTPYMEHTOB
n Tabamue FORTS_SECURITYGROUPSTATE_REPL.security_group_state nonb3oBaTesn moryT CamoCTOATENbHO,
Ha CBOEN CTOPOHE BbIYUCAATb TEKYLUME CTATYCbl MHCTPYMEHTOB. C NpMMEepOoM BblYMCAEHMA CTaTyca
WMHCTPYMEHTa M3 rPymnmnoBbIX CTaTyCOB MOYHO 03HaKOMMUTbLCA B

nokymeHTaumu (https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate ru.pdf) B pasaene
"2.5.6. CepBuC pasmaumn ctatycoB MHCTpymeHTOB". Takxe B CGate (\SpectraCGate\SDK\samples |
Jusr/share/doc/cgate-examples) go6aBneH TectoBbI NpuMep instruments_state, KOTOpPbI 4EMOHCTPUPYET
pacyeT cTaTycoB MHCTpymeHTOB no notoky FORTS_SECURITYGROUPSTATE_REPL.

3. UHAUKATUBHbIW paHAWHT U OUBUAEHTHAA NONpPaBKa Mo TeKyleil KAMEeHTCKON No3uumun

JONONHUTENbHO K NyBANKYEeMO B LLAIO3E MHANKATUBHOMN BapMaLMOHHON MaprKe f06aBaeH pacyeT u
TPaHCAAUMSA B OTAE/IbHOM MOJIE €€ COCTABAAOLLMX: MHONKATUBHbIE GaHAMHT (Swap_rate) u
avBuaeHaHas nonpaska (index_div) no Tekywen KAneHTcKol nosnumuun. B notoke FORTS_VM_REPL B
Tabamuax fut_vm m fut_vm_sa gobasneHbl HOBble NONSA:

swap_rate - UHAMKaTUBHBIN GaHAMHT B pa3pese TEKYLLMX No3uLMid KaneHTos/PK.
index_div - UHAMKaTUBHaA AMBUAEHAHAA NOMpPaBKa B paspese TeKyLwmx no3mumuin KnmeHtos/PK.

4. NMoapeprKKa UHCTPYMEHTOB C OrpaHMYeHUAMM No KBanndUKaLmum nHBectTopa

B cooTBeTCTBME C TPEbOBAHUAMM perynaTopa ANs onpeaesieHHbIX MUHCTPYMEHTOB pa3peLleHa Toprosas
TONIbKO KBannduLUMpoBaHHbIM MHBecTopam. B TC CnekTpa Bepcuu 8.3 peannsoBaHa noageprKa Takmx
WMHCTPYMEHTOB M aBTOMATMUYECKMIA 3aMpPeT Ha TOProB/I STUMU UHCTPYMEHTAMM ANS KIMEHTOB, HE UMEIOLLIMX
crneumanbHoro npusHaka "KeannduumpoBaHHbIit MHBeCTOp". ITOT NPU3HaK yCTaHaBIMBaeTCs 6POKepPOM C
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nomoubto EPK, B wtose - ato ¢pnar "0x10000000000 - KBannduumpoBaHHbI MHBECTOP" B nose
investor.xstatus. MameHeHVe Npu3HaKa AnA CyLLEeCTBYOLWEro KAneHTa npumeHsetca B BK. a3 HOBbIX
KAMEHTOoB (aKTMBaLma 601BaHKM) MPU3HAK NPUMEHSAETCA B OH-NalHe.

LNa OTAMYNA MHCTPYMEHTOB C OFPaHUYEHUAMM NO KBAMPUKALNN MHBECTOPA Y HUX BbICTaBAAETCA
cneumnanbHbii NpU3Hak. HoBbIM Npu3Hak "Ana KBaamduunmpoBaHHbIX MHBECTOPOB" A1 MHCTPYMEHTA
yCTaHaB/iMBaeTca Ha ypoBHe PBK 1 aelictByeT Ha Bce MHCTPYMeHTbI noa PEK. B wntose - 3To HoBbIN daar
"0x8 - Ons KBannpuUMpoBaHHbIX MHBecTopoB" B none fut_vch.signs.

Mpw NoNbITKE BbICTaBUTb 3aABKY MO TAKOMY MHCTRPYMEHTY, KIMEHTOM 6e3 npusHaka "KBannduumpoBaHHbIN
MHBecTop", 3asiBKa OTBEPraeTcs CUCTEMOW C KOA0M OLWMBKK "4227 - lonxeH bbiTb NpU3HaK
KBaNMOULMPOBAHHOIO MHBECTOPA A1 COBEPLUEHUA COeNKN".

OcobeHHOCTM NoAAEPKKM MHCTPYMEHTOB C OrpaHUYeHUAMM Mo KBanUbUKaLMmn MHBeCTopa:

e 3anpeLieH nepeHoc No3numm KnmeHTa (komaHga TransferClientPosition) gna MHCTPYMeHTOB,
TpebyoLwmx Npm3sHaK KBanndULMPOBAHHOTO MHBECTOPA, K CTOPOHE, HE ABAAIOLLENCA
KBaMPULMPOBAHHBIM MHBECTOPOM.

* B c/iyyae HEODXOAMMOCTU CHATUA C KAMEHTa Npu3HaKa "KBanmduumpoBaHHbI MHBECTOP" U HanMuumA
Yy HEFO Ha TOT MOMEHT NO3MLMMN MO KBa.MHCTPYMEHTY, MpeAnonaraeTca cieayowmii anroputm
AencTeuin:

o bBpokep cTaBMT 3anpeT Ha OTKPbITUE MO3ULMIA MO UHCTPYMEHTY (CTaHAAPTHbIN GYHKLMOHAN)

o bBpokep yBeLOMASET KAMEHTA U AAET BPEMSA Ha CAMOCTOATE/IbHOE 3aKPbITUE NMO3ULUK

o [lNpu HeobxoaMMOCTM BpoKep CO CBOEro /IOrMHA U OT UMEHU KAMEHTa NOAAET 3aABKM Ha
3aKpbiTVe NO3ULMIA.

o bpokep cHMMmaeT npusHak "KBanmoduumpoBaHHbI MHBECTOP" ¢ KAMeHTa (NpumeHsaeTca B BK)

5. UsmeHeHus B uHTepdeiicax u API

5.1. CGATE

e [ob6asneH HoBbl NOTOK FORTS_SESSIONSTATE_REPL - CtaTyc aKTUBHOM ceccumn. Tabaunubl: o
session_state - CTaTyc akTUBHOW ceccumn o sys_events - Tabanua cobbiTnit
*  JlobasneH HoBbll NoTok FORTS_INSTRUMENTSTATE_REPL - CTaTycbl MHCTPYMEHTOB MO aKTUBHOM
ceccumn. Tabanubl:
o instrument_state - CTaTyCbl UHCTPYMEHTOB MO aKTUBHOM
ceccun o sys_events - Tabanua cobbiTnit
*  [ob6asneH HoBbl NoTok FORTS_SECURITYGROUPSTATE_REPL - CTaTyc no rpynne MHCTPYMEHTOB
aKTUBHOM ceccnun. Tabaumupi:
o security_group_state - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOM ceccum o sys_events -
Tabnumua cobbITnit
* B notoke FORTS_USERORDERBOOK_REPL:
o [obasneHa Tabnauua orders_currentday - Cpes akTUBHbIX 3asBOK M0/1b30BaTe/1A Ha Havyaso
TEKYLLEero AHa
o [obasneHa tabauua info_currentday - Undbopmauums o cpese
* B notoke FORTS_ORDBOOK_REPL:
o [HobasneHa Tabnauua orders_currentday - Cpes akTUBHbIX 3aABOK Ha Hayas10 TEKYLLEro AHA o
Hob6asneHa Tabanua info_currentday - MIHpopmauma o cpese
* B noTtoke FORTS_ COMMON_REPL B Tabanuy common ao6asneHo HOBOe Mnose:
o index_div (d18.4) - Tekywwas AMBuaeHAHasA nonpasKa Ana "BeyHoro" ¢pbloyepca Ha MHAEKC
WK aKLMIO
* B noTtoke FORTS_POS_REPL B Tabnmubl position n position_sa gob6aBneHbl HOBble NONSA:
o Ixday_open_qty (i8) - KosMyecTBo No3mumii Ha Ha4ano KaneHAapPHOro AHA o
xday_open_buys_qty (i8) - KoanuyecTBo KynieHHbIX KOHTPAKTOB Ha Ha4ano
KasieHaapHoro aHA



o xday_open_sells_qty (i8) - Koanuectso NpoaaHHbIX KOHTPAKTOB Ha HaYasl0 Ka/JieHA4apHOro
OHA
* B notoke FORTS_POS_REPL:
o [HobasneHa Tabnauua info - IHpopmauma o cpese
* B notoke FORTS_REFDATA_REPL B Tabauupl fut_vcb n opt_vcb gobasneHo Hosoe nosne:
o section_id (i4) - UoeHTUPUKaTop Cekumm
* B noTtoke FORTS_REFDATA_REPL B Tabnuuy dealer nobaBneHo HoBoe none:
o order_allowed_in_weekend_session (il) - JocTyn K Topram B AOMNOJHUTE/NIbHYIO TOPrOBYHO
CECCUI0 BbIXOLHOIO AHA
* B noTtoke FORTS _REFDATA_REPL B Tabnuuy discrete_auction no6asneHbl HOBble NONS:
o trade_period_id (i8) - UaeHTMdUKaTOp Toprosoro nepunoga o trade_period_type (i8) - Tun
TOProBoro nepuozaa
* B noTtoke FORTS _REFDATA_REPL B Tabauuy fut_instruments gobasneHo HoBoe none:
o trade_period_access (i8) - Mpn3HaK TOProsan B onpeseneHHbl Nepnos ceccum
* B notoke FORTS_REFDATA_REPL:
o [obasneHa Tabnauua trade_periods - MapameTpbl TOProBbix NepMoaoB
* B notoke FORTS_VM_REPL B Tabanuax fut_vm u fut_vm_sa gobasneHbl HoBble Nons:
o swap_rate (d16.5) - UHAMKATMBHbIN GaHAMHT B pa3pese TeKyLWMX No3mumuin KnneHTos/PK o
index_div (d18.4) - UHAWKaTMBHaA AMBUAEHAHAA NOMPABKA B pa3pese TeKYLLMX No3uLmi
KnmeHtos/PK
* B noTtoke FORTS_INFO_REPL B Tabnnuy dealer gobaBneHo HoBoe none:
o order_allowed_in_weekend_session (il) - JocTyn K Topram B OMNO/IHUTE/IbHYIO TOPrOBYO
CECCUI0 BbIXOZAHOIO AHA
* B noTtoke FORTS_INFO_REPL B Tabanuy option_series_params nob6aBneHo HOBOe Nnose:
o lot_volume (i4) - Konnuyectso eanHul, 6a30BOro akTMBa B MUHCTPYMEHTE

. FAST

*  WNpeHTnduKatop coobuieHma SecurityDefinition nameHéH c id="38" Ha id="40".
* B coobugeHue SecurityDefinition gobasneHbl nons:

TradeModelD - Pexum Topros, B KOTOPbIM BXOAUT UHCTPYMEHT.
GroupMask - BUTOBas macka rpynn MHCTPYMEHTOB. BKtoueHbl 6uTbl (bnarun) c Homepamm
rpynmn, B KOTOPble BXOAWUT AAHHbIA MHCTPYMEHT.
SectionID - UaeHTUdMKaATOP CEKLMU.
BaseContractID - UaeHTMdUKaTOp PBEK (PbloyepcHoro 6a3oBoro KOHTpPakKTa). o
TradePeriodAccess - Mpu3HaK TOPros/v B onpeaeneHHbI Nepmnos ceccuu.
*  [obasneHo HoBoe cooblieHme SecurityGroupStatus c id="39" - rpynnoBol cTaTyc MHCTPYMEHTOB.
CoobuieHune nepeaaetca B notokax FUT-INFO 1 OPT-INFO.
*  WNpeHTndukatop coobuieHma TradingSessionStatus nameHéH c id="8" Ha id="41". B coobweHune
nobasneHo nose TradePeriodID - WaeHTUdUMKATOP TOproBoro nepmnoaa.
*  WNpeHTnduKatop coobuieHma DiscreteAuction usmeHeéH c id="26" Ha id="42". B cooblieHne
nobasneHo nose TradePeriodID - MaeHTUdMKATOP TOProBoro nepmnoaa.
* B coobuwgeHusx TradingSessionStatus un SecurityDefinition no6asneHa TpaHchauma B none
TradingSessionID HoBoro 3HayeHua '100' - 4ONONHUTENbHAA CECCUA BbIXOLHOTO AHA.
* B coobuenuu SecurityDefinition B none Flags npekpalyeHa TpaHcasuma Gpiaros:
o 'Ox1'-Mpu3HaK TOPros/iv B AOMNOJHUTE/bHYIO TOPrOBYHO CECCUIO (BeUepHIOH/YTPEHHIO) o
'0x40' - Mpur3HaK TOProB/Iv B OCHOBHYIO CECCUIO
* B noTtok FO-TRADES gobaBneHa TpaHcaaumsa:

o MDEntryType = 'U' - UHAMKATUBHaA cTaBKa poHAMpoBaHus ana BO (BeyHoro dpboyepca).
3HayeHue npenaétca B none MDEntryPx. o  MDEntryType = 'Z' - Tekywas gusuaeHaHas
nonpaska Ana B Ha nHaeKc nam akumio. 3HadeHne npeaaétcs 8 none MDEnNtryPx.

o MDEntryType ='m' - TeKywaa pbiIHOYHaA LeHa. 3HayeHue npeaaétcsa B none MDEntryPx gns
dbloYepcoB, KaNeHAapHbIX CNpesoB M OMNUMOHOB.



5.3. SIMBA

*  Bepcua cxembl U3meHeHa c version="5" Ha version="6".
*  WNpeHTnduKatop coobuieHuma SecurityDefinition nameHéH c id="20" Ha id="21".
* B coobueHune SecurityDefinition gobaBneHbl nons:

o TradeModelD - Pexxvm TOpros, B KOTOPbI BXOAUT UHCTPYMEHT. O GroupMask - butosas
MacKa rpynn MHCTPYMEHTOB. Bk/toueHbl 6uTbl (dnarn) c Homepamu rpynn, B KOTopble
BXOAMUT AaHHbINA MHCTPYMEHT.
o SectionID - UaeHTUDUKATOP CEKUMN. O BaseContractID - UaeHTudMKaTop PBEK
(dpbroyepcHoOro 6a3oBoOro KOHTpaKTa).
o TradePeriodAccess - [pu3HaK TOProsan B onpeaeneHHbli nepruoa ceccum.
» [Job6aBneHo HoBoe cooblieHne SecurityGroupStatus c id="22" - rpynnoBoi cTaTyC UHCTPYMEHTOB.
CoobuieHne nepenaétcs B notokax FUT-INFO 1 OPT-INFO.
*  UpeHTndukaTop coobueHmns TradingSessionStatus nameHéH c id="11" Ha id="23". B coobLeHune
nobasneHo none TradePeriodID - UaeHTUdUKaTOP TOprosoro nepmnoaa.
*  UpeHTndukaTop coobueHms DiscreteAuction usmeHén c id="13" Ha id="24". B coobuieHue
nobasneHo none TradePeriodID - MaeHTUGMKaTOp TOProBoro nepuosa.
* B coobuweHusax TradingSessionStatus un SecurityDefinition no6asneHa TpaHchauma B none
TradingSessionID HoBoro 3HayeHua '100' - 4ONONHUTENbHAA CECCUA BbIXOAHOTO AHA.
* B coobuweHun SecurityDefinition B none Flags npekpaleHa TpaHcaauma ¢aaros:
o 'EveningOrMorningSession' - [pn“3HaK TOProsan B A0MNOJHUTENIbHYIO TOPrOBYHO CECCUIO
(BeuepHioto/yTpeHHio) o - 'DaySession' - MpusHaK
TOProB/IY B OCHOBHYO CECCUIO
* B FlagsSet yoaneHbi:
o <choice name="EveningOrMorningSession" description="Trading in the evening or morning
session">0</choice>
o <choice name="DaySession" description="Trading in the day session">6</choice>

6. UI3ameHeHUA B TepMMUHaNe CPOYHOrOo pbiHKa

* B okHa UHdopmaumsa n PuHaHCOBbIE MHCTPYMEHTbI 406aB/IeH HOBbIM NapameTp: AuB. nonpaBKa -
TeKkywan AMBUAeHAHAA NONpaBKa A1 BeYHOro ¢btovepca Ha MHAEKC UK aKUMIO.

* B okHe Mpa3aHuKu 1 paboumne BbixoaHble A06aB/IeH HOBbIN TUN COOLITUSA - TOPrOBbIM BbIXOLHOM.

* B okHe Ceccus nob6aBnieHbl HOBblE MapameTpbl:

o WMpa. ceccum - Homep TekyLien ceccnm
o WUp. Toprosoro nepuoaa - MaeHTMdMKaTOp TOProBoro nepmoaa
* B HacTpolikax okoH PUHAHCOBbIE UHCTPYMEHTbI 1 [LOCKA ONLMOHOB M3MeHeHa GUAbTpaLus
WMHCTPYMEHTOB MO TOProBbIM CECCUAM, B KOTOPble OHU ToprytoTca. JobasneHo:
o TopryeTcs B A,0MN CECCUIO BbIXOAHOTO AHA - OyAyT NOKa3aHbl TO/IbKO T€ MHCTPYMEHTbI,
KOTOpbIe TOPryrTCA B 4ONONHUTENbHYIO CECCUIO BbIXOAHOTO AHA

7. U3ameHeHuA B oTyeTax

B Bepcun 8.3 B TC SPECTRA B pexKMme TEXHUYECKON FOTOBHOCTU A,06aBNAETCA HOBbIM NakeT
EXCHANGEHLDYYYYMMDD.zip c 6Mp¥eBbiIMK1 OTY4ETaMM NO pe3y/ibTaTaM AONOAHUTENBHOW ceccum
BbIXOAHOrO AHA:

o f04_trade_ XXYY.csv

o fO4cl_trade_XXYYZZZ.csv
004 trade_XXYY.csv

e 004cl_trade_XXYYZZZ.csv

*  multilegfO4cl_trade_XXYYZZZ.csv
e multilegf04 _trade_XXYY.csv

» fordlog_trade XXYY.csv



» oordlog_trade_XXYY.csv
*  multilegordlog_trade_XXYY.csv

[aHHble 0TYEeTbl COAEPKAT OCHOBHYIO MHPOPMALMIO MO TOpram, KOTopas MOXKeT BbITb NosesHa Ans
y4yacTHMKa B pamkax JCB/, B KOTopble He NPOBOAMUTCA KAMPUHTOBbIX ceccuid. CTPyKTypa OTYETOB aHaN0MMYHa
TeKyWwmum otyeTam 6e3 cyddukca " trade_". aHHble, opmupyemble No UTOram KANPUHTOBbIX CECCUI, B
3TUX OTYeTax OTobparkaTbcA He ByayT (Nons coxpaHAlTCA, HO ByayT NycTbie).

MaketT EXCHANGEHLDYYYYMMDD.zip B HasBaH1K byaeT coaepKaTb KaNeHaapHYHo AaTy COOTBETCTBYIOLLEN
OCBA. NakeT no nepsoii CBL, B ToproBom AHe byaeT cofepKaTb TaKKe AaHHbIe 32 COOTBETCTBYHOLLYHO
BEUYEPHIOK CECCUIO TEKYLLLErO TOProBOro AHA (Hanpumep, BEYEPHHIOD CeCCUIO NATHULbI). [akeT no BTOpo
OCB/ byneT coaeprKaTb AaHHble TO/bKO no aToi ACBA. PernameHTHOe BpeMa NpeocTaBNeHMUA OTYEToB - A0
14:00 chepyrouLero KaneH4APHOro AHA.

8. UsmeHeHus B uHTepdelicax, niaHupyemble B byaymx peamnsax

HanomuHaem, uto B UHTepdelice CGATE B Bepcum 8.6 NaaHMpPYOTCA cneayroLlmne U3sMmeHeHus:

* B noTtoke FORTS_REFDATA_REPL B Tabnmue fut_sess_contents nnaHupyeTca yaaneHue yctapesLlero
nonsa is_trade_evening.

* B notoke FORTS_REFDATA_REPL B Tabsimue opt_sess_contents nnaHUpyeTcs yaaneHue ycTapeBLLero
nonsa is_trade_evening.

* B notoke FORTS_REFDATA_REPL B Tabsimue session nnaHMpyeTcs yaaneHue ycTapesLlumx nonem
pos_transfer_begin u pos_transfer_end.



Version 8.3 Changes and Updates

1. Trading on weekends

In version 8.3, trading on the Derivatives market on weekends has been implemented in the SPECTRA system.
Organized trading on weekends is conducted within the Monday trading session by adding additional
weekend trading sessions. Each weekend day has its own additional weekend trading session. After the
additional weekend trading session, no clearing is held; trades from the weekend are included in Monday's
evening clearing session.

General concept of weekend trading:

* Trading on weekends is a sequence of additional weekend trading sessions conducted within the
closest next working day's trading session.

* Settlement and clearing sessions during weekend trading are not conducted. All settlement is
performed on the closest next working day.

* Available trading modes on weekends include: Anonymous trades (continuous order matching),
Negotiated trades including trades with matching by a unique code, and Request for Stream.

* All order types available on weekdays are accessible on weekends. Orders placed after Friday's
evening clearing session or with a specified calendar date (GTD) and falling into a narrowed price
range transition into additional weekend trading session (regardless of whether the participant has
submitted an application to limit the start time of trade execution with the Clearing Center). GTD
orders with dates not exceeding the trading day are canceled by the end of the calendar day (similar
to weekdays).

e Allinstruments traded on the Derivatives market are admitted, except for currency contracts. The
list of premium options on shares admitted for trading on weekends will be synchronized with the
list of shares admitted for trading on weekends on the Securities market.

e Operational features:

o Expiration/Early expiration on weekends is not conducted. Applications for early expiration
of options or exit from perpetual futures on weekends are allowed.

o When concluding trades during additional weekend trading session, commission obligations
are accounted for in the free limit from the moment of order submission or trade
conclusion. o Commission/charges deductions occur during the clearing session on
the closest next working day.

o Margin requirements for additional weekend trading session are not established. Margin
requirements are established and executed on the closest next working day.

o Funding for perpetual futures during additional weekend trading session is not calculated
and remains at 0.

o Instrument parameters (risk parameters, price increment, lot size, etc.) are not changed on
weekends. Launching new instruments on weekends is not conducted.

o No new members are admitted; online registration of end clients is available.

1.1. Session model. Trading periods

Due to the decision to conduct trading on weekends, a new additional trading session is introduced with the
possibility of conducting opening auctions. This session starts on weekends and relates to the trading session
of the closest next working day after the weekend trading days. Each weekend has its own additional trading
session. There can be more than two consecutive sessions if weekends include holidays. There can be a single
session if Saturday is a working day or used for scheduled maintenance. Multiple sessions with a shift can
occur, for example, if Saturday is a usual working day, Sunday and Monday are weekend trading days, and
Tuesday is a usual working day.
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Additional weekend trading session timeframe: 10:00 AM - 07:00 PM. Opening auction is planned before
each additional weekend trading session. Auction time: 9:50 AM - 10:00 AM.

A new table, trade_periods - parameters of trading periods, has been added alongside the 'session’ table to
store the schedule of additional trading sessions. This table is transmitted through the gateway in the
FORTS_REFDATA_REPL stream.

1.2. Access of brokerage firms to weekend trading

By default, all members are admitted to trades within additional weekend trading sessions. Members who do
not wish to engage in trades during additional weekend sessions must submit a permanent application to
limit the start time of trade execution with the Clearing center for each brokerage firm. The status update
occurs in the Evening clearing session. The admission/denial status is preserved until modified. Under
admission, we understand the ability to submit or modify orders (including "instructions to the NCC") during
additional weekend trading session for the given Brokerage firm. Order cancellation operations (including
"instructions to the NCC"), including mass cancellations, are permitted. There are no restrictions on
nontrading operations.

Note that although a member cannot add orders in the trading system, their active orders transferred from
the evening session may be executed during the additional weekend trading session. To prevent order
execution, members must manually delete such orders from the system before weekend session begins.

The access flag of brokerage firms to weekend trading is transmitted through the gateway in the
order_allowed_in_weekend_session field of the 'dealer' table in the FORTS_REFDATA_REPL and
FORTS_INFO_REPL streams.

1.3. Instrument admission to additional weekend trading session

No admission of new instruments or changes to instrument parameters (price increment, lot size, etc.) during
additional weekend trading sessions. Current instruments are admitted by assigning them to trades within
the "Additional Weekend Trading Session" period. The trading flag in the additional weekend trading session
for instruments is transmitted through the gateway in the trade_period_access field of the fut_instruments,
fut_sess_contents, and opt_sess_contents tables in the FORTS_REFDATA_REPL stream.

1.4. Price ranges and risk rates in additional weekend trading session

In weekend trading, a symmetrical narrowing of price ranges is conducted, relative to the boundaries
calculated during Friday's evening clearing session. The narrowing applies only to the weekend period and
does not affect options contracts. The cancellation of the narrowing of price ranges occurs a few hours
before the start of Monday’s morning session. During the narrowing of boundaries, all active buy orders for
futures contracts/calendar spreads above the upper price corridor/size of the spread and all active sell orders
for futures contracts/calendar spreads below the lower price corridor/size of the spread are removed from
the trading system. Dynamic adjustments of price ranges during trading on weekends are not provided.

No changes to risk rates are planned for weekends. In additional weekend trading session, rates disclosed for
Monday are used.

Volatility curves are fixed on weekends. Curve recalculation stops at Friday's trading close (11:50 PM).
1.5. Single calendar day data in public SPECTRA interfaces

Version 8.3 introduces the calculation and publication of position and order snapshots at the start of the
current day through the gateway. Thus, the client application can load a completed snapshot of positions and
active orders at the beginning of the calendar day and subsequently receive streams of orders and trades
submitted and concluded during the current calendar day.

A new synchronous event - start_of_calendar_date has been introduced. This event is generated and
published daily in all streams after trading concludes (after GTD order cancellation). Upon this event,
PosBuilder and OrderBook publish position and order snapshots at the moment of the synchronous event.
Meta-information about the start_of_calendar_date synchronous event, on which the snapshot was
generated, is also published. Clients can use the snapshots and the initial revision to open exec_log-derived
streams to receive data only for the current day.



1.5.1. Position snapshots

Fields xday_open_qty, xday_open_buys_qty, and xday_open_sells_qty have been added to the 'position' and
'‘position_sa' tables in the FORTS_POS_REPL stream. These fields publish the position snapshot at the start of
the calendar day upon receiving the start_of_calendar_date event. A new auxiliary table, info, has been
added to the stream, containing one record with the following fields:

e trades_rev—The revision of the start_of calendar_date synchronous event;

e trades_lifenum — Life number of the stream corresponding to the start_of calendar_date

synchronous event;
* server_time — Date and time of position snapshot creation (for verification).

1.5.2 Order snapshots

To publish active order snapshots at the start of the day, two new tables, orders_currentday and
info_currentday, have been added to the FORTS_ORDBOOK_REPL and FORTS_USERORDERBOOK_REPL
streams. The orders_currentday table publishes the active order snapshot at the start of the calendar day
upon receiving the start_of calendar_date event. The orders_currentday table is a copy of the 'orders' table
with modifications to present active order information in the format "as if this order was just submitted in its
current form":

e The public_action and private_action fields always display 1 (order submission).
*  The public_amount field displays public_amount value from orders table.
*  The private_amount field displays private _amount value from orders table.

The info_currentday table contains one record with the fields:

* logRev —The revision of the start_of_calendar_date synchronous event;
e lifenum — Life number of the stream;
» server_time — Date and time of order snapshot creation (for verification).

1.5.3 Scenario for working with new data

To open the current day's trade stream, open the FORTS_POS_REPL position stream and read the auxiliary
fields from the 'info' table. When calling the listener for FORTS_TRADE_REPL and FORTS_DEALS_REPL
streams, use the following syntax:

CG_RESULT cg_Isn_open(cg_listener_t* Isn, const char* settings)

Pass the following string to the settings parameter:
mode=snapshot+online,lifenum=<trades_lifenum>,rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
where <trades_lifenum> and <trades_rev> are read from the 'info' table of the position stream.

This ensures receiving trades and other tables only for the current day. Current position calculation upon
receiving a trade: add the trade volume to xday_open_qty considering the direction.

Orders_log table requires special consideration due to potential multi-day orders. The following approach is
recommended. After receiving the order snapshot, work with the orders_log table in the FORTS_TRADE_REPL
stream as described above for trades, or use the following URL syntax when creating a listener for the
orders_log table:

p2ordbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL;online.scheme=|FILE|.\forts_sc
heme.ini| ORDLOG;online.data=orders_log;snapshot.scheme=|FILE| .\forts_scheme.ini| OrderBook;snapshot.
data=orders_currentday;snapshot.bind=info_currentday.logRev

Opening the stream of your orders through the pair of streams: "order snapshot" + "order log".

In this case, the CGate library will open the order slice stream, receive the slice, automatically transition to
the online data stream with the revision from the info_currentday table, and receive data online.



2. Instrument status broadcast service

In the current version of SPECTRA, the calculation and broadcast of statuses for all instruments to clients
occur with some delays compared to the actual time of status changes in the system, which negatively
impacts users. Information about the current statuses of the trading session and instruments is available in
the gateway in the session, fut_sess_contents, and opt_sess_contents tables of the FORTS_REFDATA_REPL
stream. Within the framework of the import substitution program and to accelerate the broadcast of
information on instrument and session statuses in the SPECTRA trading system, version 8.3 implements a
new service: The Instrument status broadcast service.

The Instrument status broadcast service calculates the final statuses of instruments and sessions upon
changes in their states and distributes them to consumers in the form of a replication stream. The service
outputs three new streams:

*  FORTS_SESSIONSTATE_REPL - Status of active session. Tables: o
session_state - Status of active session o sys_events - Table of events

*  FORTS_INSTRUMENTSTATE_REPL - Instrument statuses for active session. Tables:
o instrument_state - Instrument statuses for active session o sys_events
- Table of events

*  FORTS_SECURITYGROUPSTATE_REPL - Group status of instruments for active
session. Tables: o security_group_state - Group status of instruments for
active session o sys_events - Table of events

The service distributes instrument statuses by instrument groups. An instrument can be subject to multiple
group statuses, consequently, one instrument can belong to several groups. Distribution of statuses by
groups (many instruments, few groups) helps save traffic, as there is no need to receive updates for all
instruments, and speeds up the calculation of the instrument status because recalculations are performed
only for instruments within a group. For example, in the Evening clearing session and Intraday clearing
session, statuses are updated for all instruments, and in this case, network broadcast takes seconds,
receiving the status of one group takes milliseconds.

For users requiring even faster broadcast of instrument statuses, it is recommended to use data from the
FORTS_SECURITYGROUPSTATE_REPL stream. By using instrument reference guides and the
FORTS_SECURITYGROUPSTATE_REPL.security_group_state table, users can independently calculate the
current statuses of instruments. An example of determining the instrument status from group statuses can
be found in the documentation in section "2.5.6. Instrument status broadcast service"
(https://ftp.moex.com/pub/ClientsAP|/Spectra/CGate/test/docs/p2gate ru.pdf). Additionally, in CGate
(/SpectraCGate/SDK/samples | /usr/share/doc/cgate-examples), a test example of instruments_state has
been added, which demonstrates the calculation of instrument statuses based on the
FORTS_SECURITYGROUPSTATE_REPL stream.

3. Indicative funding and dividend adjustment for the current client position

In addition to the indicative variation margin published in the gateway, the calculation and transmission of its
components in a separate field have been added: indicative funding (swap_rate) and dividend adjustment
(index_div) for the current client position. Tables fut_vm and fut_vm_sa of the stream FORTS_VM_REPL now
have new fields:

e swap_rate - Indicative funding in the context of current client positions/Settlement accounts.
¢ index_div - Indicative dividend adjustment in the context of current client positions/Settlement
accounts.

4. Changes in interfaces and API

4.1. CGATE

* Anew stream FORTS_SESSIONSTATE_REPL - Status of active session has been added. Tables: o
session_state - Status of active session o sys_events - Table of events
* A new stream FORTS_INSTRUMENTSTATE_REPL - Instrument statuses for active session has been
added. Tables:


https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate_ru.pdf
https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate_ru.pdf
https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate_ru.pdf

4.2.

o instrument_state - Instrument statuses for active session o sys_events - Table of events
A new stream FORTS_SECURITYGROUPSTATE_REPL - Group status of instruments for active session
has been added. Tables:
o security_group_state - Group status of instruments for active session o sys_events -
Table of events
In the FORTS_USERORDERBOOK_REPL stream: o A new table orders_currentday - Active user
order snapshot at the start of the current day has been added
o A new table info_currentday - Snapshot information has been added
In the FORTS_ORDBOOK_REPL stream: o A new table orders_currentday - Active order
snapshot at the start of the current day has been added
o A new table info_currentday - Snapshot information has been added
Table 'common' in the stream FORTS_COMMON_REPL now has a new field: o index_div (d18.4) -
Current dividend adjustment for perpetual futures on an index or share
Tables 'position' and 'position_sa' of the FORTS_POS_REPL stream now have new fields:
o Ixday_open_qty (i8) - Number of positions at the beginning of the calendar day o
xday_open_buys_qty (i8) - Number of purchased contracts at the beginning of the
calendar day
o xday_open_sells_qty (i8) - Number of sold contracts at the beginning of the calendar day
In the FORTS_POS_REPL stream:
o A new table info - Snapshot information has been added
Tables fut_vcb v opt_vcb in the FORTS_REFDATA_REPL stream now has a new field: o section_id
(i4) - Section identifier
Table 'dealer' in the FORTS_REFDATA_REPL stream now has a new field:
o order_allowed_in_weekend_session (i1) - Access to trading in the additional weekend
trading session
Table discrete_auction in the FORTS_REFDATA_REPL stream now has new fields: o
trade_period_id (i8) - Trading period identifier o trade_period_type (i8) - Trading period type
Table fut_instruments in the FORTS_REFDATA_REPL stream now has a new field: o
trade_period_access (i8) - The instrument is traded during a specific period of the trading
session
In the FORTS_REFDATA_REPL stream:
o A new table trade_periods - parameters of trading periods has been added
Tables fut_vm and fut_vm_sa of the stream FORTS_VM_REPL now have new fields: o swap_rate
(d16.5) - Indicative funding in the context of current client positions/Settlement accounts
o index_div (d18.4) - Indicative dividend adjustment in the context of current client
positions/Settlement accounts
Table 'dealer' in the FORTS_INFO_REPL stream now has a new field:
o order_allowed_in_weekend_session (i1) - Access to trading in the additional weekend
trading session
Table option_series_params in the FORTS_INFO_REPL stream now has a new field: o lot_volume
(i4) - Number of units of the underlying asset in the instrument

FAST

The Message ID for SecurityDefinition has been changed from id="38" to id="40." « Message
SecurityDefinition now has new fields:

TradeModelD - The trading mode to which an instrument belongs.
GroupMask - Bitmask of instrument groups. Bits (flags) with the numbers of the groups to
which the instrument belongs are set.

o SectionID - Section identifier. o BaseContractID - Underlying futures contract identifier.
o TradePeriodAccess - The instrument is traded during a specific period of the trading
session.

A new message SecurityGroupStatus - Group status of instruments with id="39" has been added. The
message is transmitted in the FUT-INFO and OPT-INFO streams.



* The Message ID for TradingSessionStatus has been changed from id="8" to id="41." Field
TradePeriodID - Trading period identifier has been added to the message.

* The Message ID for DiscreteAuction has been changed from id="26" to id="42". Field TradePeriodID -
Trading period identifier has been added to the message.

e The TradingSessionStatus and SecurityDefinition messages now include the transmission of the new
value '100' in the TradingSessionID field, representing the additional weekend trading session.

* The following flags have been discontinued in the Flags field of the SecurityDefinition message:

o 'Ox1'-The instrument is traded in the additional trading session (evening/morning) o '0x40'
- The instrument is traded in the main trading session

* Inthe FO-TRADES stream, the transmission of following values has been added:

o MDEntryType ='U' - Indicative Funding Rate for perpetual futures. The value is transmitted
in the MDEntryPx field.

o MDEntryType = 'Z' - Current dividend adjustment for perpetual futures on an index or share.
The value is transmitted in the MDEntryPx field. o MDEntryType = 'm' - Current market
price. The value is transmitted in the MDEntryPx field for futures, calendar spreads, and
options.

4.3. SIMBA

*  The schema version has been changed from version="5" to version="6".

*  The Message ID for SecurityDefinition has been changed from id="20" to id="21." « Message
SecurityDefinition now has new fields:

o TradeModelD - The trading mode to which an instrument belongs. o GroupMask - Bitmask
of instrument groups. Bits (flags) with the numbers of the groups to which the instrument
belongs are set.

o SectionID - Section identifier. o BaseContractID - Underlying futures contract identifier.
o TradePeriodAccess - The instrument is traded during a specific period of the trading
session.

* A new message SecurityGroupStatus - Group status of instruments with id="22" has been added. The
message is transmitted in the FUT-INFO and OPT-INFO stream:s.

e The Message ID for TradingSessionStatus has been changed from id="11" to id="23." Field
TradePeriodID - Trading period identifier has been added to the message.

*  The Message ID for DiscreteAuction has been changed from id="13" to id="24". Field TradePeriodID -
Trading period identifier has been added to the message.

*  The TradingSessionStatus and SecurityDefinition messages now include the transmission of the new
value '100' in the TradingSessionID field, representing the additional weekend trading session.

* The following flags have been discontinued in the Flags field of the SecurityDefinition message:

o 'EveningOrMorningSession' - The instrument is traded in the additional trading session

(evening/morning) o '‘DaySession' - The instrument
is traded in the main session

* The following have been removed from FlagsSet:
o <choice name="EveningOrMorningSession" description="Trading in the evening or morning
session">0</choice>
o <choice name="DaySession" description="Trading in the day session">6</choice>

5. Changes in the Derivatives market terminal

* Inthe Information and Financial Instruments windows, a new parameter has been added: Dividend
adjustment - Current dividend adjustment for a perpetual futures contract on index or share.



* Inthe Holidays and work weekends window, a new event type—trading weekend—has been added.
* Inthe Sessions window, new parameters have been added:

o Session ID - Current session number, o Trading period ID -
Trading period identifier.
* Inthe settings of the Financial Instruments and Options board windows, the filtering by trading
sessions has been updated. Added:
o Additional weekend trading session - display only the instruments
traded in the Additional weekend trading session.
6. Changes in reports

In version 8.3 of the SPECTRA Trading System, a new package EXCHANGEHLDYYYYMMDD.zip in the state of
technical readiness has been added, containing exchange reports on the results of the additional weekend
trading session:

» fO4_trade_ XXYY.csv

o fO4cl_trade XXYYZZZ.csv

* 004 trade_XXYY.csv

e 004cl_trade_XXYYZZZ.csv

*  multilegfO4cl_trade_XXYYZZZ.csv
*  multilegf04 _trade_XXYY.csv

+ fordlog_trade_XXYY.csv

* oordlog_trade_XXYY.csv

* multilegordlog_trade_XXYY.csv

These reports contain key information on trades that may be useful for participants during additional
weekend trading session in which clearing sessions are not conducted.

The structure of the reports is similar to the current reports without the "_ trade_ " suffix. Data generated as
a result of clearing sessions will not be displayed in these reports (fields are preserved but will be empty).

The name of the EXCHANGEHLDYYYYMMDD.zip package will include the calendar date of the corresponding
additional weekend trading session. The package for the first additional weekend trading session of the
trading day will also include data from the respective evening session of the current trading day (e.g., Friday
evening session). The package for the second additional weekend trading session will contain data only for
that session. The regulatory deadline for report submission is by 14:00 of the next calendar day.

7. Planned changes in future releases

We remind you that the following changes are planned for the CGATE interface in version 8.6:

* Inthe FORTS_REFDATA_REPL stream, the obsolete field is_trade_evening will be removed from the
fut_sess_contents table.

* Inthe FORTS_REFDATA_REPL stream, the obsolete field is_trade_evening will be removed from the
opt_sess_contents table.

* Inthe FORTS_REFDATA_REPL stream, the obsolete fields pos_transfer_begin and pos_transfer_end
will be removed from the 'session’ table.



