Crucok usMeHeHMil B Bepcuu 6.7

1.0rpalmqelme A0CTYIIA K TOPpramM Ha CPOYHOM PLIHKE B YTPCHHIOI0 TOPTOBYIO CECCUIO

B pamkax paszsutus ¢pyuknuonana "Yrpennue Topru Ha CP" B cucreme SPECTRA B Bepcuu 6.7
peajin30BaH MEXaHU3M OI'PaHUYEHMSI IOCTyIIa YYACTHUKOB K TOPraM Ha CPOYHOM PBIHKE B
YTPEHHIOIO TOPTOBYIO CECCUIO. YUAaCTHUKH, HE KEJAIOIIMe YyYaCTBOBATh B YTPEHHUX TOprax,
[10/1aI0T 3asIBJICHHUE HA YCTAHOBKY (CHSTHE) OTPaHMUYEHUI HAa JOCTYI K TOPraM B YTPEHHIOIO
ceccuto a7 cBoux b®. [log orpanndyeHneM J0cTymna MOHUMAETCS OTCYTCTBUE BO3MOXKHOCTH Y
Bb® u ee KIMEHTOB BBICTABIATH WJIM U3MEHSATH 3as1BKH, BKIt0o4as "mopyuenus k HKIL", B
YTPEHHIOIO TOPrOBYIO ceccrto. Onepaiuu CHITHS 3asBOK U "mopyyenuid k HKIL", Bkiroyas
MacCOBBIE, Pa3pELICHBI.

OrpanuueHus JocTyna K TopraM BCTYIAlOT B CUIIY B OJIMKAHNIIYIO yTPEHHIOIO TOPIOBYIO
CECCHIO, ECITH 3as1BJICHUE HA YCTAaHOBKY OrpaHUYEHHUI HAIIPABJICHO OPraHU3aTOPY TOPTOB JI0
18:00 MCK. Ecnu e 3asBnenue HanpasieHo nocie 18:00 MCK, To orpannuenus nocrymna K
TOpraM BCTYIIST B CUIIy U€pe3 OJIHY YTPEHHIOI ceccuto. OrpaHuueHue JOCTyIa AeHCTBYET ¢
Havana yrperHeit ceccuu a0 10:00 MCK. B 10:00 MCK orpanndenre cHUMaeTCst
OJTHOBPEMEHHO JJIsl BCEX YYaCTHHKOB U uX b®.

I'moGanbHO OrpaHUYEHHUE IOMYCKa K TOPraM B YTPEHHIOIO CECCHIO OyJIeT IeHCTBOBATh IO TEX
op, TIOKa YYaCTHUK TOPTOB HE HAIIPABUT OPraHU3aTOPY TOPTOB 3asBJICHHUE HA CHITHE
orpanndyeHuil. OrpaHuyYeHUs CHUMAIOTCS B OJIMDKANUIIYIO YTPEHHIOI0 TOPTOBYIO CECCHUI0, €CITU
3asBJICHUE Ha CHATUE OTpaHUYEHUI HalpaBieHo opranusaropy Topros 1o 18:00 MCK. Eciu xe
3asiBiieHue HanpasiieHo nocie 18:00 MCK, To orpaHnueHns CHUMAIOTCS Yepe3 OJIHY YTPEHHIO
CECCHIO.

WNudopmanus 00 yCTaHOBIEHHBIX JUIsl yYaCTHUKOB OTPaHUYEHUSIX TPAHCIUPYETCs B IIIII03€ B
tabnuue dealer (mone order allowed in_morning session) B MOTOKax
FORTS_FUTINFO_REPL, FORTS_REFDATA_REPL, FORTS_INFO_REPL.

2. lekomuccHsi CTaporo (pyHKnMoHaJa

B cooTBeTcTBHY C MOIUTUKON JEKOMHCCUU ITPOrpaMMHOTo obecnieuenus ¢ 1 ¢pespansa 2021 roga
B cucreMe SPECTRA mnpekparuaercs nmojaiaep:xka cepprca 6aJaHCUPOBKH PHCKa MEXTY
CPOYHBIM U BAJIFOTHBIM PBIHKAMH C MOCJIEAYIOINM yJaI€eHUEM COOTBETCTBYIOIINX
uHctpyMeHToB (RSK) n Tpanzakuun FutTransferRisk.

Haunnas ¢ Bepcun 6.7 mpekpaiiaet cBoto paboty cepsuc IQS SRV (IQS Proxy), panee
WCIIOIB30BaBIIUNACS 7151 AocTyna B moacuctemy 1QS. [[ns ornpaBku KoMaH[ B 00€ MOACUCTEMBI
(IQS u RFS) teneps cnenyet ucnonb3obars equnbiii ceppuc OTC SRV (OTC Proxy).

3. U3MeHeHNs B 0JIb30BATEJIbCKOM HLTI030BOM nHTepdeiice CGate

e B noroke FORTS FUTINFO REPL B tabnuiy dealer nobaBneHo moue:



order_allowed_in_morning_session (il) - JlocTyn K Topram B yTPEHHIOIO TOPTOBYIO
ceccuto. 0 - ToCTyl K TOPraM B yTPEHHIOIO TOPrOBYIO CECCUIO OTPaHUYEH, 1 - 1OCTyN K
TOpPram B YTPEHHIOK TOPrOBYIO CECCUIO Pa3peIleH.

e B mnoroke FORTS INFO REPL B tabauity dealer no6aBieno mnoJe:
order_allowed_in_morning_session (il1) - JlocTyn k Topram B yTpeHHIOIO TOPTOBYIO
ceccuto. 0 - TOCTYI K TOPTaM B YTPEHHIOIO TOPTOBYIO CECCHIO OTpaHUYeH, | - JOCTYI K
TOpPraM B YTPEHHIOIO TOPTOBYIO CECCHIO Pa3pelICH.

e B moroke FORTS REFDATA REPL B Tabaumy dealer no6aBneno mnosie:

order_allowed_in_morning_session (il1) - JlocTyn k Topram B yTpeHHIOIO TOPTOBYIO
ceccmro. 0 - AOCTYII K TOpraM B YTPECHHIOIO TOPTOBYIO CECCHUIO OI'PAHUYCH, 1- AOCTYII K
TOpraM B YTPEHHIOI TOPTOBYIO CECCUIO Pa3peLLCH.

4. U3MeHeHNsI B PENO3UTOPUH CXeM MOAaYd KOMAaH/I

e Hauunas c Bepcuu 6.7 npouenypa FutTransferRisk oO0bsiBisiercs: ycrapeieii u 6yaet
y/1aJeHa B TIOCJIEAYIOUINX BEPCUSX.

5. U3MeHeHMsI B 0TUYETAX
e IIpu popmupoBanun otueroB tranfeeXXYY u tranerrfeeXXY'Y.csv coop 3a Flood

Control Teieps OyeT pacCYUTHIBATHCS 32 TEKYIIYIO 3aBEPIICHHYIO CECCHUIO, a HE 32
npenpiaymyto. To ecTh 1aHHBIE B OTUeTaX OyIyT JeHb B IeHb, @ HE BUEPAIIIHUE.



Version 6.7 Changes and Updates

1.Access limitation to the derivatives market trading during the early trading session

Since version 6.7, participants' access to the derivatives market trading during the early trading
session may be limited. Participants who don't want to take part in the morning trading, submit
an application to set limits on access to trading in the early session for their BF. If access is
limited, BF and its clients cannot add or modify orders, including requests to NCC, during the
early trading session. But they can cancel orders and requests to NCC, including mass
cancellations.

If an application for limitation is sent to the Moscow Exchange before 6:00 PM Moscow time,
then the limitations of access take effect in the nearest early trading session. If an application for
limitation is sent to the Moscow Exchange after 6:00 PM Moscow time, then the limitations of
access take effect after one early trading session only. Access limitation is in effect from the
beginning of the early session until 10:00 AM Moscow time. At 10:00 AM Moscow time, the
limitation is lifted simultaneously for all participants and their BF.

Globally, the access limitation in the early session will be actually until the participant submits
an application to the Moscow Exchange to remove the limitation. If an application for limitation
is sent to the Moscow Exchange before 6:00 PM Moscow time, then the limitations of access
take effect in the nearest early trading session. If an application for limitation is sent to the
Moscow Exchange after 6:00 PM Moscow time, then the limitations of access take effect after
one early trading session only. If an application for limitation remove is sent to the Moscow
Exchange before 6:00 PM Moscow time, then the limitations of access will be removed in the
nearest early trading session. If an application for limitation remove is sent to the Moscow
Exchange after 6:00 PM Moscow time, then the limitations of access will be removed after one
early trading session only.

Information about the access limitation set for participants is broadcast via the gateway in the
‘deale'’r table (‘order_allowed_in_morning_session' field) in FORTS_FUTINFO_REPL,
FORTS_REFDATA_REPL, FORTS_INFO_REPL streams.

2. The old functionality decommissioning

In accordance with the software decommissioning policy, since February 1, 2021, the SPECTRA
system stops supporting the risk balancing service between the derivatives and FX markets, with
the subsequent removal of the corresponding instruments (RSK) and the 'FutTransferRisk'
transaction.

The IQS_SRV (1QS Proxy) service for access to the 1QS subsystem will not be used since
version 6.7. Now the OTC_SRV service (OTC Proxy) will be used to send commands to both
subsystems (IQS and RFS).

3. Changes applied to user interface of CGate gateway



e In the stream FORTS FUTINFO REPL in the ‘dealer’ table, the new field was added:

order_allowed_in_morning_session (i1) - Access to trading during the early trading
session. 0 - Access to trading during the early trading session is limited., 1 - Access to
trading during the early trading session is allowed.

e In the stream FORTS INFO REPL in the ‘dealer’ table, the new field was added:
order_allowed_in_morning_session (i1) - Access to trading during the early trading
session. 0 - Access to trading during the early trading session is limited., 1 - Access to
trading during the early trading session is allowed.

e In the stream FORTS REFDATA REPL in the’ dealer’ table, the new field was added:
order_allowed_in_morning_session (i1) - Access to trading during the early trading
session. 0 - Access to trading during the early trading session is limited., 1 - Access to
trading during the early trading session is allowed.

4. Changes applied to command scheme repository

e Since version 6.7, the 'FutTransferRisk' procedure is deprecated and will be removed in
future versions.

5. Changes applied to reports
e Now the Flood Control fee for ‘tranfeeXXY'Y" and 'tranerrfeeXXY'Y.csv' reports is

calculated for the current ended session, and not for the previous one. That is, the reports
data will be day to day, not yesterday's.



