Crucoxk usMeHeHMil B Bepcuu 6.15 ot

26.10.2021

1. 3akpbiTHE HEABTOPU30BAHHOIO J0CTYyNA - BKJI4YeHne oT4eToB 07 B UCC

Hauunas ¢ Bepcuu 6.15 Bcst undopmanus uz oruetos f07, 007 6yner BkimrodeHa B Mtoru mo
cpounomy peiHKy (MCC). [1o ucreuennn nepuoja napauiebHON dKCILTyaTauu (3 mecsia)
otuetsl 07, 007 mepectanyT BbIKIaabIBaThCs Ha ftp. [lo3TOMY BceM KiimeHTaM, KOTOpbIE
MOJTyYar0T 3TH OTYETHI uepe3 ftp, pekomenayercs opopMuUTh MOAMKUCKY HA HHPOPMAITHOHHBIC
cepBuckl MockoBckoit bupxu, npenocrasisembie uepe3 WEB (MCC).

C YyCJI0BUAMU OQ)OpMHeHI/I}I HOAIINCKHU MOKHO O3HAKOMUTHCA Ha caiite MocKOBCKOH BHp)I(I/I I10
anpecy: http://moex.com/ru/orders.

2. YHupukanus KIMPUHIOBOro cO0pa 3a UCMOJIHEHHE KOHTPAKTA

B nensax ynudukanun KIMpuHroBoro coopa 3a UCOJHEHHE (PbIOYEPCHBIX U ONIIMOHHBIX
KOHTPAKTOB ¢ ApyrumMu Bugamu cobopoB Ha CpouHoM peiHke, B TC Crnekrtpa Bepcuu 6.15
peanu3oBaHa 3aMeHa (PUKCHPOBAHHOMN CTaBKM cOOpPa 3a UCIIOJIHEHUE HA €€ IPOLIEHTHOE
3HaueHue. Takoi MOAX0 MO3BOJIET peann30oBaTh Ooiee THOKOe yIpaBieHHe COOpOM U yUeT B
HEM pa3IMYHbIX PHIHOYHBIX (DAKTOPOB.

[IpouienTHOE 3HaUeHUe cTaBku cOopa 3a ucnonHenue ycranasiupaercs HKI u 3agaercs Ha
ypOBHE 6a30BOT0 KOHTpPAKTa (MIPUHAUIEAKHOCTh K COOTBETCTBYIOIEH Tapu(HOIl rpyme).
CraBka cOopa B pyOJsiX pacCUUTHIBACTCS ISl KAXI0TO (PBIOUEPCHOTO HIIH OMITUOHHOTO
KOHTpaKTa I10 ciexyolei popmye

1151 GBIOYEPCOB:

ExpFutFee = Round(Round( abs(FutPrice) x Round( W(f)/R(f); 5); 2 ) x ExpFutFee%o; 2),
riue

FutPrice - pacueTHas 11eHa B BeUEPHUH KJIMPHUHT, TPEANIECTBYIONIAI THIO UCTIOTHEHHUS;
ExpFutFee% - ctaBka KITUpUHTOBOTO cOOpa 3a UCTIOJHEHUE B MPOIICHTAaX, OMPEIEIAETCS
Tapu(HOI TPYNION, K KOTOPOH MPUBSI3aH HHCTPYMEHT;

W(f) - crouMoCTb 111ara 1eHsl Ha BEYCPHUI KIIMPUHT, TIPEIIIECCTBYIOIHHA THIO
WCTIOJTHEHUS;

R(f) - mar uensr;

JUIS OIIIMOHOB Ha (PbIOYEPCHI:


http://moex.com/ru/orders

ExpOptFutFee = Round(Round( abs(Strike) x Round( W(0)/R(0); 5); 2) x
ExpOptFutFee%o; 2), roe

e  Strike - cTpaiik omniuoHa;

o ExpOptFutFee% - craBka KIMPUHTOBOTO cOOpa 3a UCIOJHEHHUE OIIIMOHA B TIPOIICHTAX,
orpenensercs TapudHoil rpynmnoi, K KOTOPOi NPUBsA3aH HHCTPYMEHT;

e W(0) - cTOMMOCTb I1ara IeHbl Ha BEUCPHUH KIMPHHT MPEIICCTBYOMIHN JTHIO
WCTIOJTHEHUS;

e R(0) - mrar ueHs.

CraBka cOopa 3a UCTIOJTHEHHE B PyOJIsIX PACCUUTHIBACTCS B BEUSPHUIA KIIMPHUHT U ICHCTBYET Ha
BECh CJICIYIOIINI TOPTOBBIH JIEHb, 0 HaYalla CISAYIOIEeH TOPrOBOH CECCHH, YTO MO3BOJISIET
Y4aCTHHUKAM TOYHO NPOTHO3UPOBATL CTOUMOCTD UCIIOJIHCHUSA KOHTPAKTOB. Paccuurannas craBka
cOopa oToOpaxkaercst Ha caiite bupku B kKapTOuke HHCTPYMEHTA U TPAHCIUPYETCS B IIUTIO3E B
noite exp_clearing fee B Tabnmnax futures rate u option_rate motoka

FORTS_FEERATE_REPL.

3. OT™MeHa nepeBOAOB CPEeCTB MKy OpokepcKUMH (pupMaMu Yyepe3 TePpMHHA

Hauwnnas ¢ Bepcuu 6.15 B Tepmunane cpounoro peiaka (MoexSpectraTerminal) u B nmutto3e
(tpanzakuust ExchangeBFMoney) 3anperien nepeBoa JeHEKHbIX cpeacTB Mexay bd,
MPUHAJICKAIINX Pa3HbIM pacueTHbIM KojaM. [lepeBon mexny b® ognoro PK nmo-npexuemy
JOCTYIIEH.

4. PacyeTHblii IepuO M MEPUO/L IKCIUPALMH VI TPOLEHTHBIX GbIouepcoB (1opadoTka
NPOLEHTHBIX 1ePUBATHBOB)

J171s IpOLIeHTHBIX (BI0YEPCOB (MECSYHBIEC IPOIIEHTHBIE (DBbIOUEPCHI HA WHEKCHI

RUONIA, pyo6ueBsiit RUSFAR, nomnapossnii RUSFAR, Ha craBky MosPrime.) BBoauTCS
MOHATHE PacueTHOro nepuoja. B pesynbprare 1opaboTKU MOSIBISAETCS BO3MOXKHOCTD JITIS
MPOIICHTHBIX (PbIOYEPCOB OTAEIHHO BBIICIUTD CICAYIOIINE TapaMeTpPhI:

e 1aTa JKCIUPALMH;

e TOPrOBBIH NEPHOJ - IEPUOJ BPEMEHU C JATHI IIEPBOTO A0 MTOCIEIHErO0 TOPrOBOIO IHs, B
KOTOPBIM MOKET OBITh 3aKJIIOUEHA ClIeIKa MOKYIKH/ POk KOHTPAKTA;

e pacyeTHBIil NePUOJ - IEPUOJ BPEMEHH, KOTOPBIN ONpEaesieT THH, 3a KOTOpble OepeTcs
3HA4YE€HHE CTABKH JUIsl ONpEAEIICHNUs] PacueTHON [IEHBI KOHTPAKTa B IEHb UCIIOJIHEHMS.

HpOBCI[CHHaH IlOpa6OTKa IMMO3BOJIACT AJId IMPOLICHTHBIX (I)LIOLICpCOB KOPPCKTHO 06p363.TBIBaTB
CUTyaluIO MEPCHOCA JHA UCITIOJTHCHHA KOHTPAKTA, IIPUXOAAIICTOCA Ha BBIXOJAHBIC U
MMpasgAHUYIHBIC JHU, 1 UCKIIFOUUTH HCABHOC BJIUAHUC NIPA3JHUYHBIX W BBIXOOHBIX JIHEeH Ha LCHY
HCIIOJIHCHUS KOHTpPAKTaA.



5. Yuer »KM3HEHHOr0 IIMKJIA TOPrOBBIX CECCHIl B CepPBUCE PacyeTa BAPMANMOHHOM MapKu

[TpousBenena nopaboTKa cepBrca pacueTa v MyOJUKAIMA WHANKATHBHOW BapHAIIHOHHOM
MapiKu, Terephb pacyeT U MyOIuKalus JaHHBIX YUUTHIBACT )KU3HEHHBIH IUKIJI TOPTOBOM CECCUU.
B nepuon nposeieHrs MpoMexXyTOYHOTO U OCHOBHOTO KJIMPUHTA BapHaIlMOHHAs MapKa He
paccUYMTBIBACTCS M HE MyOJIMKYETCs B IIUTFO3€, YTO MO3BOJIsAET N30ekaTh "Tusicku" 3HaueHus BM
B [1€pUO/1 POBEJCHUS KIIMPUHTA.

6. Hotudukanus KjineHTOB 00 NCNOJIb30BAHUN YCTapeBIIUX UHTeP(PeiicoB

B Bepcuu 6.15 B TC Crniektpa peann3oBaH MeXaHH3M HOTU(DUKAIHS KIUEHTOB 00
WCIIOJIb30BAaHNHU YCTAPEBIINX KOMaH I, TaOIuIl 1 moJiel B cxemax. MHopmanmst 06 ycTapeBImx
noJiAax u Tpan3akuusax cogepxkutcs B deprecated SPECTRA.ini. bubnunorexka CGate momydaer
cxemy deprecated SPECTRA.ini npu mepBoM OTKPBITHH coeuHeHUs. Lsn repl mocie oTKphITHS
MIPOBEPSIET, YTO UMs MTOTOKA, TAOIHUIIBI U MOJIS B Ta0MIIax He BXoAAT B [deprecated:streams] B
deprecated SPECTRA.ini, B citydae BXOKICHHUS, TUIIET OIIUOKH B Jor. Pub mq mocne
OTKPBITHS IPOBEPSET, uTo id coobmenuii He BXoasT B [deprecated::transactions] B

deprecated SPECTRA.ini. B ciiydae BXOXKJICHUS, TTUIIET OMUOKH B JIOT. Ciry>k0a IMOoIepKKH,
pu pabote ¢ obpanieHussMH, OyIeT oOpalaTh BHUMAaHHUE HA 3TU COOOIICHUSI.

7. N3MeHeHHUs B TEPMHUHAJE CPOYHOTI'0 PbIHKA

e B cooTBeTCTBHM € MOJUTUKOMN IEKOMUCCUHU MPOTPAMMHOI0 00ecIieYeHHs] HAUuHas C
Bepcuu 6.15 B cucteme SPECTRA npekpaiiaercst mojiep:kka BO3MOXKHOCTH ITpodpoca
pucka mexry BamotasiM 1 CpodHbIM pbIHKaMU. B TepMuHaine ynaneHsl HHCTPYMEHTHI
IIEPEHOCa PUCKA, COOTBETCTBYIOIINE TUI HHCTPYMEHTA U PEXKUM TOPIOB.

e TIlo pemenuto HKII ¢ 01.11.2021 3anpelieH BbIBOJ IEHEKHBIX CPEICTB C
UCII0JIb30BAHUEM TOPTOBOI0O TEPMUHANIA. Y YYACTHUKOB COXPAHUTCS BO3MOXKHOCTD
BBIBOJIa CPEJICTB Uepe3 Web-KIIMPUHT U KJIMPUHTOBbIN TepMuHai. W3 TepMuHana yjaieH
PEeXUM BBIBOJIA CpeIcTB 'AnMuHuCTpupoBanue/ IlopydeHns Ha BBO/BBIBO AEHEKHBIX
CpelncTB'.

e B okna '®unancoBbie HHCTpyMeHTH' U "MHpoOpManus' 1obaBieH HOBbIH mapameTp 'COop
3a UCTIOJIHEHHE' - CTaBKa KIIMPUHIOBOrO cOOpa 3a MCIOJIIHEHHE KOHTPAKTa.

8. JlopaboTka yruiuThl AJ1s cMeHbI napoJs (change _password.exe)

B TC Cnextpa Bepcun 6.15 npousBeeHbl 10paOdOTKH YTHIUTHI 17151 CMEHBI TapOJIst
(change_password.exe):



B crpoky 3amycka no6asien mapaMmerp app name (UMs IPUITOKEHHUSA).

B crpoky 3amycka go6asien napamerp local pass (mapois st IOKaaTbHOTO COSTUHEHUS
C pOyTepoMm).

W3 BO3MOXKHBIX KJTFOUEH CTPOKH 3aITyCKa yJIaleH KItou key.

9. U3MeHeHMsI B 10JIb30BaTEIbCKOM HLJII030BOM HHTep(eiice CGate

Jlo6asnen HoBbiit moTok FORTS PROHIBITION REPL. B moTtoke Tpanciupyercs oaHa
€IMHCTBEeHHAs Tabnua prohibition, aHamoruYHast TAKOH ke TaOIUIE B TIOTOKE

FORTS REFDATA REPL. B Teuenue AByX pelr30B MpeaIoaaracTcs napaiieabHoe
UCIOJIb30BaHUE 3TUX Ta0NHII, B HanbHeleM (Bepcus 7.3) tabmuia prohibition u3
noroka FORTS REFDATA REPL 6yzer ynanena.

B motoke FORTS_INFO_REPL B Tabnurie currency params HauuWHasi C BEpCUU

6.15 mosne signs OOBSIBIISIETCS yCTApEeBIIMM U OYJET yAalleHO B Bepcuu 7.3.

B motoke FORTS_REFDATA_REPL Tta6muna prohibition HaunHas ¢ Bepcun

6.15 oOwsBNsIeTCS yeTapeBiel u Oyaer ynaneHa B Bepcuu 7.3. Bmecto 310ii Ta0nuiib
HAJI0 MCIOJIB30BaTh Tabmmiy prohibition motoka FORTS PROHIBITION REPL.



Version 6.15 Changes and Updates ot
26.10.2021

1. Closing unauthorized access - including reports 07 into 1SS

From version 6.15 all information from reports f07, 007 will be included in the data on the
derivatives market provided through ISS. After the period of parallel expires (3 months), reports
f07, 007 will no longer be uploaded to ftp. Therefore, all clients who receive these reports via ftp
are advised to subscribe to the information services of the Moscow Exchange, provided through
the WEB (ISS).

The subscription terms can be found on the Moscow Exchange website at:
http://moex.com/ru/orders.

2. Unification of the clearing fee for contract exercising

To unify the clearing fee for the exercising of futures and options contracts with other types of
fees in the Derivatives Market, in the TS Spectra version 6.15, the fixed rate of fee for the
exercising was replaced with its percentage. This approach allows for more flexible manage of
fee and take into account various market factors.

The percentage value of the exercising fee rate is set by the NCC and is set at the level of the
underlying contract (belonging to the corresponding tariff group). The fee rate in rubles is
calculated for each futures or options contract using the following formula

for futures:

ExpFutFee = Round(Round( abs(FutPrice) x Round( W(f)/R(f); 5); 2 ) x ExpFutFee%o; 2),
where

FutPrice - settlement price in the evening clearing previous to the exercise day;

o ExpFutFee% - the rate of the clearing fee for exercising in percentage, determined by the
tariff group to which the instrument is linked:;

o W(f) - cost of step price in the evening clearing previous to the exercise day;

e R(f) - step price;

for options on futures:

ExpOptFutFee = Round(Round( abs(Strike) x Round( W(0)/R(0); 5); 2) X
ExpOptFutFee%; 2), where

e  Strike - option strike;


http://moex.com/ru/orders

o ExpOptFutFee% - the rate of the clearing fee for exercising of an option in percentage,
determined by the tariff group to which the instrument is linked;

e W(0) - cost of step price in the evening clearing previous to the exercise day;

e R(0) - step price.

The rate of the execution commission in rubles is calculated at evening clearing and is valid
throughout the next trading day until the start of the next trading session, which allows
participants to accurately predict the cost of contract execution. The calculated fee rate is
displayed on the MOEX website in the instrument card and is broadcast in the gateway in the
‘'exp_clearing_fee' field in the 'futures_rate' and 'option_rate' tables of the
FORTS_FEERATE_REPL stream.

3. Cancellation of funds transfers between brokerage firms via the terminal

Starting from version 6.15, the transfer of funds between BFs belonging to different Settlement
Accounts prohibited in the derivatives market terminal (MoexSpectraTerminal) and in the
gateway (ExchangeBFMoney transaction). Transfer between BFs of the same SA is still
available.

4. Settlement period and expiration period for interest rate futures (revision of interest rate
derivatives)

The concept of a settlement period is introduced for interest rate futures (monthly interest rate
futures for RUONIA indices, ruble RUSFAR, dollar RUSFAR, MosPrime rate). As a result, it
becomes possible for interest rate futures to separately highlight the following parameters:

e expiration date;

e trading period - the period of time from the date of the first to the last trading day in
which a contract buy / sell trade can be made;

o settlement period - a period of time that defines the days for which the rate value is
taken to determine the Settlement Price of the contract on the day of exercising.

This revision allows for interest rate futures to correctly process the situation of transferring the
day of contract exercising, which falls on weekends and holidays, and to exclude the implicit
influence of holidays and weekends on the contract exercising price.

5. Accounting for the life cycle of trading sessions in the service for calculating the
variation margin



The service for calculating and publishing the indicative variation margin was changed, now the
calculation and publication of data takes into account the life cycle of a trading session. During
the intermediate and main clearing, the variation margin is not calculated and is not published in
the gateway, which allows avoiding the changing of the VM value during the clearing period.

6. Notifying clients about using deprecated interfaces

In TS Spectra version 6.15, a mechanism for notifying clients about the use of deprecated
commands, tables and fields in schemas was implemented. Information about deprecated fields
and transactions is contained in the ‘deprecated SPECTRA.ini’ schema. The CGate library gets
the ‘deprecated SPECTRA.ini’ schema the first time a connection is opened. After opening, 'Lsn
repl' checks that the name of the stream, tables and fields in the tables are not included in
[deprecated: streams] in 'deprecated_SPECTRA.ini', otherwise it writes errors to the log. After
opening, 'Pub mq ' checks that messages IDs are not included in [deprecated::transactions] in
‘deprecated_SPECTRA.ini', otherwise it writes errors to the log. The support service will pay
attention to these messages, when working with requests.

7. Changes applied to Moex Spectra Terminal

« In accordance with the software decommissioning policy, starting from version 6.12 in
the SPECTRA system, the risk balancing between the Derivatives Market and FX Market
will no longer be supported.

o By the decision of NCC, the withdrawal of funds using the trading terminal is prohibited.
The trading participants will still be able to withdraw funds via web-clearing and the
clearing terminal. ‘Management/ Requests to deposit/withdraw funds’ mode was
removed from the terminal.

o New parameter ‘Exercise fee’ was added to ‘Financial instruments’ and ‘Information’
windows.

8. Password change utility was improved (change_password.exe)

In TS Spectra version 6.15, the utility for changing the password (change_password.exe) was
improved:

e new parameter ‘app_name’ (application name) was added to run;

e new parameter ‘local pass’ (password for the local connection to the router) was added
to run;

o the parameter 'key’ was deleted from command to run.



9. Changes applied to user interface of CGate gateway

e New stream FORTS PROHIBITION REPL. The stream broadcasts the ‘prohibition’
table only, which is the same as in the FORTS_REFDATA_REPL stream. During two
releases, these tables are supposed to be used in parallel, in the version 7.3 the
‘prohibition’ table will be removed from the FORTS_REFDATA_REPL stream.

e Since version 6.15, in the FORTS_INFO_REPL stream in the ‘currency_params' table,
the 'signs' field is deprecated and will be removed in version 7.3.

e Since version 6.15, in the FORTS_REFDATA_REPL stream, the ‘prohibition' table is
deprecated and will be removed in version 7.3. Pleas, use the "prohibition’ table of
FORTS_PROHIBITION_REPL stream.



