Crucok usMeHeHMi B Bepcuu 6.18 ot
04.04.2022

1. OnHogHeBHBIE PBIOYEPCHI C
ABTOIPOJIOHT AL EH

B Bepcuu 6.18 B TC Criektpa peanu3oBaH HOBBIM TUII MHCTPYMEHTOB CpOUYHOTro phIHKA -
OJTHOJJHEBHBIE (PbIOUEPCHBIE KOHTPAKTHI C ABTOIIPOJIOHTALMEH HAa KypC MHOCTPAHHOM BaIIOTHI K
poccuiickoMy pyOito. biM3kuMu aHaoraMy TakUX KOHTPAKTOB Ha peIHKE MOTYT ciiykuth CFD
(Contract For Difference) nau NDF (Non-Deliverable Forward).

ba3ucHbIMU aKTHBaMH OJTHOJTHEBHBIX (DbIOYEPCOB SIBIISIOTCS KYPChl HHOCTPAHHBIX BAITIOT 110
OTHOIIEHUIO K POCCUUCKOMY PYOITIO.

Ha nepBom stane mnanupyertcs 3amnyctuth 3 koHTpakTa: USDRUBF, EURRUBF, CNYRUBF
Ha USD, EUR, CNY, cOOTBETCTBEHHO.

OcHOBHbBIE 0COOEHHOCTH HOBBIX HHCTPYMEHTOB:

e VY oxgHomHeBHOTO (pproUepca HeT AaThl ucnonHeHus ("Beunsiid” (prouepc). Texuuvueckn
e MoCcTIe/IHsAsA 1aTa TOProB OyAeT yCTaHOBJIEHA AaJIeKo B OyAyIleM.

o Pacuernsie nieHb1 Oy1yT OPMHUPOBATHCS HA OCHOBAaHUH PHIHOYHBIX JAHHBIX C
BanroTHoro peiika MoCKOBCKOH OUPKH.

o BapuannonHas map:a BEUEpPHETO KJIIMPUHTA ONPEAEIAETCS C y4ETOM HOBOM
COCTABJISIOLIEH: CTaBKa 3a MEPEHOC MO3UIMH B CIIEAYIOLIyIo ceccuto (SwapRate).

CDOpMy.]'II)I 1 ACTAJIBHOC OIIMCaHHUEC MOKHO HaWTH B CHGHI/I(i)I/IKaHI/IﬂX KOHTPAKTOB.

NunvkaTuBHAs BapuallMOHHAs Map a JiJis OHOIHEBHBIX (prouepcoB B Bepcuu Crekrpa 6.18
OyZIeT paccunThIBaThCS U MyOIUKOBaTHCS Oe3 yuera SwapRate.

B cripaBouHuKE TOPryeMbIX HHCTPYMEHTOB OJIHOTHEBHBIE (PHIOYEPCHI TOMEYAIOTCS
cnenuaabHbIM npusHakoM (out 0x4000 B mosne signs Tabmuiel fut sess contents moroka
FORTS_REFDATA_REPL).

2. U3menenust B untep@eiicax u API
2.1. CGate

e B mnoroke FORTS REFDATA REPL B tabmure fut sess contents st mosist signs
TTOSIBUJICS. HOBBIN OWT:



o 0x4000 - OgaoaHeBHBIN (DBIOUEPCHBIN KOHTPAKT C aBTOMPOJIOHTAIHEH.
e Bmnoroke FORTS CLR REPL B Tabmuiy fut sess settl no6asneno mosme:
o swap_rate (d16.5) - CtaBka 3a mepeHOC MO3UIHHK 110 "BeuHoMY" (GpI0YepCy B
CJICAYIOIIYIO TOPTOBYIO CECCHIO.

2.2. FAST

o JloGaBnen HoBwI CFI xox mis dpprouepcos: 'JFTXCC' - OnqHoaHEBHBIN (BIOYEPCHBIN
koHTpakT ¢ aBronpoinonramueii (CFD - Contract for difference, Cash Settled).

e B coobmennsx Market Data - Snapshot / Full Refresh (W) u Market Data - Incremental
Refresh (X) st monst MDEntryType nosiBuiocs HoBoe 3Hauenue: 'u' - Swap rate -
CTaBKa 3a MEPEHOC MO3UIIUHU IO 'BeUHOMY' (hbloUepCy B CIEAYIONLYI0 TOPIOBYIO CECCHIO.
Tpancnupyercs B motoke FO-TRADES.

[a6monst FAST ocratores Texymumu. CmeHa mabnona cocroutes ¢ penuzom SPECTRA 7.0 B
mae 2022 rona.

2.3. SIMBA

o JloGaBnen HoBwI CFI xox ms pprouepcos: 'JFTXCC' - OnqHoaHEBHBIN (BIOYEPCHBIN
koHTpakT ¢ aBronposonraiueii (CFD - Contract for difference, Cash Settled).

3. U3MeHeHMd B oTUYeTAX

B otuere f07.csv nobarneno none SWAP_RATE - craBka 3a mepeHOC O3UIUH B CIIEAYIONTYIO
ceccuro. [[1st 0OBIYHBIX (PHIOYEPCOB 3AMOTHAETCS HYJIEBBIM 3HAYCHHEM.



Version 6.18 Changes and Updates from
04.04.2022

1. Daily futures contract with automatic
prolongation

In version 6.18 TS Spectra, a new type of Derivatives Market instruments - daily futures contract
with automatic prolongation at the foreign exchange to Russian ruble rate. CFD (Contract For
Difference), as well as NDF (Non-Deliverable Forward) may be as an analogue of such contracts
on the market.

The underlying asset of daily futures is the corresponding foreign currencies to the Russian ruble
exchange rates.

At the first stage, it is planned to launch three contracts: USDRUBF, EURRUBF, CNYRUBF on
USD, EUR, CNY, accordingly.

The main features of the new instruments:
« Daily futures have no exercise date. Technically, the last trading date will be set far in the
future.
o Settlement prices will be formed on the basis of market data from the Foreign Exchange
Market of the Moscow Exchange.
« The variation margin of the evening clearing is determined taking into account a new
component: the rate for transferring a position to the next session (SwapRate).
Formulas and detailed description can be found in contract specifications.

In Spectra 6.18 version, indicative variation margin for daily futures will be calculated and
published excluding SwapRate for now.

In the directory of trade instruments, daily futures are marked with a special sign: bit 0x4000
(CFD) in ‘signs’ field of ‘fut sess_contents’ table of FORTS REFDATA_ REPL stream.

2. Changes to interfaces and API
2.1. CGate

e Anew bitin FORTS REFDATA REPL stream in ‘fut_sess _contents’ table for ‘signs’
field:



o 0x4000 - Daily futures contract with automatic prolongation (CFD - Contract for
difference)
e A new field in FORTS CLR REPL stream in ‘fut sess settl’ table:
o swap_rate (d16.5) - Rate for transferring a position on a CFD futures to the next
trading session.

2.2. FAST

e In SecurityDefinition message, new CFI Code for Futures in Moscow Exchange:
'JFTXCC' - Daily futures contract with automatic prolongation (CFD - Contract for
difference, Cash Settled)

e In'Market Data - Snapshot / Full Refresh (W)'and 'Market Data - Incremental Refresh
(X)' messages, new value for 'MDEntryType' field: 'u' - Swap rate - rate for transferring a
position on a CFD futures to the next trading session.

FAST templates remain unchanged. The template change will take place with the release of
SPECTRA 7.0 in May 2022.

2.3. SIMBA

« In SecurityDefinition message, new CFI Code for Futures in Moscow Exchange:
'JFTXCC' - Daily futures contract with automatic prolongation (CFD - Contract for
difference, Cash Settled)

3. Changes to reports

e New field in the ‘f07” report: SWAP_RATE- rate for transferring a position on a CFD
futures to the next trading session. For common futures, it is filled with a zero value.



