Cnucok u3MeHeHHMil B Bepcuu 7.3

1.IIpexpaienue 063aTeJILCTB 110 Be4HOMY (pbroYepcy

B Bepcun 7.3 peannzoBana BO3MOKHOCTb IPUHYIUTEIBFHOTO TPEKpaieHust 0053aTeIbCTB 10
BeuHbIM ¢prouepcaM (BD). [Ipekpalienne 00s13aTeIbCTB MO BEUHBIM (hbIOYEpCaM MOXKET
OCYIIECTBIISATHCS 10 TPEOOBAHUIO OJTHOW U3 CTOPOH ITyTEM IOJauy MOPYy4YEHUI Ha UCIIOIHEHHE.
Beunslii hprouepc UCIOMHAETCS B OIMDKAUIIINN 110 CPOKY HUCITOJTHEHHS OOBIYHBIN (hbIOYEepC Ha
TOT K€ caMblil crioT-akTHB. [lopyueHns Ha HCTIOIHEHHE BEYHOTO (phrouepca MOTYT I10/1aBaThCs B
NpeAnocieHuN AeHb oOpalneHus Gpprouepca, B KoTopblil ucnonusercs BO. [logaya mopyuenuii
MIPOU3BOIUTCS ¢ IOMOIIb NUTF030BOM KoMaH bl FuturesExecutionRequest ninu yepes Toprosulit
tepmuHan CpouHoro peiHKa. [logaHHbIe B TOProByIO CUCTEMY MOPYUYECHUS TPAHCIUPYIOTCS B
nutro3e B Tabnuie fut_exec_orders noroka FORTS REFDATA REPL u oto6paxkatotcs B
TOproBoM TepMuHaje CpoyHOTO PhIHKA.

B BeuepHIOI0 KIMPUHTOBYIO CECCHIO TIPEATIOCIEAHEro THs oOpamieHus (prouepca, B KOTOPBIIA
ucnoxasercss BO, npon3BoIUTCs HCIOTHEHNE, KOTOPOE COCTOUT U3 CBEICHHUS BCTPEUHBIX
NOPYYEHH Ha UCIIOJIHEHHUE U, B CIyYac HAJMYUS HEYJOBJIETBOPCHHBIX TOPYYEHHI Ha
WCTIOJTHEHUE U OTKPBITHIX TMTO3UIUH ¢ IPOTUBOIOJIOXKHON HAIIPABICHHOCTHIO HA PHIHKE,
NPOLEAYPHl UX TPUHYAUTEIBHOTO yIOBIETBOPEHHUS. [IpH NCTIONTHEHUH TO3UILIUS 110 BEYHOMY
(brroYepcy npeBpamaeTcs B MO3UIHUIO 0 OOBIYHOMY (BIOYEPCY, YTO TEXHUUECKH 0)OpMITSIETCS
CIICJIKOM 3aKPBITHS O3UIMH B BEYHOM (pbroYepce M CACTKON OTKPBHITUS MTO3UIMU B OOBIYHOM
¢brroYepce, KOTOpbIE B TAOIHUIIE CACTIOK MOMEYAIOTCS CHEIIMAIbHBIMK ITPU3HAKAMU B TIOJISIX
xstatus_sell u xstatus_buy.

yBa)KaeMI)IG yT-IaCTHI/IKI/I TOpFOB, HpI/I JKCEIIaHUNn HpI/IHSITL yT-IaCTI/Ie B TGCTHpOBaHI/II/I MEXaHHU3Ma
IpCKpacHus O6$I38.TCJIBCTB 110 Be‘lHOMy (’pb}oqepcy npocs6a mogaTtb SaSIBI(y Ha
help@moex.com.

2. JlopaGoTka cuctembl 3anpeToB. HoBble KJIMEHTCKHE NIPUOPUTETHI

B Bepcuu 7.3 npousseneHa 1opaboTka CUCTEMBI 3allpeToB. Teneps cucreMa mpeocTaBiseT
BO3MO>KHOCTb BBICTABJIATh 3aIIPETHI C YKA3aHHBIM I10JIb30BATEIEM IPUOPUTETOM, ITPUYEM, 3TOT
MIPUOPUTET OYJET BBILIE YEM T€, YTO YCTAHABIMBAIOTCS CUCTEMON aBTOMAaTUYECKH (IPUOPUTET C
1 mo 9). Takas BO3MOKHOCTb 103BOJIAET O0Jiee TMOKO HACTPauBaTh CLIEHApPUU KOH(MUTYpaLuu
3aIlpeToB.

J171s1 BBICTABIIEHUS 3alIPETOB C MOJIb30BATEIILCKUM IPUOPUTETOM B KOMAH/IbI
FutChangeClientProhibit u OptChangeClientProhibit no6asneno nosne client priority (i4),
koTopoe npuHumaet 3HaueHue 10, 11 wian 12 (au3kwii, cpenuuii, Beicokuit). Ecnu B koMmaHe B
noie client priority ykazano 3Haduenue 10, 11 wim 12, To BBICTaBISIETCS 3alpeT C YKa3aHHBIM
MOJIb30BaTENbCKUM MpuopuTeTOoM. ECiM MOoap30BaTENbCKUN IPUOPUTET HE YKa3aH, TO PUOPUTET
OyJZeT yCTaHOBJIEH aBTOMaTHYECKH, B COOTBETCTBUU C TapaMeTpaMu 3aripeta. BoicTaBienue
3aMpeToB € MOJIb30BATENBCKUM MPUOPUTETOM JOCTYITHO U B TOProBoM TepMuHaie CpouyHoro
pBIHKA.

3. U3meHenust B unTepgeiicax u API
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3.1. CGATE

o B mnoroke FORTS FEE REPL B tabaumy adjusted fee mo6apiens! moss:
o adjusted fee trade_ buy (d26.2) - BupseBoii cO0op 1O CAEIKE MOKYaTeNIs.
o adjusted fee clearing_buy (d26.2) - KnupuHrosslii cO0op 10 CAEIKE MOKYIaTes.
o adjusted fee trade_sell (026.2) - Bup»xeBoii cOop 1o clenke mpojaBIia.
o adjusted fee clearing_sell (d26.2) - Kinupunrosslii c6op 1o cienke mpozaBIia.

e B morok FORTS PROHIBITION REPL no6aBnena Tabnuia coObITHIA Sys_events.

e B morok FORTS REFDATA REPL no6asiena tabnuia fut_exec _orders - Ilopydyenus
Ha UCIIOJIHEHHUE OTHOTHEBHBIX (DBIOYEPCOB C aBTOIPOJIOHTAIMEH:

replID (i8) - Ciy:keOHOE 1moJIe OACKHCTEMBI PEIUTHKALINH.

replRev (i8) - City»xeGHOE 110J1€ MOICHCTEMbI PEILITMKAIIHH.

replAct (i8) - CiyxebHoe 10JIe MOACUCTEMBI PEIIHKALIHH.

exec_order id (i8) - nenTudukarop nopydeHus Ha UCIIOTHEHHUE.

client_code (c7) - Kox knuenTa.

isin_id (i4) - YHuKaIbHBIN YUCITOBON HACHTH(PHUKATOP HHCTPYMEHTA.

xamount (i8) - Kosr4yecTBO KOHTPAKTOB, MOAJISIKAIIMX HCIOTHEHHIO.

sess_id (i4) - UnenTuukaTop TOProBoii CECCUu.

xamount_apply (i8) - KonruecTBO B OpYyUEHHSX HA MOMEHT ITPOMEXYTOYHOTO

KJIMPHHTA.

o date (t) - ara u Bpems ojauu/U3MEHEHHS TIOPYYCHHUS.

e B moroke FORTS REFDATA REPL nauunas ¢ Bepcuu 7.3 mone is_percent u3 Ta0imi
fut sess_contents u fut instruments 0ObsABIIAETCS YCTapPEBIIUM U OyAET yAaIeHO B
Bepcuu 7.9. BMecTo Hero cieyeT UCIoib30Bath moie asset class u3 Tabmmibl fut veb.

o B noroke FORTS REFDATA REPL naunnas ¢ Bepcuu 7.3 nonst d_exec_beg u
d_exec_end B Tabmure opt_sess_contents 0OOBSIBIISIIOTCS YCTAPEBIIUM U OyIyT yTaJICHBI B
Bepcuu 7.9. BMecTo HUX clielyeT UCIOIb30BaTh Mose expiration date U3 TabIUIbI
option_series.

e B moroke FORTS INFO_REPL u3 tabauus! currency params yAajeHo MoJIe signs.

e B noroke FORTS INFO REPL naumnnas ¢ Bepcuu 7.3 mosie is_percent B Tabiuie
base contracts params oOBsIBISICTCS YCTapeBLIMM U OyAeT yaaieHo B Bepcuu 7.9.
BwmecTo Hero cieqyeT ucrosib30BaTh mosie asset_class.

e B xomanasr FutChangeClientProhibit u OptChangeClientProhibit no6asieno mose
client_priority (i4). Jo6asnens! HoBbIe TuIBI KoMaH FutChangeClientProhibit
(msgid=469) u OptChangeClientProhibit (msgid=468).

o Jlo6aBnena HoBas komanza FuturesExecutionRequest (msgid=470) - [lopyuenus Ha
UCIIOJTHEHNE O/THOJHEBHBIX (DBIOYEPCOB C aBTOMPOJIOHTAIHEH:

broker_code (c4) - Kox 6pokepckoii GUpMBI.

mode (i4) - Pexxum pabOThI KOMaHIbI.

order_id (i8) - Homep mopyueHus Ha UCIIOTHEHHE.

code (c3) - Iocnennue 3 cuMBOJIA KIIMEHTCKOTO KOJIA.

isin (c25) - Kox ¢srouepca.

o amount (i8) - KonnuecTBO KOHTPAKTOB K HUCIIOJHEHHIO.

o B xomanne OptChangeExpiration Tun noss order id u3menen Ha 18. Jlo6aBiieH HOBBII
tun koma el OptChangeExpiration (msgid=471).

o JloGaBneHbl HOBBIE (h1arv, KOTOPBIE MPOCTABIISAIOTCA B MOJsX xstatus_sell u xstatus_buy
CIIEJIOK, COPMHUPOBAHHBIX BCIIEACTBUE BBIXO/Ia U3 BEYHOTO (brouepca:

O 0O O O 0 O O O O

o O O O



ePerpetualFuturesExecutionVVoluntary (0x10000000000000) - Texauueckast
CACJIKA BCJIICACTBHUC I[06pOBOJ'ILHOFO BbIXOJa U3 BEYHOI'O (bbfoqepca (Ha
OCHOBaHUU IIOJJAHHOTO [TOPYYEHU).

ePerpetual FuturesExecutionForced (0x400000000000000) - Texuudeckas caenka
BCJIEJICTBHE IPUHYIUTEIFHOTO BBIX0/Ia U3 BEYHOTO (pprouepca (peanu3anus
HEYJOBJICTBOPEHHOTO CIIPOCA).

ePerpetual FuturesExecution (0x800000000000000) - Texuuueckas caeika B
CBA3aHHOM UMHCTPYMCHTC BCJIICACTBUEC BhIXOAa N3 BEYHOI'O (bb}oqepca.

o Hauunas c Bepcuu 7.9, He UCIIOJIB3YIOLIMECS B HACTOSIILIEE BPEMsI OUTHI, OTBEYAIOLIUE 32
[IPHU3HAKH 3aBOK U CJICIIOK B CTATYCHBIX MacKax, OyayT IepeonpeaescHbl 0 Mepe
HEOOXOAUMOCTH:

0O O O O O O

3.2 FAST

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

e B co6menusax Market Data - Snapshot / Full Refresh (W) u Market Data Incremental
Refresh (X) nns mons TrdType nosiBuiock HoOBoe 3HaUEHHE:

@)

'1004' - BBIXOA 13 OIHOJTHEBHOTO (hpr0YEpca ¢ aBTONPOJIOHTAIIUEH.

e Jlna rexnuueckux caenok B nojae MDFlags noGaBneHa TpaHcisaLys HOBBIX (uiaros

@)

0x10000000000000 - Cnenka BcaeacTBHe JOOPOBOIBHOIO BBIXO/A U3
OJTHO/THEBHOTO (hprovepca ¢ aBTONPOJIOHTAINEN (Ha OCHOBAHUH MTOJJAHHOTO
MOpYYEHHUS)

0x400000000000000 - Cuenka BcieACTBUE IPUHYAUTEIHHOTO BHIX0/1a U3
OJTHOJTHEBHOT'O (pprOUEpca C aBTONPOJIOHT ALKl (peaan3aius
HEYJI0OBJIETBOPEHHOTO CIIpoca)

0x800000000000000 - Cuenka B CBSI3aHHOM MHCTPYMEHTE BCIIEICTBUE BBIXO/1A U3
OJTHO/THEBHOTO (hprovepca ¢ aBTONPOJIOHTAINEN

3.3. API SpectralM

Heranu onucansl B pasgene "Mcropus namenennin"”
nokymenTta http://ftp.moex.com/pub/ClientsAPI/Spectra/SpectralM/Test/doc/SpectralM

APL.pdf

4. U3MeHeHUd B 0TYETAX


http://ftp.moex.com/pub/ClientsAPI/Spectra/SpectraIM/Test/doc/SpectraIM_API.pdf
http://ftp.moex.com/pub/ClientsAPI/Spectra/SpectraIM/Test/doc/SpectraIM_API.pdf

e B otuersi: mmfutXXYY, mmopt_strikesXXYY, STATMM_FUT, STATMM_ OPT
100aBJIEHO I10JIE:
o actual_mm_orders_percent d (5,2) - lons maccuBHOro o0bemMa MM 3asBoOK
(perynstTopHoe TpeGoBanue), %o
e B otuere clients yBennuena pazmepHocTs moiist name a0 char 200.
e B oruern f04, f04cl, 004, 004cl, multilegf04, multilegfO4cl:
o Bwmecro noist TYPE no6asnenst aBa momnsi: TYPE BUY numeric(2) u
TYPE_SELL numeric(2)
o BMecto nosist SIGNS no6asnenst aa mossi: SIGNS_BUY numeric(20) u
SIGNS_SELL numeric(20)
e B otuerax 104, f04cl Tpu HOBBIX THIIA CIETIOK:
o 24 - BO3HUKIIA B pe3yJibTaTe JOOPOBOJIHHOTO HCIIOIHEHHS BEYHOTO (phrouepca
(It cesoK 1mo BeYHOro (hprouepca)
o 25 - BO3HMKIIA B pe3yJIbTaTe MPUHYIUTEILHOTO UCTIOJIHEHHUS BEUHOTO (hprouepca
(s cesIoK 1mo BEYHOro (hbrouepca)
o 26 - BO3HUMKIIA B pe3yJibTaTe UCTOIHEeHUs1 BD (1151 cliesiok 1o cBsizaHHOMY ¢
BEYHBIM (DHIOYEPCOM MHCTPYMEHTY)

5. U3meHenusi B TepmuHajie Cpo4HOro prIHKa

o B cucremMe 3anpeToB NOSBUINCH HOBBIE I10JIb30BATEIBCKAE IPUOPUTETHI:

o B OKHO ‘3ampeTsl Ha onepanuu’ Jo0aBIeHbl HOBbIE 3HAUEHUS ISl TapamMeTpa
“IIpuopuret: Huzkuii(10), Cpenuuii(11) u Boicokuii(12);

o B OKHa BBOJ/Ia HOBOTO 3alpeTa U HOBOU I'PYMIIbI 3aIIPETOB 100aBICH HOBBII YeK-
6oxkc Ilonb30BarenbCKuil MPUOPHUTET, KOTOPBIN MO3BONISAET YCTAHOBUTH OYyJIET JIU
HCII0JIb30BAThCS M0JIb30BATEIbCKUI PUOPUTET U BHIOPATh €0 THUIL: HU3KUH,
CPEIHUN, BBICOKUU.

e B okna ‘Undopmanus’, ‘OunaHcoBble HHCTPYMEHTHI , ‘CBOM 3asBKH/ mopyueHus’, ‘Bcee
cnenky/ nopydenus’, ‘CBou clienku/ nopyueHust’ 100aBIeHbI OMOJIHUTEIbHbIE
rapameTphl:

o bupxesoii ua. - bupxxeBoit uneHTH(GUKATOP HHCTPYMEHTA

o HWn. ceccus - Homep Tekymei ceccun

e B oxna ‘Ilo3uuun/ nopydenus’ u ‘Ilo3unuu no pacyeTHbIM KogaMm’ 100aBJIeH
JIOTIOTHUTEIbHBIN TTapaMeTp:

o bupxesoii ua. - bupxxeBoit uneHTH(GUKATOP HHCTPYMEHTA

e Jlns peanuszanuu MexaHM3Ma UCIIOJIHEHHS BEUHOTO (proyepca:

o B oOkHO ‘[lo3unuu/ nopyyenus’ 1o0aBieHa HOBasi KOMaHa B KOHTEKCTHOE MEHIO
‘UcniomHuTh Qprouepc’;

o Ui MOJjauyl MOPYyYEHUH Ha HCTIOHEHHE (PBI0OYEPCHOT0 KOHTPAKTa pa3paboTaHo
CHelHalbHOEe OKHO HCIIOIHUTD (hbrouepc.

e B okna ‘©unancoBble HHCTpyMeHTH U ‘VH(opmMarus’ 1o6aBiieH HOBBIN apameTp
‘PazmMepHOCTD KOTHPOBKH® - KO (PHUITUEHT, YKa3bIBAIOMINNA Ha 00beM 0a30BOTO aKTHBA B
KOTUPOBKE KOHTPAKTa U CTpaiKaxX OMIIMOHHOW CEpUH.



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

e Inthe FORTS FEE REPL stream, the following fields were added to the ‘adjusted fee’
table:


mailto:help@moex.com

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.

e Inthe FORTS PROHIBITION REPL stream, the ‘sys events’ event table was added.

e Inthe FORTS REFDATA REPL stream,the ‘fut_exec_orders’ table was added -
Requests to exercise daily futures contracts with auto-prolongation:

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.

o Inthe 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.

e Inthe 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.

e Inthe FORTS INFO REPL stream, the ‘signs’ field was deleted from the
‘currency params’ table.

e Inthe 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.

e In the FutChangeClientProhibit and OptChangeClientProhibit commands, the
‘client_priority (i4)’ field was added. New command type were added:
FutChangeClientProhibit (msgid=469) and OptChangeClientProhibit (msgid=468).

e 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.

e In the OptChangeExpiration command the ‘order id ° field type was changed to ‘i8’.
New command type was added - OptChangeExpiration (msgid=471).

o 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:

o ePerpetualFuturesExecutionVVoluntary (0x10000000000000) - The technical trade
as a result of exiting a daily futures contract with automatic prolongation (based
on the submitted requests).

O 0O O O 0 O O O O

O O O O O O



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

3.3. API SpectralM.

Details in document
http://ftp.moex.com/pub/ClientsAPI1/Spectra/SpectralM/Test/doc/SpectralM API.pdf

4. Changes in reports

e InmmfutXXYY, mmopt_strikesXXYY, STATMM_FUT, STATMM_OPT reports, new
field was added:
o actual_mm_orders_percent d (5,2) - Share of passive volume of MM orders
(regulatory requirement), %
e In ‘clients’ report, the ‘name‘ field dimension was increased to char 200
e In f04, fO4cl, 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
e In f04, fO4cl reports, three new trade types:


http://ftp.moex.com/pub/ClientsAPI/Spectra/SpectraIM/Test/doc/SpectraIM_API.pdf

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

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.

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
New field was added to ‘Positions/ requests’, ‘Positions by settlement accounts’
windows:

o Exchange ID - Exchange identifier of the instrument

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.

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.


https://wiki.moex.com/ch07s02s06.html

