Crucok u3MeHeHMil B Bepcuu 7.6

1.AyKIIMOH OTKPBITHSA

B cucreme CriekTpa peann3oBaHa MOAAECPKKA AYKIIMOHA OTKPBITHS. AYKIIMOH OTKPBITUS
MPOBOJUTCS MEPE] HAYAIIOM YTPEHHEN JTOMOJHUTEIBHOW TOPrOBOM CECCUU, U CITYKUT JUIS
HCKJIFOYEHUS] aHOMAJIBHOT'O CKayKa 11€H IPOU3BOAHBIX HHCTPYMEHTOB IIPU OTKPBITUU TOPTOB.
AYKIIMOH OTKPBITUS peaTn30BaH B opMaTe TUCKPETHOTO ayKI[MOHA 3asIBOK 10 ennHoiM LleHe
ayKIMoHa OTKpbITHs. LleHa ayKiroHa OTKPBITHS BHIOMpAETCs U3 YCIOBHsI 0OecTIeueHHs
CBEPIIEHUS CIETIOK C MAKCHMAJIbHBIM KOJTMYECTBOM KOHTPAKTOB MO OOBSBICHHBIM HA MOMEHT
BPEMEHHU MPOBEACHUS ayKIIMOHA OTKPBITUSA 3asiBKaM. AYKIIMOH OTKPBITUSI COCTOUT U3 MEpUoa
cOopa 3asiBOK ¥ MaTYMHTA 3asIBOK I10 IICHE ayKI[MOHA OTKPBITHS, ONPEISISIEeMON Ha OCHOBAHHUH
nHpopmanun 000 Bcex 3asBKax HAa MOMEHT OKOHYaHUS Meproia coopa 3asBOK.

OcHOBHBIE 0COOEHHOCTH AYKIIUOHA OTKPBITHUSI:

e B ayknuoHe OTKpbITHSA MOTYT y4acTBOBAaTh TOJbKO (PbIOUEpPCHI, BKIKOYAsi BEUHbIE
¢rrouepcsl. KanennapHbix cripeioB ¥ ONIMOHOB HeT. [Ipu3Hak gomycka HHCTpYMEHTa K
YUYacTHIO B ayKIIMOHE OTKPBITUS YCTaHABIUBAaeTCs Ha ypoBHe BA u neificTByeT Ha Bce
UHCTPYMEHTHI 3TOro bA.

e B mepuox cbopa 3asBOK B ayKIIMOH OTKPBITUS MOYKHO BBICTABIISITH TOJILKO O€3apecHbIe
KOTUPOBOUYHBIE 3asBkH (TN Day), Bkitouas aiicoepru. 3assku tuna BOK, FOK, 10C -
HEZOIYyCTUMBI.

o KoHTponb kpocc-3a8BOK: epeceueHe EHOBbIX YPOBHEH MPOTUBOIMOJIOKHBIX 3asBOK C
onnuM MHH nHe nomyckaercs (cHUMaeTcst 60s1ee Mo3/1Hss 3asBKa), TP 3TOM HACTPOUKH
«Paszpemnts kpocc-crenkn» U «CHATh NACCUBHYIO ITPU KPOCC-CETIKE» HE YUUTHIBAKOTCS.

o lleHbl 3a5BOK JOJKHBI HAXOJUTHCS B IMMHUTAX [IEHOBOTO KOPUJ0pa HHCTPYMEHTA.

o OrpaHnueHus Ha BBICTABJICHHE 3asiBOK B YTPEHHIOIO CECCHIO HAa ypoBHE bD
pacnpocTpaHsAeTcsl U Ha ayKIUOH OTKPBITHSI.

o be3anpecHsble 3a8BKH ¢ BeuepHEl ceCCUM y4acTBYIOT B ayKIIMOHE OTKPBITUS (BKIIIOYAs
aiicoepru, 3asBku Tumna Book-or-Cancel.

e B nepuoa cb6opa 3aBOK MOKHO CTaBUTh U CHUMATh (€CJIM ATO pa3pereHo A
MHCTPYMEHTOB JaHHOTO BA B 3TOM ayKIMOHE) 3asiBKH, IEpECTaHOBKA 3asBOK 3allpelleHa.

e Bpewms Hagana c6opa 3asaBok — 3a 10 MUH 710 CTapTa yTpeHHEH TOProBOil CeCCHH.

e Bpewms okoHuaHus cOopa 3asBOK — cay4yailHOe JJi11 BCeX UHCTPYMEHTOB B IIPOMEKYTKE,
YKa3aHHOM B IapaMeTpax ayKIHOHa.

o Tlocne 3aBepuieHus ¢ga3bl cOopa 3asBOK U JO OKOHUAHUS ayKIMOHA HE JIOIMYCKAIOTCS
ollepaly C 3asiBKaMU, BKJIIO4asl yAaJleHue.

o Tlocne nmpoBeneHus ayKIMOHA U 3aKIIOYEHHSI CJIEJIOK IO 1I€HE OTKPBITHS,
OCYIIECTBIISETCS] M3TUMHT OCTABILIUXCS 3a5BOK C YYETOM CUHTETHUUYECKOM JIMKBUIHOCTH
U3 KaJIeHJapHBIX crpeoB. L{eHbl c1eoK ¢ y4eTOM CHHTETHUECKOTO MATYMHTa MOTYT
OTIINYATHCA OT LIEHBI OTKPBITUA. Ha 3TOM 3Tane MoryT CHUMAaThCsl 3asiBKU 110
KaJIEHJAApHBIM CIIpe/iaM IIPU HapyUIeHUH YCIOBUH KPOCCHOCTHU

o He cBeneHHble B IpolLecce ayKIIMOHA OTKPBITHSA 3asIBKU EPEXOAT B OCHOBHOM PEXUM
TOPIOB.



VY Bcex 3asiBOK, MONaBIIMX B ayKIIMOH OTKPBITHSI, U CAETIOK, c(hOPMUPOBAHHBIX 11O pe3yIbTaTaMm

3TOTO ayKLMOHA, B TAOIUIIAX 3asBOK U CAEJIOK TPAHCIUPYETCS CHEIHATbHBIN OTINYATEIbHBINA
npusHak - DuringDiscreteAuction (0x4000000000000000).

2. 3aasku Book-or-Cancel

B cucreme Crniektpa peann3oBana mojajepkka 3asBok tuna Book-or-Cancel. 3asska Book-or-
Cancel (BOC) - 310 pa3sHOBUIHOCTh KOTHPOBOYHOM 3asIBKH, KOTOpas IMPH BBHICTABJICHHUHU JIH0O
[[EJTMKOM BCTAeT B CTaKaH, TUOO OTKIIOHSETCS cucTeMoid. Takast 3asiBKa MOXKET ObITh TOJIBKO
acCHBHO# cTopoHoii B caeike (Maker).

Oo6mmue csorictBa Book-or-Cancel 3as1Bok:

o 3asBku Book-or-Cancel ObiBaroT agpecHbIMU U 0€3aIpECHBIMH, OOBIYHBIMU (JI0 KOHIIA
ceccun) 1 MHOroaHEeBHBIMU. Takke Book-0r-Cancel 3asiBka MOXeT OBITh alicOeprom.

o 3asBku Book-or-Cancel, a Takxe CAETKH C UX y4aCTUEM MOXKHO OTJIIMYUTH C TOMOUIBIO
cnenuanbHoro crarycuoro 6ura "BOC (0x1000000000000000)".

e Ecnu cnsur 3asBku Tuma Book-or-Cancel mpuBoIuT K €€ UCIIOIHEHUIO, TO CABUT
OTKaTBIBACTCS, a CaMa CJIBUTaeMasi 3asBKa OCTaeTCs B CHCTEME.

e Ecnu npu casure napsl 3asBok Tuna Book-or-Cancel ogna 3 HUX HaTKHYJIAch Ha
WCIIOJTHEHUE, OHA OTKATHIBACTCS, a JAPYyTras 3assBKa CIBUTACTCSI.

o 3asBku tumna Book-or-Cancel 3anperieHs! kK BEICTaBICHUIO B TIEpHOJ] cOOpa 3asiBOK B
ayKIIMOHAX OTKPBITHUS.

3. lopaboTkn BeyHbIX PbIOYEPCOB HA BAJTOTHbIE MaPbI

W3mensieTcs pacyeT BapuallMOHHOW Map K B BEUEPHUM KIIMPUHT U1l BEUHBIX (PHIOYEPCOB.
Jloruka BeIuncIeHUs ciaaraemoro SwapRate Oynet BkitouaTh B ce0sl HaunclieHue "mrpadHoro
¢dboHaMpoBaHUA" IPH OTKJIIOHEHUH 1IEHbI KOHTpaKTa OT LieHbl BA Gosnbliie qomycTumoi
BeTMYMHBI. DOPMYJIBI M IeTaTbHOE OMUCAHNE MOKHO HalTH B crielM(PHUKAUAX KOHTPAKTOB. B
OTYeThl J0OaBJIeHa eTaIN3alHsl pacyeTa BapualliOHHOM MapH [l BEUHbIX (PbIOYEPCOB,
Tenephb TaM B OTICIHFHOM T0JI€ ITyOIMKYETCsl COCTABIISIFOIIAS BApHUAIIMOHHON MapKH, CBsI3aHHAS
C U3MEHEHHUeM LieHbl (brouepca (var marg b settl price) u cocraBisronas BapualMoHHON
Map kM, CBSI3aHHAs C K3MEHEHHEM CTAaBKHU 3a MEePeHoC nmo3uiiuu (var_marg b swap_rate).

4. IIy0MKanusi KOMHCCHH 32 IKCIIHPALMIO MO3MIMH Yepe3 Huo3 CnekTpbl
Peann3oBaHa TpaHCISLMSA KOMUCCHH 32 SKCIIUPALIMIO O3UuK B utto3e Plaza 2. B tabnuis
fut_pos, opt_pos, fut pos sa u opt pos_sa MOTOKa KIMPUHTOBOI HHGPOpMAITHHI

FORTS CLR_REPL noGaBnens! mousi:

e Ppos_exec — KonuyecTBO HCITOTHEHHBIX TO3UIIHIA
e charge_exec - C6op 3a ucrnonHeHnue

5. Paciuupenue auis moJis xstatus



B mone xstatus 3akaHunBaroTCsi CBOOOHBIC OUTHI. J[71s1 pacmupenus peneHo 100aBUTh
JOTIOTHUTEBHOE T0JIe. B TabnuIrs! 3as8BOK U CAETOK T0o0aBIeHBI MO Xstatus2, xstatus2 buy u
xstatus2_sell - Pacimupenue as1st CTaTycoB 3asiBOK M C/ICJIOK. DTH MOJIS HA TAaHHBIH MOMEHT
3aIOJTHSIOTCS HYJIEM.

6. chopelme HeTOPFOBOﬁ KOMaHABbI BBICTABJICHUS KJIHCHTCKUX 3alIPpETOB

VBennueHa Npon3BOANTEIBHOCTh CUCTEMBI IPU 00pabOTKE KOMaH| YIPaBICHHUS KINEHTCKUMH
zarperamu FutChangeClientProhibition, OptChangeClientProhibition. CkopocTs
paboTHI KOMaH]I 3aIIPETOB COMOCTaBHMa CO CKOPOCTHIO 00PaOOTKU TOPTOBBIX MIPUKA30B.

Co cTOpOHBI KJIINEHTOB U3MEHEHHI HEe TpeOyeTcs.

7. U3menennsi B uarep@eiicax u API
7.1 CGATE

e B morok FORTS _TRADE_REPL B ta6muisr orders_log u multileg_orders_log
100aBJIEHO MHOJIE:
o Xxstatus2 (i8) - Pacmmpenue /uist cTaTycoB 3asBOK (B JOIOJIHEHHE K OO Xstatus)
e B morok FORTS TRADE_REPL B ta6muisr user_deal u user_multileg_deal no6asnenst
TOJIST:
o Xstatus2_buy (i8) - Pacuupenue ajst CTaTyCcoB CAEIOK (B AOMOJHEHHE K MTOJTIO
xstatus_buy)
o xstatus2_sell (i8) - Pacurupenue aj1st CTaTycoB CAEIOK (B AOMOIHEHHE K TTOJTO
xstatus_sell)
e B norok FORTS_ORDLOG_REPL B Ta6mnuisr orders_log u multileg_orders_log
n00aBJIeHO NoJIe!
o Xstatus2 (i8) - Pacuripenue ajist CTaTycoB 3asBOK (B JOMOJIHEHHE K MO0 Xstatus)
e Bnorok FORTS DEALS REPL B tabnuus! deal u multileg_deal no6aBnens! mos:
o Xstatus2_buy (i8) - Pacuupenwue ajst CTaTyCcOB CAEIOK (B AOMOJHEHHE K MTOJTIO
xstatus_buy)
o xstatus2_sell (i8) - Pacurupenue aj1st CTaTycoB CAETIOK (B AOMOIHEHHE K TTOJTO
xstatus_sell)
e B morok FORTS USERORDERBOOK REPL B tabnuiy orders 1o6aBieHo nose:
o Xstatus? (i8) - Pacmmpenue yist CTaTycOB 3asBOK (B JOMOJTHEHHE K TOJIO Xstatus)
e B morok FORTS ORDBOOK REPL B Tabnuuy orders fo6asieHo mnoie:
o Xstatus2 (i8) - Pacmmpenue /uisi CTaTycOB 3asBOK (B JJOMOJHEHHE K TIONIO Xstatus)
e B mnorok FORTS COMMON_REPL B Tabauity common 100aBJI€HO I0JIe:
o opening_auction_price (d16.5) - Ilena aykinona OTKPBITHS
e Bmnorok FORTS REFDATA REPL nob6asnena Tabnuia sess_option_series -
OnmuonHkIe cepuu 1o ceccusiM. Tabmuiia sess_option_series OTIMYAeTCsS OT
CYIIECTBYIOILIEH options_series HaTM4ueM NoJst sess_id 1 MexaHHu3MOM OYHuCTKU. B
KJIMPHUHT B TaOJIUILY JOOABIISIFOTCS 3aIIUCH C HOBOW CECCHH.



e B mnoroke FORTS REFDATA REPL Haumnas ¢ Bepcuu 7.6 Tabnuiia option_series
OOBSIBIISIETCS yCTapeBIeH U OyeT yianeHa B MOCIeAYIOMUX Bepcrsix. Bmecto »Toit
TaOJIMIIBI HAJI0 MCTIOIB30BaTh TAOIMILY S€sS_option series.

e B morok FORTS REFDATA REPL no6aBnena rabnuna discrete auction - [TapameTpsr
HA3HAYCHHBIX ayKIIMOHOB OTKPBITHSI:

replID (i8) - CiysxeOHOE 1oJIe MOICUCTEMbI PEIUTMKAIINN

replRev (i8) - CiryskeOHOE 1moJIe TOACHCTEMBI PEIUTHKALIUT

replAct (i8) - CiyxeGHoe 110J1e MOICUCTEMbI PEIUTHKAIIN

discrete_auction_id (i8) - aentudukaTop ayKIpoHa OTKPHITHS

sess_id (i4) - UnentudukaTop TOproBoit ceccuu

add_order_start (t) - Bpems Hayana npruema 3asBOK B ayKIIHOH OTKPBITHS

add_order_finish_from (t) - Hauano untepBaia BpeMeHH, B TCUCHHE KOTOPOT'O

MIPOU30MUIET MPEKPAIICHUE MTPHEMa 3asBOK B AyKIIMOH OTKPBITUS

o add_order_finish_till () - Konen uaTepBana BpeMeHH, B TEYEHHE KOTOPOTO
MPOU30MIET MPEKPAIICHUE MTPHEMa 3asBOK B AyKIIMOH OTKPBITUS

o synchro_event_id_start (i4) - Unentudukarop CHHXpOCOOBITHS
"discrete_auction_add_order_started"

o synchro_event_id_finish (i4) - Unentudukarop CHHXpOCOOBITHS
"discrete_auction_add_order_finished"

e Bnorok FORTS REFDATA REPL no6asnena tabauna
discrete_auction_base_contract - bazoBble KOHTPaKThI, HA3HAYCHHBIC B AyKIIHOH
OTKPBITHS:

replID (i8) - CiyskeOHOE 1moJIe MOACHCTEMbI PETTHKAIIUH

replRev (i8) - Ciry>xeOHOE 1moJIe OACKHCTEMBI PEIUTUKAIIUN

replAct (i8) - CitysxebHOe T101€ TIOACUCTEMbBI PETUTHKAIIN

discrete_auction_id (i8) -MnenTudukaTop ayKimoHa OTKPBITHS

base_contract_id (i4) - YucnoBoit naentudukatop 6a30BOro KOHTpaKTa
o base_contract_code (c25) - Kox 6a30Boro KoHTpakTa

e Bmnoroke FORTS_REFDATA_REPL u3 Tabnuisi opt_sess_contents ynaneHs! moss
europe, min_step, lot_volume.

e B morok FORTS REFDATA REPL B Tabnuity user 100aBjieHo moJie:

o user_level (il) - Yposens noruna mons3oBarens: 1 - PO; 2 - bd; 3 - Kiuenr

e Bmnorok FORTS CLR _REPL B Tabnuisr fut_pos, opt _pos, fut pos sa u opt_pos_sa
N00aBJIeHBI TOJIS:

o pos_exec (d11.0) — KomuuecTBO UCIONMHEHHBIX MTO3UIINAI
o charge_exec (d16.2) - Coop 3a ucmosHeHHE

e B moroke FORTS CLR REPL naumHas ¢ Bepcuu 7.6 moiist vat_ex u vat_cc B Tabaumax
fut_pos, opt_pos, fut pos sa u opt pos_sa OOBSABIAIOTCS YCTAPEBIIUMHU U OyIyT
yZnajeHsl B Bepcuu 7.12.

e B moroke FORTS_INFO_REPL wu3 tabmurmr base_contracts_params ymajeHo mose
subrisk_step

e B noroke FORTS INFO REPL u3 tabnuus! futures params yaaneHo mnosje subrisk

o B komanny IcebergAddOrder no6asneno nosne type (i4). JloOaBiaeH HOBBII THIT KOMaH/IbI
IcebergAddOrder (msgid=472).

0O O O 0O O O O
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e Jlna moast TimelnForce (tag 59) no6asneno HoBoe 3uaucHue "'z BOC — 3asBka Book-or-
cancel (Passive only).
o Jlnsa mons Flags (tag 20008) moGaBieHbl HOBBIC 3HAYCHUS
o 0x1000000000000000 - 3asixa Book-or-cancel (Passive only)
o 0x4000000000000000 - ITpu3Hak 3assBKH/CHEITKHA BO BpeMs ayKIIMOHA OTKPBITHS

7.3 FAST

e Hoswsrit durar "0x1000000000000000 - 3asiBka Book-or-cancel (Passive only)" B nose
MDFlags B coobmenusx Market Data - Incremental Refresh (X).

e B cooomenusx Market Data - Snapshot / Full Refresh (W) u Market Data - Incremental
Refresh (X) s mons MDENtry Type nosiBuiiock HoBoe 3HaucHue: ‘W’ - IleHa aykunona
OTKPBITHS.

e B norok FUT-INFO no6aBnena tpancisaius HoBoro coodmienus DiscreteAuction
(MessageType = U1).

e B coobmenusx SecurityDefinition u SecurityStatus y nosns SecurityTradingStatus
MTOSIBUJIMCH HOBBIC 3HAYCHMUS:

o '119'- craproBai ayKIMOH OTKPBITUS IO HUHCTPYMEHTY; MOKHO CTaBUTh U
YAQIATH 3aIBKHU 110 ’TOMY HHCTPYMEHTY.
o '121'- 3aBeplieH ayKIHUOH OTKPBITUS IO STOMY HHCTPYMEHTY.

e B coobmenun Market Data - Incremental Refresh (X) y mosist MDFlags nosiBuiiocs HoBoe
3Hauenue: '0x4000000000000000' - [TpuzHak 3assBKU/CICTKHA BO BpEMs TUCKPETHOTO
ayKITMOHA.

7.4 TWIME

o B TimelnForceEnum no6asieno HoBoe 3HaueHue. "BOC" — 3asska Book-or-cancel
(Passive only).
o B FlagsSet no6aBieHbI OUTHI:
"BOC" - 3asBka Book-or-cancel (Passive only)
"DuringDiscreteAuction” - TIpu3Hak 3assBKH/CICTKH BO BpeMs ayKI[HOHA
OTKPBITHS
o Jlo6asneno HoBoe coobmmenue NewOrderlcebergX (message id=6011) - Jlo6aBnenue
aiicOepr-3asBKU C BO3MOXKHOCTHIO BbIOOpa BUAA 3asIBKU.
e B TradSesEventEnum no0GaBneHbl HOBbIE 3HAYCHHUS:
o "AuctionFinished" - OxoHn4anue NpoBeCHUS ayKIIMOHA OTKPBITHS
o "AuctionCollectOrderStarted" - Hauano c6opa 3asiBOK B ayKI[HOH OTKPBITHS
o "AuctionCollectOrderFinished" - Oxonuanue cOopa 3asBOK B ayKIIMOH OTKPBITUS
e B coobmenue SystemEvent (message id=7014) no6asneno none Eventld.
Nnentuduxarop coodbmenus (message id) mamenen ¢ 7011 na 7014.
e B TerminationCodeEnum no6aBneHo HoBoe 3HaueHue: "SequenceReset" — Copoc
HOMEPOB COOOIIICHUH.

7.5 0TC_TWIME



e B TerminationCodeEnum go6aBneno HoBoe 3HaueHwue: "SequenceReset" — COpoc
HOMEPOB COOOILIEHUH.

7.6 SIMBA_SPECTRA

e JloGaBneno coobmenne DiscreteAuction (msg id=13) - [lapameTpbl Ha3HAYEHHBIX
ayKIIMOHOB OTKPBITHSI.
e JloGaBneHa BO3MOXXHOCTH (hparMeHTaruu s cooduiennii BestPrices (msg 1d=3).
e Temneps coobmenus BestPrices (msg id=3) Bcerna OyayT UATH OTACITBHBIM MTAKETOM
(makeramu) B HavaJie TPAH3aKIIMU MATYHHTA.
e B coobmennn OrderUpdate (msg id=5) B monie MDFlags no6aBnena TpaHcisanus HOBBIX
(bnaros:
o 0x1000000000000000 - 3asiexka Book-or-cancel (Passive only).
o 0x4000000000000000 - ITpusHak 3asBKH/CIEIKU BO BpeMs ayKI[HOHA OTKPBITHSI.
e B coobmennu OrderExecution (msg id=6) B moie MDFlags noGaBiena TpaHcusus
¢mnara: 0x4000000000000000 - ITpu3Hak cAenku BO BpeMsl ayKIIMOHA OTKPBITHUSI.
e B coobmenusx SecurityDefinition (msg id=12) u SecurityStatus (msg id=9) B mosne
SecurityTradingStatus no6aBiieHa TpaHCIAIMSI HOBBIX 3HAYCHUI:
o '119' - craproBan ayKIIMOH OTKPBITUS 10 HHCTPYMEHTY; MOKHO CTaBHUTh U
yIAJIATh 3aBKH 110 ’TOMY HHCTPYMEHTY.
o '121'- 3aBepiieH ayKIMOH OTKPBITUS 110 3TOMY HHCTPYMEHTY.

8. U3MeHeHHd B OTUETAX

e Botuersl {04 XXYY.csv, f04cIXXYYZZZ.csv noGaBiaeHbl HOBbIE MO
(numeric(16,2))mns meranu3anuy 3HaYCHUs var_marg_b u var_marg_s:

o var_marg_b_settl_price — cocraBnstoias BApHaIMOHHON Map KK MOKYIIaTelIs,
CBSI3aHHAS C U3MEHEHUEM IICHBI (hIodepca

o var_marg_b_swap_rate — cocTaBmsirorasi BApHAIIHOHHON Map KK TOKYTIaTeJIs,
CBSI3aHHAS C U3MEHEHUEM CTABKHU CBOIT — CTABKH 3a NIEPEHOC IMO3HIINN overnight

o var_marg_s_settl_price — cocraBmnsrorasi BApHaI[HOHHON Map u TPO/IABIIa,
CBSI3aHHAS C U3MEHEHUEM IICHBI (hIodepca

o var_marg_s_swap_rate — cocTaBisltoIIasi BApUallMOHHON MapKu MPO/IaBIIa,
CBSI3aHHAS C U3MEHEHUEM CTABKHU CBOIT — CTABKH 3a NIEPEHOC IMO3HIINN overnight

e B oruersl fpos, fposcl nobaBnensr HoBbIE Mo (numeric(16,2)):

o ar_marg_p_settl_price — cocraBnsromnias BapuariMOHHONH Map>Ku 1O OTKPBITBIM
MO3UIUSAM Ha HA4yaJlo JIHA, CBA3aHHAS C U3BMEHEHHUEM IIeHbl (prouepca

o var_marg_p_swap_rate — cocTaBJiaronas BapualuOHHOW Map>KH MO OTKPBITHIM
MO3UIMSAM Ha HAYaJlo IHA, CBS3aHHAS C U3BMEHEHUEM CTaBKHU CBOII — CTaBKH 32
MepPEeHOC MO3ULMU overnight

o var_marg_d_settl_price — cocraBnstoras BapualimOHHOM MapKH IO CICIIKaM,
CBSI3aHHAS C U3MEHEHUEM IICHBI (hIoYyepca

o Vvar_marg_d_swap_rate — coctaBstolias BapualiOHHOW MapKH IO CICITKaM,
CBsI3aHHAs C U3MEHEHUEM CTaBKH CBOII — CTABKH 3a MEPEHOC MO3UINH overnight.

9. U3meHenus B repmuHaje Cpo4yHOro peIHKa



B tyn6ap okHa KOTUPOBOK J00ABIIEHBI KHOMKH JIJIsl OBICTPOM HACTPOMKH peKUMa
OTOOpaKCHHUS:

o (puxcupoBaHHOE I0JIOKEHHE LIEHTPA

0 Pa3peKECHHBIN PEKUM

o CTaHJAPTHBIN/ y3KHi/ IUPOKUIT

Jlo6aBneH HOBBIN THII 3asBKH - maccuBHast (Book-0r-Cancel 3asBka momeriaercs B
ouepenb (B cTakaH) TOJIBKO, €CJIM OHA HE MPUBOIUT C YACTUYHOMY WJIU TIOJTHOMY
CBEJICHUIO, NHAaY€ OHA OTKJIOHsETCs cucTteMoi). Jlis noaaepxanust HOBOTO THUIIA:

o B (opmy BBOZa HOBOI1 3asiBKM J0OOABJICH HOBBII THUII 3aBKU - IACCUBHAs;

o B (opMe BBOJAa HOBOH 3asIBKU BBIOOP alicOepT 3asBKH TENEph MPOU3BOIUTCS C
MOMOIIBIO Yek Ookca. AiicOepr 3aBKU MOTYT OBITh TOJIBKO KOTHPOBOYHBIMU WJIH
MaCCUBHBIMH,

o B okHe ‘CBou 3asgBKHW/ TOpy4eHHs’ 1J1s TapameTpa ‘THuIl 3asBKH’ MOSBHIOCH
HOBOE 3HaueHue - [laccuBHas 3asBKa.

B okne ‘Cou 3asBku/mopydyenus’ qo0aBieHa GuiabTpamus o HOBOMY TUITY 3asIBOK -
[IaCCUBHasl.

B okno’ [To3unuu/ nopyuenus’ nobapneH HOBbI mapameTp ‘Ilpemus B Bamiore’.
JI71st TUCKPETHBIX ayKIIMOHOB (B YaCTHOCTH JIJIsl ayKIIMOHA OTKPBITHA) pa3paboTaHo
HOBOE OKHO ‘JIMCKpeTHbIE ayKIIMOHBI .



Version 7.6 Changes and Updates

1. The opening auction

Support for the Opening auction was implemented. The opening auction is held in the SPECTRA
system before the start of the early additional trading session. The opening auction is used to
exclude an abnormal jump in the prices of derivatives at the opening of trading. This mechanism
is implemented in the format of a discrete auction of orders submitted to the opening auction at a
single opening auction price. The opening auction price is selected from the condition for
performing trades with the maximum number of contracts for the orders announced at the time of
the opening auction. The opening auction consists of a period for collecting orders and matching
orders at the opening auction price, determined based on information about all orders at the end
of the orders collection period.

The main parameters of the opening auction:

o Only futures, including perpetual futures, can participate in the opening auction. There
are no calendar spreads and options. The sign of admission of the instrument to
participate in the opening auction is set at the underlying asset level and applies to all
instruments of this underlying asset.

o During the period of collecting orders, only exchange quotation orders (‘Day’ type),
including icebergs, can be placed in the opening auction. BOK, FOK, 10C orders are not
allowed.

« Control of cross-orders: the intersection of the price levels of opposite orders with the
same TIN is not allowed (a later application is removed), while the settings "Allow cross-
trades™ and "Remove passive in a cross-trade" are not taken into account.

e Orders leading to cross-trades are not allowed in the opening auction.

e The orders prices must be within the limits of the price corridor of the instrument.

o Restrictions on placing orders in the early session at the BF level also apply to the
opening auction.

« Exchange orders from the evening session participate in the opening auction (including
icebergs, Book-or-Cancel orders.

« During the period of collecting orders, you can place and cancel orders (if this is allowed
for the instruments of this UA in this auction), the moving of orders is prohibited in the
opening auction.

e The start time for collecting orders is 10 minutes before the start of the early trading
session.

e The end time for collecting orders is random for all instruments in the interval specified
in the auction parameters.

o After the completion of the application collection phase and before the end of the auction,
operations with applications, including deletion, are not allowed.

o After the auction and the conclusion of trades at the opening price, the remaining orders
are matched, taking into account synthetic liquidity from calendar spreads. The trades
prices taking into account synthetic matching may differ from the opening price. At this
stage, orders for calendar spreads can be canceled if the crossness conditions are violated.



« Orders that are not matched during the opening auction are placed in the main trading
session.

All orders in the opening auction and trades performed based on the results of this auction have a
special sign in the tables of bids and transactions - DuringDiscrete Auction
(0x4000000000000000).

2. Book-or-Cancel orders

Support for the ‘Book-or-Cancel’ order type was implemented. Book-or-Cancel (BOC) order -
this is a kind of quotation order, is added to the Order-book only if it does not lead to partial or
complete matching, otherwise it is rejected by the system. Such an order can only be a passive
side in the trade (Maker).

Book-or-Cancel orders general properties:

o Book-or-Cancel orders can be negotiated and system, single-day (until the end of the
session) and multi-day. Also a Book-or-Cancel order can be an iceberg.

e Book-or-Cancel orders have a special sign in the ‘xstatus’ bit mask in the trade table -
"BOC (0x1000000000000000)".

« If the moving of a Book-or-Cancel order leads to its execution, then the moving is rolled
back, and the order itself remains in the system.

« If, when moving a pair of Book-or-Cancel orders, one of them can be executed, it is
rolled back, and the other order is moved.

o Book-or-Cancel orders are not allowed in the opening auction.

3. Modification of perpetual futures on currency pairs

The calculation of the variation margin in the evening clearing for perpetual futures is changed.
Now the calculation takes into account the "penalty funding"” when the price of the perpetual
futures deviate from the price of the underlying asset more than acceptable. The logic of
calculating the Swap Rate is changing, penalty funding was added to it when the contract price
deviates from the underlying asset price more than the allowable one. Formulas and detailed
descriptions can be found in the contract specifications. A detailed calculation of the variation
margin for perpetual futures was added to the reports, now a component of the variation margin
associated with a change in the futures price (var_marg_b_settl_price) and a component of the
variation margin associated with a change of rate for position transfer (var_marg_b_swap_rate)
are published in a separate field.

4. Publication of the commission for the execution of a position through the Spectra
gateway

The commission for the execution of a position in the clearing replica is transmitted in the
clearing replica in the gateway Plaza2. New fields in the ‘fut pos’, ‘opt pos’, ‘fut pos sa’ and
‘opt_pos_sa’ tables of FORTS CLR REPL stream:



e pos_exec — Number of executed positions
e charge_exec - Execution fee

5. Extension for the ‘xstatus ¢ field

The ‘xstatus’ field is running out of free bits. An additional field was added for the extension.
New field (extension for orders and trades statuses): xstatus2, xstatus2_buy and xstatus2_sell,
were added into orders and trades tables. Now these fields are filled with zero.

6. Accelerating the non-trading commands of setting clients prohibitions

System performance was increased for processing a command to set clients prohibitions
FutChangeClientProhibition, OptChangeClientProhibition. The speed of these commands is
comparable to the speed of processing trade orders. No changes are required on the side of the
clients.

7. Changes to the user interface and API
7.1 CGATE

e InFORTS TRADE REPL stream, new field in ‘orders log” and ‘multileg_orders log’
tables:
o Xstatus2 (i8) - Extension for orders statuses (in addition to the ‘xstatus’ field)
e in FORTS TRADE REPL stream, new fields in ‘user deal’ and ‘user multileg_deal’
tables:
o Xxstatus2_buy (i8) - Extension for trades statuses (in addition to the ‘xstatus_buy’
field)
o xstatus2_sell (i8) - Extension for trades statuses (in addition to the ‘xstatus_sell’
field)
e In FORTS ORDLOG _ REPL stream, new field in ‘orders _log’ and ‘multileg_orders log’
tables:
o Xstatus2 (i8) - Extension for orders statuses (in addition to the ‘xstatus’ field)
e InFORTS DEALS REPL stream, new fields in ‘deal’ and ‘multileg_deal’ tables:
o Xxstatus2_buy (i8) - Extension for trades statuses (in addition to the ‘xstatus_buy’
field)
o xstatus2_sell (i8) - Extension for trades statuses (in addition to the ‘xstatus_sell’
field)
e In FORTS USERORDERBOOK REPL stream, new field in ‘orders’ table:
o Xstatus2 (i8) - Extension for orders statuses (in addition to the ‘xstatus’ field)
e In FORTS ORDBOOK REPL stream, new field in ‘orders’ table:
o Xstatus2 (i8) - Extension for orders statuses (in addition to the ‘xstatus’ field)
e In FORTS_COMMON_REPL stream, new field in ‘common’ table:
o opening_auction_price (d16.5) - Opening auction price
e In FORTS REFDATA_ REPL stream, new table ‘sess_option_series’ - Optional series by
session. The 'set_option_series' table differs from the existing 'options_series' by having a



'sess_id field and a cleaning mechanism. Records from a new session are added to the
table in the clearing session.
In FORTS_REFDATA_REPL stream, sins version 7.6, the ‘option_series' table is
deprecated and will be removed in future versions. Use the 'sess_option_series' table
instead of this table.
In FORTS _REFDATA REPL stream, new table ‘discrete_auction’ - Parameters of
assigned opening auctions:
o replID (i8) - The service field of the replication subsystem
replRev (i8) - The service field of the replication subsystem
replAct (i8) - The service field of the replication subsystem
discrete_auction_id (i8) - Opening auction identifier
sess_id (i4) — Trade session identifier
add_order_start (t) - The start time for accepting orders to the opening auction
add_order_finish_from (t) - The beginning of the time interval during which the
acceptance of orders to the opening auction will stop
o add_order_finish_till (t) - The end of the time interval during which the
acceptance of orders to the opening auction will stop
o synchro_event_id_start (i4) — The ‘discrete_auction add order started’ synchro
event ID
o synchro_event_id_finish (i4) — The ‘discrete_auction add order finished’
synchro event 1D
In FORTS REFDATA REPL stream, new table ‘discrete auction base contract’ -
Underlying contracts assigned to the opening auction:
replID (i8) - The service field of the replication subsystem
replRev (i8) - The service field of the replication subsystem
replAct (i8) - The service field of the replication subsystem
discrete_auction_id (i8) - Opening auction identifier
base_contract_id (i4) - Numeric identifier of the underlying contract
base_contract_code (c25) - Underlying contract code
In FORTS _REFDATA REPL stream, the ‘europe’, ‘min_step’, ‘lot_volume’ were
removed from ‘opt_sess_contents’ table.
In FORTS _REFDATA _ REPL stream, new field in ‘user’ table:
o user_level (i1) - Login level: 1 - SA; 2 - BF; 3 - Client
In FORTS CLR _REPL stream, new fields in ‘fut_pos’, ‘opt_pos’, ‘fut pos sa’ and
‘opt_pos_sa’ tables:

o O O 0O O O

O 0 O O O O

o pos_exec (d11.0) — Number of executed positions
charge_exec (d16.2) - Execution fee

In FORTS CLR_REPL stream, sins version 7.6, the ‘vat_ex’ and ‘vat cc’ _fields in
‘fut_pos’, ‘opt_pos’, ‘fut pos sa’ and ‘opt_pos_sa’ tables are deprecated and will be
removed in version 7.12In FORTS INFO_REPL stream, the ‘subrisk step‘ field was
removed from ‘base contracts_params’ table.

In FORTS INFO_REPL stream, the ‘subrisk‘ field was removed from ‘futures params’
table.



e in IcebergAddOrder command, new field ‘type (i4)’. New command type was added -
IcebergAddOrder (msgid=472).

7.2FIX

o New value 'z’ (BOC - Book-or-cancel order) was added for the 'TimelnForce' (tag 59)
field
o New values were added for the 'Flags' (tag 20008) field:
o 0x1000000000000000 - Book-or-cancel order (Passive only)
o 0x4000000000000000 - Sign of an order/trade during the opening auction

7.3 FAST

e New flag "0x1000000000000000 - Book-or-cancel order (Passive only)" in the
'MDFlags' field of Market Data - Incremental Refresh (X) message
e Inthe Market Data - Snapshot / Full Refresh (W) and Market Data — Incremental Refresh
(X) messages, new value for the ‘MDEntryType’ field: “W’ - Opening auction price.
o New message DiscreteAuction (MessageType = U1) transmitted in FUT-INFO stream.
e Inthe SecurityDefinition and SecurityStatus messages, new values in the
‘SecurityTradingStatus’ field:
o '119' - the opening auction for the instrument started, you can place and delete
orders for this instrument
o '121'- the opening auction for this instrument completed
e Inthe Market Data - Incremental Refresh (X) message, new value in the ‘MDFlags’ field:
'0x4000000000000000' - Sign of an order/trade during a discrete auction.

7.4 TWIME

New value for 'TimelnForceEnum': 'BOC' — Book-or-cancel order (Passive only).
New bits in 'FlagsSet'":
o 'BOC'- Book-or-cancel order (Passive only)
"DuringDiscreteAuction™ - Sign of an order/trade during an opening auction
o New message 'NewOrderlcebergX (message id=6011)" - Adding an iceberg order with
the option to select the order type.
e New values for "TradSesEventEnum':
o 'AuctionFinished’ - The finish of the opening auction
o 'AuctionCollectOrderStarted’ - The start of accepting orders in the opening
auction
o 'AuctionCollectOrderFinished' - The finish of accepting orders in the opening
auction
e New 'Eventld' field in 'SystemEvent (message id=7014)". Message ID was changed from
7011 to 7014.
e New value for "TerminationCodeEnum': 'SequenceReset’ — Reset message numbers.

7.5 0TC_TWIME



o New value 'SequenceReset’ (Message counter reset) was added into
"TerminationCodeEnum',

7.6 SIMBA_SPECTRA

o New message 'DiscreteAuction (msg id=13)' - Parameters of assigned opening auctions.
e The possibility of fragmentation for messages 'BestPrices (msg id=3)' was added.
o Now the '‘Best Prices (msg id=3)" messages are send in a separate packages(s) at the
beginning of the matching transaction.
o New flags in the '"MDFlags' field of the 'OrderUpdate (msg id=5)' message:
o 0x1000000000000000 - Book-or-cancel order (Passive only).
o 0x4000000000000000 - Sign of an order/trade during an opening
e Inthe 'OrderExecution (msg id=6)" message, new value in the 'MDFlags' field:
0x4000000000000000 — Sign of an trade during an opening auction
e Inthe 'SecurityDefinition (msg id=12)" and 'SecurityStatus (msg id=9)' messages, new
values in the 'SecurityTradingStatus' field:
o '119' - the opening auction for the instrument started, you can place and delete
orders for this instrument.
o '121" - the opening auction for this instrument completed.

8. Changes in reports

e New fields (numeric(16,2)) in the csv, f04cIXXYYZZZ.csv reports:
o var_marg_b_settl _price —the component of the buyer's variation margin related
with the change of the futures price
o Vvar_marg_b_swap_rate — the component of the buyer's variation margin related
with the change of the swap rate for the ‘overnight’ position transfer
o Vvar_marg_s_ settl_price — the component of the seller's variation margin related
with the change of the futures price
o var_marg_s_swap_rate — the component of the seller's variation margin related
with the change of the swap rate for the ‘overnight’ position transfer
e New fields (numeric(16,2)) in the fpos, fposcl reports:
o ar_marg_p_settl price — the component of the variation margin on open positions
at the beginning of the day related with the change of the futures price
o Vvar_marg_p_swap_rate — the component of the variation margin on open
positions at the beginning of the day related with the change of the swap rate for
the ‘overnight’ position transfer
o var_marg_d_ settl price —the component of the variation margin on the trades
related with the change of the futures price
o Vvar_marg_d_swap_rate — the component of the variation margin on the trades
related with the change of the swap rate for the ‘overnight’ position transfer

9. Changes applied to Moex Spectra Terminal

e New buttons for quick setting of the display mode was added to the order-book window
toolbar:



o window with fixed centre;
o rarefied mode;
o standard/ narrow/ wide mode.
New order type - book-or-cancel (the order is added to the Order-book only if it does not
lead to partial or complete matching, otherwise it is rejected by the system). To maintain
a new type:
o new type book-or-cancel was added to the ‘Add order’ window;
o inthe ‘Add order’ window, the selection of the iceberg order is now made using
the checkbox. Iceberg orders can be market or book-or-cancel only;
o inthe “Your trades/ requests’ window, new value ‘Book-or-cancel order’ was
added for ‘Order type’ parameter.
Filtering by a new order type ‘Passive’ was added to the “Your orders/ requests’
New parameter ‘Premium in currency’ was added to the ‘Positions/ requests’ window.
New window for ‘Discrete auctions’.



