Cnucok n3aMeHeHun B Bepcmmn 7.9

1. KoacpcdhuumeHnt N0 B paspese basMcHOro aktuea

B Bepcum 7.9 pacumpsoTcs BO3IMOXHOCTM Hpokepa no ynpasneHuto 'O cBoux KnveHToB. B
[OMOSTHEHUE K YXKe CyLecTBytoweMy GyHKUMOHaNy no ynpasneHunio N0 Ha ypoBHE KIIMEHTCKOro
pasgena (KoadpduumneHT knnenTckoro N0), B cucteme CnekTpa peanmsoBaH KO3(MdOULMEHT
(MHOXWUTEenNb) 'O, 3a/1aBaeMblit Ha YpOBHE 6a3nCHOro akTMBa 1 B®, KOTopbI ByAET NPUMEHSATLCS
OZIHMM 3HaYeHMEM A1 BCEX K/TMEHTOB 3ToM B® no 3asiBkaM/no3mumsiM CPOYHbIX KOHTPAKTOB Ha
BblOpaHHbIN 6a3UCHbIM aKTUB. Peann3oBaHHbIN hYHKLMOHAN 3HAYMTENIbHO pacluMpsieT BO3MOXXHOCTU
6pokepa No CTUMyNMPOBaHMIO MHTEpPeca CBOMX KIMEHTOB K TOProB/ie CTPOro onpeaesneHHbIMU
NPOU3BOAHBIMU UHCTPYMEHTAMM.

3HaueHne koaddurumeHTa N0 MoxeT nameHsaTbes oT 0 Ao 10. YnpaBneHne HOBbIM NMapaMeTpoM
ocyLlecTBnsieTcs yepes TepMmHan CpoyHOro pbiHKa M HOBYHO LUJIFO30BYIO KOMaHAy
ChangeBFClientBaseContractParametersNextSession. MpUMeHeHNe 3aiaHHbIX 3HAYEHNI
NPOM3BOANTCA B BEYEPHUIM KIMPWHT. BBEAEHHbIE M MPUMEHEHHbIE 3HAYEHNS KO3 dULMEHTa
oTObpaxatoTcs B TepMuHane CpoYHOro pblHKa M TPaHCAMPYIOTCS LWto3e B Tabnunuax
brokers_base_contracts_params notos FORTS_REFDATA_REPL 1 FORTS_INFO_REPL
COOTBETCTBEHHO.

2. 3anpert Ha Kpocc-caesnku B 6esagpecHoM pexxume Ha CP

Peann3oBaH 3anpeT Ha COBEPLLEHNE KPOCC-CAENOK B 6e3a4pecHOM pexxuMe. 3anpeT sBnseTcs
rno6asnbHbIM MO PbIHKY U PacnpoCTPaHSIETCA Ha BCE TWMbl 3asiBOK U MPUMEHSIETCS NSt BCEX
MHCTPYMEHTOB. [N aapecHOro pexxvMa BO3MOXHOCTb COBEPLUEHMSI KPOCC-CAENOK COXPAHSIETCS.
MeHsieTcsl noruka cyulecTsytowero dnara "PaspelmnTb Kpocc-caenku". Bo3MoXHOCTb CoBepLIeHUs
KpOCC-CAENOK Tenepb PacrpoCTPaHSIETCS TONbKO HA aApPEeCcHbIE 3asiBKY.

3. CHATb NAaCCUMBHYIO 3asABKY NMpu Kpoccax

PeannsoBaHa BO3MOXHOCTb CHUMaTb NMacCUBHYHO (MENKEPCKYI0) 3asiBKY NPU KPOCC-CAENKE, BMECTO
OTK/IOHEHMSI BHOBb MOCTYNMBLUEN (aKTUBHOW). NS ynpaBneHnsl 3TOM BO3MOXHOCTbIO MCMOJb3YeTCst
HOBbIN hnar "CHATb NAaCCMBHYIO 3asiBKY MPY KPOCC-CAENKe", KOTOPbIM BbICTABNSETCS Ha YPOBHE
KJIMEHTCKOro pasaena no 3asiBNEHUIO YYacTHMKA. ECNn y KnneHTa BbICTaBeH Takour giar n Kpocc-
COesKM 3anpeLleHbl, TO B C/lydae BO3HUKHOBEHMS KPOCC-CAENKN ero naccvMBHas 3asieka byaeT cHaTa.
CHsITUEe NacCMBHOM 3asBKM NOAPa3yMeBaET NPOAO/HKEHNE CBEAEHNS aKTUBHOM 3asiBKM B paMKax
TpaH3akummn. Ecnun B npouecce cBeaeHns TpaH3aKuMs He MOXKET 3aBEPLUMTBLCS YCMELHO, TO CHATbIE
NMaccMBHble 3asiBKM BOCCTaHaBMBAIOTCS. Y CHATBIX NAacCMBHbIX KPOCC-3asiBOK B norne xstatus
BbICTAB/ISAETCS OT/IMUMTESNbHBIN Npu3Hak DueToCrossCancel (0x2000).

4. CtabununsaumoHHbIn MexaHu3M B B® Ha ¢hoHAO0BbIN MHAEKC

MoaundurumpyeTcs pacyeT BapyaLMOHHOW MapXXu B BEYEPHUIN KIIMPUHE ANSi BEYHbIX (PboYepCoB Ha
WHAEKCbI NO aHanoruu ¢ B® Ha BantoTHbIE Napbl. Tenepb BapnaLMOHHAs MapXa BeYepHero
KIMPUHIa onpeaensieTcs C y4eToM AONOMHUTENbHON cocTaBnsiowen (SwapRate) - "wrpadHoe
¢oHampoBaHue" (paHAMHN) NpY OTKNOHEHMM LieHbl Be4HOro dbtovepca OT LeHbl BA 6onblue
AOMYCTUMOMN BENNYMHBI. DOPMYIbl U AeTanbHOE ONUCAHNE MOXHO HaWTV B cneumndukaumsx
KOHTPaKTOB. 3HayeHue daHamHra nybnvkyertcs B wnto3e B Tabnuue fut_sess_settl notoka
FORTS_CLR_REPL B none swap_rate.

5. NHaukaTuBHbIA (hbaHAMHI B BeUYHbIX (hblouepcax

B uensx obecneyeHns Npo3payHOCTN pacyeToB M NPEAOCTaB/IEHUS yYacTHUKaM MHdopMaumum ob
MHAMKATMBHOM (hMHAHCOBOM pe3ysibTaTe Mo BeYHbIM btouepcaM, B TC CniekTpa peanv3oBaH pacyeTt
1 ny6nvKaums B LWO3e MHAMKATUBHOMO daHAMHra No BeYHbIM dbtouepcam (cnaraemoe

SwapRate). UHAMKATUBHBIN haHAMHI CYMTAETCS KAyt MUHYTY Mo popMyne, aHaIorMyHoii
pacyeTy haHaMHra B BEYEPHUI KITMPUHT, hOpMySbl U AETaNIbHOE OMNMMUCaHNE MOXHO HalTu B
cneundmKaumsx KOHTPaKToB. 3HayeHne SwapRate no3uUMOHNpYeTCs Kak LIEHOBOWM NapameTp
WHCTPYMEHTa, MNO3TOMYy He TPAHC/IMPYETCS B LU/IO3E B NMOTOKE MHAMKATUBHOMN BapUMaLMOHHOW MapXu
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no nosuummn (FORTS_VM_REPL.fut_vm). 3HauyeHne daHanHra nybnukyetcsa B wnto3e B Tabnuue
common notoka FORTS_COMMON_REPL B none swap_rate.

6. CepBuC pa3aaum 3anpeTos

B Bepcum 7.9 pa3aada notoka FORTS_PROHIBITION_REPL nepeBeaeHa Ha HOBbIV CEPBUC pasaayu
3anpeToB, NO3TOMY PEKOMEHAYEM K/TMEHTAM NPOBECTU peErpecCMoOHHOE TECTUPOBAHME.

7. ekoMmuccus ctaporo pyHKUMOHaNa

HaunHas ¢ Bepcum 7.9 B cucteme SPECTRA nipekpallaeTcs noaaepikka cepsuca MHMOpMUpoBaHUS
YYaCTHMKOB O MPOrHO3HbIX 3HaYeHuaX puck-napameTpos (ForecastIM) ¢ nocneayowmm
OTKOYEHMEM cepBuca B Bepcum 7.15.

8. U3aMmeHeHus B nHrepdeiicax u API
8.1. CGATE

e B notoke FORTS_COMMON_REPL B Tabnuuy common aobaneHo none:
e swap_rate (d16.5) - UHAWKaTMBHbIA haHAMHT B BEYHbIX blouyepcax
e B notok FORTS_COMMON_REPL no6aBneHa Tabnuua cobbiTuii sys_events.
e B notoke FORTS_PROHIBITION_REPL B Tabnuuy prohibition gobasneHsl nons:
o section_id (i4) - MaeHTndMKaTOp cekumm
e base_contract_id (i4) - YucnoBoi naeHTUdMKaTop 6a30BOro KOHTPaKTa
e B notoke FORTS_PROHIBITION_REPL HaunHas ¢ Bepcun 7.9 3HadeHme "0x20000000
(CnoTbl)" ana nons group_mask B Tabnuue prohibition 06bsiBnseTcs ycrapeBwnm n byaet
yoaneHo B Bepcun 7.15.
e B notoke FORTS_REFDATA_REPL 13 Tabnuy fut_sess_contents u fut_instruments yaaneHo
yCTapesLuee none is_percent.
e B notoke FORTS_REFDATA_REPL B Tabnuue investor ansa nong status gobasneHo HoBoe
3Ha4deHune: 0x40000000000 - CHATb NacCMBHYHO 3asiBKY NpW KPOCC-CAESKE.
e B notoke FORTS_REFDATA_REPL B Tabnuuy opt_sess_contents gobaeneHo none:
o state (i4) - CocTosiHME TOProB MO UHCTPYMEHTY
o B notoke FORTS_REFDATA_REPL HauuHas ¢ Bepcun 7.9 none state n3 tabnuu option_series
n sess_option_series o6bsBnseTca yctapeswum n 6yaeT yaaneHo B Bepcum 7.15. Bmecto
Hero cneayeT UCnosnb30BaThb none state n3 Tabnuupbl opt_sess_contents.
e B notok FORTS_REFDATA_REPL go6asneHa Tabnuua brokers_base_contracts_params -
NHavBuayanbHbii koadduumeHT MO B pa3pese 6a30BOro KoHTpakTa u bo:
o replID (i8) - Cny>xebHoe none NOACUCTEMbI penIMKaLum
replRev (i8) - Cny>xebHoe none NnoacMcTeMbl pensivkaumm
replAct (i8) - CnyxebHoe none noacncTeMbl pennkaunm
broker_code (c4) - Kog b®
base_contract_code (c25) - Koa 6a30B0ro KOHTpakTa
coeff_im (d16.5) - KoacdumumeHT 'O no 6a30BOMYy KOHTPaKTY A4Sl BCEX KITMEHTOB
JaHHol BO®
e B notoke FORTS_INFO_REPL 13 Tabnuupl base_contracts_params yaaneHo ycrapesliee
none is_percent.
e B notok FORTS_INFO_REPL gobasneHa Tabnuua brokers_base_contracts_params -
MHavBuayanbHbili koadduumeHT N0 B pa3pese 6a30BOro KOHTpakTa 1 bod:
e replID (i8) - Cny>xebHoe none NOACUCTEMbI peENINKaLUK
replRev (i8) - Cny>xebHoe nosne NoAaCUCTEMbI penInKauum
replAct (i8) - Cny>xebHoe none NoAcUCTEMbI pensivkaumm
broker_code (c4) - Kog b®
base_contract_code (c25) - Koa 6a30B0oro KOHTpakTa
coeff_im (d16.5) - KoachdmumeHT 'O no 6a30BOMYy KOHTPaKTy ANs BCEX KTMEHTOB
AaHHoW BO®
e [lobaBneH HOBbLIN cniar, NPOCTaBNSEMbIN B CHSATbIX M3-3a KPOCC-CAENOK 3asiBKaX:
"DueToCrossCancel (0x2000)" - Mpu3HaK CHATWS NAaCCMBHOWM 3asiBKW MPW KPOCC-CAETKE.



e [lobaBneHa HoBasi koMaHaa ChangeBFClientBaseContractParametersNextSession
(msgid=1057) - iameHeHne napaMeTpoB KnneHToB b® no bA:
e broker_code (c4) - Koa 6pokepckoit hupmbl
e bf _code (c2) - Kog B®, 3a1aBaeMbiit KIIMEHTOM
e base_contract_code (c25) - Koa 6a30Boro KOHTpakTa
e coeff_im (c17) - KoadhduumeHT O no 6a30BOMy KOHTPaKTy ANt BCEX KIIMEHTOB
AaHHon B

8.2 TWIME

e Bepcus cxembl coobuieHunin (aTpubyT version B aneMeHTe sbe:messageSchema) nameHeHa ¢
5 Ha 6.

e B FlagsSet nob6aeneH HoBbIvi dnar: "DueToCrossCancel" — Mpu3Hak CHATUS NAaCCUBHOWM
Kpocc-3asBku. ObpallaeM BHUMaHWE, YTO CHATUE 3asiBKU C HOBbIM MPU3HAKOM
"DueToCrossCancel" nponcxoanTt B cepeanHe TpaH3aKLUMM MaTymHra.

e B coobuieHne NewOrderSingleResponse (message id=7015) gobasneHo none Flags2.
NaoeHtndpukatop coobieHmns (message id) nameHen ¢ 7000 Ha 7015.

e B coobuweHne NewOrderIcebergResponse (message id=7016) nobasneHo none
Flags2. UaeHTudmkaTtop coobweHuns (message id) nameHeH ¢ 7013 Ha 7016.

e B coobuweHne OrderCancelResponse (message id=7017) nobaeneHo none Flags2.
NaoeHTndukatop coobuieHns (message id) nameHeH ¢ 7003 Ha 7017.

e B coobueHune OrderReplaceResponse (message id=7018) nobasneHo none Flags2.
NaoeHTndukatop coobuueHns (message id) nameHeH ¢ 7005 Ha 7018.

e B coobweHne ExecutionSingleReport (message id=7019) pobasneHo none Flags2.
NaeHTndukatop coobuieHns (message id) namereH ¢ 7008 Ha 7019.

e B coobuweHne ExecutionMultilegReport (message id=7020) gobaBneHo none
Flags2. NneHTndukaTtop coobuieHmns (message id) nameHeH ¢ 7009 Ha 7020.

e YpnanéH aTpubyT sinceVersion u3 cxeMbl COOBLLIEHWIA.

8.3 FIX

e [1nsa nons Flags (tag 20008) no6aeneH HoBbiN cnar: 0x2000 - Mpu3HaK CHATUSI NAaCCUBHOW
KpOCC-3asiBKMW.

e B coobweHne Execution Report sobaeneHo HoBoe none Flags2 (tag 20051) - Pacwmpenue
6uTOBOM Macku (B gononHeHue kK nonto Flags).

8.4 SIMBA SPECTRA

e Bepcus cxeMbl coobuieHuin (aTpubyT version B aneMeHTe sbe:messageSchema) n3MeHeHa ¢
1Ha3.

e B MDFlagsSet no6aeneH HoBbin dnar: "DueToCrossCancel” — Mpy3HaK CHATUS NAacCMBHON
Kpocc-3asBku. ObpallaeM BHUMaHWE, YTO CHATUE 3asiBKU C HOBbIM MPU3HAKOM
"DueToCrossCancel" nponcxoauT B cepeanHe TpaH3aKUMM MaTymHra.

e B coobueHnmn BestPrices (msg id=14) yaaneHo none BPFlags n go6aenensbl nonst MkiBidSize
(O6bem 3a8BoK NO NyyLen LeHe Ha nokynky) n MktOfferSize (O6bem 3asBOK No nyuLen
LeHe Ha npoaaxy). UaeHTndukaTtop cooblieHuns (msg id) nameHeH ¢ 3 Ha 14.

e YpaneH Habop ¢dnaros BPFlagsSet.

e [lobaeneH Habop ¢naros MDFlags2Set.

e B coobuweHne OrderUpdate (msg id=15) nobaeneHo none MDFlags2. NaeHTudukaTop
coobLeHunst (msg id) nameHeH ¢ 5 Ha 15.

e B coobueHune OrderExecution (msg id=16) nobasneHo none MDFlags2. NaeHTudmkaTop
coobueHunst (msg id) nameHeH ¢ 6 Ha 16.

e B coobeHne OrderBookSnapshot (msg id=17) nobasneHo none MDFlags2. aeHTudukatop
coobLeHunst (msg id) nameHeH ¢ 7 Ha 17.

e B coobweHnn OrderUpdate (msg id=15) B none MDFlags gobaeneHa TpaHcnsaums gnara:
"DueToCrossCancel" - MNpu3HaK CHATUS NAaCCUBHOM KPOCC-3asiBKMU.



8.5 FAST

e MpeHTndukaTtop coobuieHms OrdersLogMessage naMeHéH c '14' Ha '29'.

e WpeHTudumkaTop coobueHns BookMessage nameHéH ¢ '15' Ha '30'.

e MpeHTndukatop coobuueHns DefaultSnapshotMessage nameHéH ¢ '25' Ha '32'.

e WaeHTndukatop coobiueHns DefaultIncrementalRefreshMessage nameHéH ¢ 24" Ha '31".

e B wabnoHbl coobuieHnit OrdersLogMessage n BookMessage nobaeneHo none MDFlags2 -
PacwumpeHne 6utoson Macku (B aononHeHue k nonto MDFlags).

e B wabnoHbl coobuieHmnin DefaultIncrementalRefreshMessage n DefaultSnapshotMessage
pobaeneHo none TradingSessionSubID - Mepuoa Topros.: 'S' — aykumoH oTkpbiThs; 'N' —
HOPMasbHbIN NEepUOA TOProB. 3HAYEHUs B NOSE NepeaatoTcs Tonbko B notoke FO-TRADES u
TONbKO B co0bLeHnsix ¢ MDEntryType = '2' - Trade, B UHbIX C/Ty4asix nepeaaércs 3HayeHus
nullValue.

e B coobuweHnn OrdersLogMessage B none MDFlags no6aeneHa TpaHcnaums dnara 0x2000 -
Mpu3HaK CHATUA NACCMBHOM KPOCC-3asBKu. Mpu3Hak nepeaaércs ToNbKO B COOOLLEHNAX
OrdersLogMessage ¢ MDUpdateAction = 2 (yaaneHve 3asBku).

9. IaMeHeHun B oTyeTax

e B otyete CLIENTS:

e UM3MeHeH Tun nons cross_trade Ha varchar(1);

e M3MEHeHa /Ior1Ka 3anosiHeHus nons cross_trade ¢ y4eToM HOBbIX NPU3HAKOB:
«Pa3pelnTb Kpocc-caenkn» n «CHATb NaCCUBHYIO KPOCC-3asiBKY».

e W3 3aronoska otyeTa 007 yaaneHa nnwHSAS ;" B KOHLE CTPOKW.
o [lpoBeaeHa AEKOMUCCUS OTUETOB 3a HeadEKTMBHbIE TPaH3aKLMN:

o tranfeeupdXXYY.csv — nHgopmMaums o cbopax 3a HeapdeKTUBHbIE TPaH3aKLun
Bpokepckoi GupMbl B COBOKYMHOCTU MO pasaeniaM KIMPUHIOBLIX PErMCcTPoB C
oanHakoBbiM MHH (unu koa, 3amenstowmini UHH);

o tranfeeupddetailsXXYY.csv — geTanuanposaHHas UHbopMauns o cbopax 3a
HeaheKTMBHbIE TpaH3aKuum Bpokepckol MpMbl B COBOKYMHOCTM MO pasaenaMm
KJ/IMPUHIOBbIX PErncTpoB ¢ oaMHakoBbiM MHH (nnu ko, 3ameHsitowmin MHH);

o tranfeeshareXXYY.csv — uHgopmaums o cbopax 3a HeadheKTUBHbIE TPaH3aKLMK
Bpokepckon upMbl, CNUCbIBaEMbIX C Pa3AenoB KIMPUHIOBbLIX PErMCTPOB C
oavHakoBbiM MHH (unu koa, 3amensiiowmii UHH).

10. U3meHeHuna B TepMuHane CpoyHOro pbiHKa

e Peanu3oBaHa HacTpolka wpudTa Yepe3 HaCTPOKN TepMUHana:

e rnobanbHas HaCTPOWKa ANs BCEro MPUIOXEHUS Yepe3 NMyHKT OCHOBHOMO MEHI0
'HacTpoiika/ HactpouTb TepMuHan/ OcHOBHbIE' Ha Bkaake 'Bua’

e [N KOHKPETHOIrO OKHa Yepe3 NyHKT KOHTEKCTHOrO OKkHa 'HacTpomnkm okHa' Ha
BKk1aake '‘Bua'.

e [1N5 OKOHHOrO pexxunma oTobpaxkeHust nosiBunack HoBas onuus 'TipyBs3ka K ceTke' -
N3MEHEHNe pa3MepoB OKHA U CMELLEHME ero Ha aKpaHe npu BKIOYEHHOW onumnm
NpoucxoamuT ¢ warom B 10 nukcenei.

e /I3MeHeHus no opraHusaumm paboTel ¢ UCC:

e MOSIBUJICS HOBbIN MYHKT OCHOBHOMO MeHio - 'MICC', B KOTOpOM cobpaHbl cneaytoLime
NOAMNYHKTbI:
e HOBOCTW - NYHKT NepeHeceH M3 NyHKTa OCHOBHOro MeHto 'Tabnuubl';
e 0O60pOTbl MO pbIHKaM - HOBOE MH(OPMALMOHHOE OKHO C AaHHbIMU,
nony4eHHsiMn ¢ UCC;
e [lpasgHuKkKn n paboune BbIXOAHbIE - KaneHaapb;
e HOBble KHOMKW Ha NaHenu MHCTPYMEHTOB A/ MHOPMALMOHHBIX OKOH ¢ UCC;
e TpaHcnopT no MCC MOXeT NOAKIIYATLCSA U OTKIHYATLCS HE3ABUCUMO OT OCHOBHOMO
NOAKSIOYEHNS TEPMUHANA;



e MOSIBUIMCH HOBbIE MYHKTbl MEHIO, CBSI3AHHbIE C MNOAMOYEHNEM/ OTK/IOUYEHMEM
TpaHcnopTta UCC;
e W3MEHEHWs! B HAaCTPOMKaXx:
e Becb (hyHKLMOHaN, cBsi3aHHbIM ¢ MCC, nepeHeceH B oTAeNbHbIN nnarud 'MCC!
N MOXET 6bITb MOMHOCTBIO OTK/OYEH (NMYHKT OCHOBHOIO MeHto 'HacTpoiika/
Hactpoutb TepMuHan/ MnaruHel');
e B HacTponkax 'TpaHcriopTa' Bknaaka 'Cepsuc NCC' nepenmeHoBaHa B 'CC';
e Ha Bknagke 'TpaHcnopt/ NCC' yaaneH napameTp 'KonnmyectBo NOBTOPOB Mpu
oLIMbKax coeanHeHus';
e Ha Bknagke 'TpaHcnopt/ NCC' pobaBneH napametp 'Tlepmoa nepesanpoca
(cexyHA)';
e Ha Bknaake 'TpaHcnopt/ UCC' pobasneHa onums '3anpawmBaTtb YYETHbIE
[AHHble B Avanore noakIyeHns TpaHenopTa'.
HoBoe okHO 'YnpaBneHune napametpamu knmeHToB bO® no BA', B KOTOpOM oTobpaXkaeTcs
koapduumneHT O B paspese BA.
HOBbI MYHKT OCHOBHOIrO MeHI0 'AAMUHUCTPUPOBaHMeE/ YnpaBneHve napaMeTpaMmn KIMEHTOB
B® no BA'.
B okHax ‘®uHaHcoBble MHCTPYMeHTbI' 1 *iHdopMaumsa’ nobasneHbl HOBblE MapaMeTpbl:
e ‘CraBka LU®' - MHaMKaTMBHas CTaBka WTpadHOro goHaAMpoBaHus (Ans BEYHOro
(btoyepca)
e 'CraBka LLU® npepn.’ - CraBka WTpadHOro (OHAMPOBaHMS B BEYEPHWUIA KIIMPUHI
npeablayLen ceccumn (Ansi BEYHOro gbioyepca)



Version 7.9 Changes and Updates

1.Collateral coefficient in the context of the underlying asset

Version 7.9 expands the broker's ability to manage the initial margin of its clients. In addition to the
already existing functionality for managing collateral at the level of the client section (Client
collateral coefficient), the Spectra system implements the collateral coefficient (multiplier), set at the
level of the underlying asset and the BF, which will be applied by one value for all clients of this BF
on orders / positions of forward contracts for the selected underlying asset. The implemented
functionality significantly expands the broker's ability to stimulate the interest of its clients in trading
strictly defined derivatives.

The collateral coefficient value can vary from 0 to 10. The new parameter is managed via MOEX
Spectra Terminal and the new gateway command
ChangeBFClientBaseContractParametersNextSession. The given values are applied to the evening
clearing. The set and applied coefficient values are displayed in the MOEX Spectra Terminal and
broadcast by the gateway in the 'brokers_base_contracts_params' table of the
FORTS_REFDATA_REPL and FORTS_INFO_REPL streams, accordingly.

2.Prohibition on cross-trades in system mode on Derivatives market

Cross-trades in system mode are prohibited. The prohibition is global in the market and applies to all
orders types and to all instruments. The possibility of making cross-trades is preserved for the
negotiated mode. The logic of the existing flag ‘Allow cross-trades’ was changed. The ability to make
cross-trades now applies to negotiated orders only.

3.Cancel a passive order in cross-trades

Implemented the ability to cancel a passive (maker's) order in a cross-trade, instead of rejecting a
newly received (active) one. To manage this feature, the new flag 'Cancel a passive order in a cross-
trade' is used, which is set at the level of the client section according to the participant's application.
If the client has such a flag set and cross-trades are prohibited, then in the event of a cross-trade,
his passive order will be canceled. Cancelation of a passive order implies the continuation of the
matching of the active order within the transaction. If the transaction cannot be completed
successfully during the matching process, then the canceled passive orders are restored. Canceled
passive cross-orders have the DueToCrossCancel (0x2000) distinguishing sign set in the 'xstatus'
field.

4.Stabilization mechanism in perpetual futures on stock index

The calculation of the variation margin in the evening clearing for perpetual futures on indexes was
modified by analogy with the perpetual futures on currency pairs. Now the variation margin of the
evening clearing is determined taking into account an additional component (SwapRate) — ‘penalty
funding” when the price of the perpetual futures deviates from the price of the underlying asset
more than the allowable value. Formulas and detailed description can be found in contract
specifications. The funding value is published in the gateway in the 'swap_rate' field of the
'fut_sess_settl' table in the FORTS_CLR_REPL stream.

5.Indicative funding in perpetual futures

In order to ensure transparency of settlements and provide participants with information about the
indicative financial result for perpetual futures, TS Spectra implements the calculation and
publication in the gateway of indicative funding for perpetual futures (SwapRate term). Indicative
funding is calculated every minute according to a formula similar to the calculation of funding in the
evening clearing formulas and detailed description can be found in the contract specifications. The
SwapRate value is positioned as a price parameter of the instrument, therefore it is not broadcast in
the gateway in the stream of indicative variation margin on position (FORTS_VM_REPL.fut_vm). The
funding value is published in the gateway in 'swap_rate' field of '‘common’ table of the
FORTS_COMMON_REPL stream.
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6.Prohibitions service

In version 7.9, the distribution of the FORTS_PROHIBITION_REPL stream was transferred to a new
service for distributing prohibitions, so we recommend to customers conduct regression testing.

7.Decommissioning of the old functionality

Since version 7.9, the SPECTRA system stops supporting the service of informing participants about
the predicted values of risk parameters (ForecastIM) with the subsequent disabling of the service in
version 7.15.

8.Changes to the user interface and API
8.1. CGATE

e In FORTS_COMMON_REPL stream, new field in ‘common’ table:
e swap_rate (d16.5) - Indicative penalty funding in perpetual futures
e In FORTS_COMMON_REPL stream, new ‘sys_events’ event table.
e In FORTS_PROHIBITION_REPL stream, new fields in ‘prohibition’ table:
e section_id (i4) - Section ID
e base_contract_id (i4) - Underlying contract ID
e In FORTS_PROHIBITION_REPL stream, since version 7.9, the value '0x20000000 (Spots)' for
the 'group_mask’ field in the 'prohibition' table is deprecated and will be removed in version
7.15.
o In FORTS_REFDATA_REPL stream, deprecated 'is_percent' field was removed from
'fut_sess_contents' and 'fut_instruments' tables.
e In FORTS_REFDATA_REPL stream, new value for ‘status’ field in ‘investor’ table:
0x40000000000 - Cancel a passive order in a cross-trade.
e In FORTS_REFDATA_REPL stream, new field in ‘opt_sess_contents’ table:
o state (i4) - Trading state on the instrument
o In FORTS_REFDATA_REPL stream, since version 7.9, 'state’ field in 'option_series' and
'sess_option_series' tables is deprecated and will be removed in version 7.15. Instead, use
the 'state’ field from the 'opt_sess_contents' table.
e In FORTS_REFDATA_REPL stream, new ‘brokers_base_contracts_params’ table - Individual
collateral coefficient in the context of the underlying contract and BF:
o replID (i8) - Service field of the replication subsystem
replRev (i8) - Service field of the replication subsystem
replAct (i8) Service field of the replication subsystem
broker_code (c4) — BF code
base_contract_code (c25) - Underlying contract code
coeff_im (d16.5) - Collateral coefficient on underlying contract for all clients of this
BF
e In FORTS_INFO_REPL stream, deprecated 'is_percent' field was removed from
base_contracts_params' table.
e In FORTS_INFO_REPL stream, new ‘brokers_base_contracts_params’ table - Individual
collateral coefficient in the context of the underlying contract and BF:
o replID (i8) - Service field of the replication subsystem
replRev (i8) - Service field of the replication subsystem
replAct (i8) Service field of the replication subsystem
broker_code (c4) — BF code
base_contract_code (c25) - Underlying contract code
coeff_im (d16.5) - Collateral coefficient on underlying contract for all clients of this
BF

e New flag used in canceled orders due to cross-trades: "DueToCrossCancel (0x2000)" - Sign
of canceling a passive order in a cross trade.

e New command ChangeBFClientBaseContractParametersNextSession (msgid=1057) -
Changing the parameters of BF clients for UA:



e broker_code (c4) - BF code

e bf_code (c2) - BF code set by the client

e base_contract_code (c25) - Underlying contract code

o coeff_im (c17) - Collateral coefficient on underlying contract for all clients of this BF
8.2 TWIME

e Message scheme version (‘version’ attribute in ‘sbe:messageSchema’ element) is changed
from 5 to 6.

e New flag in ‘lagsSet’: ‘DueToCrossCance’ — passive cross-order cancelation. Please note that
order cancelation with new ‘DueToCrossCancel’ flag happens in the middle of the matching
transaction.

e ‘Flags2’ field added in ‘NewOrderSingleResponse’ message (message id=7015). Message ID
is changed from 7000 to 7015.

e 'Flags2’ field added in NewOrderIcebergResponse (message id=7016). Message ID is
changed from 7013 to 7016.

e ‘Flags2’ field added in OrderCancelResponse (message id=7017). Message ID is changed
from 7003 to 7017.

e ‘Flags?’ field added in OrderReplaceResponse (message id=7018). Message ID is changed
from 7005 to 7018.

e 'Flags?’ field added in ExecutionSingleReport (message id=7019). Message ID is changed
from 7008 to 7019.

o 'Flags?2’ field added in ExecutionMultilegReport (message id=7020). Message ID is changed
from 7009 to 7020.

e ‘sinceVersion’ attribute is removed from message scheme.

8.3 FIX

e New flag added for Flags (tag 20008) field: 0x2000 - passive cross-order cancelation.
e New ‘Flags2’ (tag 20051) field added in Execution Report message — bite mask extension (in
addition to ‘Flags’ field).

8.4 SIMBA SPECTRA

e Message scheme version (‘version’ attribute in ‘sbe:messageSchema’ element) is changed
from 5 to 6.

e New flag added to MDFlagsSet: ‘DueToCrossCancel’ — passive cross-order cancelation.
Please note that order cancelation with new "DueToCrossCancel" flag happens in the middle
of the matching transaction.

o BPFlags field removed in ‘BestPrices’ (msg id=14) message, new fields added: ‘MktBidSize’
(best buy price order volume) and ‘MktOfferSize’ (best sell price order volume) Message ID
changed from 3 Ha

o 'BPFlagsSet’ flag set removed.

e 'MDFlags2Set’ flag set added.

o ‘MDFlags?2’ field added OrderUpdate (msg id=15) message. Message ID changed from 5 to

15.

e 'MDFlags?2’ field added OrderExecution (msg id=16) message. Message ID changed from 6
to 16.

e ‘MDFlags?2’ field added OrderBookSnapshot (msg id=17) message. Message ID changed
from 7 to 17.

e New flag added to ‘MDFlags’ field for ‘OrderUpdate’ (msg id=15) message:
"DueToCrossCancel" - passive cross-order cancelation

8.5 FAST

e Message identifier for ‘OrdersLogMessage’ changed from '14' to '29'.



Message identifier for ‘BookMessage’ changed from '15' to '30".

Message identifier for ‘DefaultSnapshotMessage’ changed from '25' to '32'.

Message identifier for ‘DefaultIncrementalRefreshMessage’ changed from '24' to '31".

MDFlags2 field added to message templates for ‘OrdersLogMessage’ and ‘BookMessage’

messages - bite mask extension (in addition to ‘MDFlags’ field).

e ‘TradingSessionSubID’ field added to message templates for
‘DefaultIncrementalRefreshMessage’ and ‘DefaultSnapshotMessage’ messages — Trading
period: 'S' — opening auction; 'N' — normal trading period. Values for these fields FO-TRADES
are present only for ‘“MDEntryType’ = '2' — Trade messages, else ‘nullValue’ is set.

e New flag added in ‘MDFlags’ field for ‘OrdersLogMessage’ message: 0x2000 - passive cross-

order cancelation. This flag can be present only in ‘*OrdersLogMessage’ message with

‘MDUpdateAction” = 2 (order removal).

9.Changes in reports

e In CLIENTS report:

e type of ‘cross_trade’ field was changed to varchar(1);

o the filling logic of the ‘cross_trade’ field was changed, taking into account new flags:
"Allow cross-trades" and " Cancel a passive order in a cross-trade ".

e Extra";" was removed from ‘007’ report header at the end of the line.
e Reports for inefficient transactions were decommissioned:

e csv — information about fees for inefficient transactions of the Brokerage Firm in
aggregate by sections of clearing registers with the same TIN (or a code that
replaces the TIN);

e csv — detailed information about fees for inefficient transactions of the Brokerage
Firm in aggregate by sections of clearing registers with the same TIN (or a code that
replaces the TIN);

e csv — information about the fees for inefficient transactions of the Brokerage Firm
deducted from sections of clearing registers with the same TIN (or a code that
replaces the TIN).

10.Changes applied to MOEX Spectra Terminal

o Implemented font setting through terminal settings:
o global setting for the entire application via main menu item ‘Settings/ Terminal
settings/Main’ on the 'View' tab
o for a specific window via context menu item ‘Window settings’ on the 'View’ tab
e New option ‘Snap to grid’ for mode with windows only - window resizing and shifting it on
the screen occurs in increments of 10 pixels.
e Changes in the organization of work with ISS:
e new item of the main menu - ISS, which contains the following subsections:
e News - item moved from ‘Tables’ main menu item;
e Market turnover - new information window with data from ISS;
o Holidays and work weekends - calendar;
e new toolbar buttons for ISS information windows;
e ISS transport can be connected and disconnected regardless of the main connection
of the terminal;
e new menu items for connection/ disconnection of the ISS transport;
e settings changes:
o all functionality related to ISS was moved to a separate plugin ‘ISS’ and can
be completely disabled (mane menu item ‘Settings/ Terminal settings/
Plugins’);
e in'Settings/ Terminal settings/ Transport’ tab ‘ISS service’ renamed to ‘ISS’;
e in'Settings/ Terminal settings/ Transport’ tab ‘ISS’, parameter ‘Number of
connection retries in case of connection error’ was removed;
e in'Settings/ Terminal settings/ Transport’ tab ‘ISS’, new parameter
‘Requery period (sec)’;



e in'Settings/ Terminal settings/ Transport’ tab ‘ISS’, new parameter ‘Request
account data in transport connection dialog’ .
New window ‘Manage BF clients parameters for UA’, which contains collateral
coefficient in the context of UA.
New item of the main menu ‘Management/ Manage BF clients parameters for UA'.
New parameters in ‘Financial instruments’ and ‘Information” windows:
e Penalty funding rate - Indicative penalty funding rate (for perpetual futures)
e Penalty funding rate previous- The penalty funding rate in the previous
session's evening clearing (for perpetual futures)



