CnnUcoK nameHeHum B sepcumn 7.12

1. MpemuanbHbie ONUUOHbI HA BaaloTy (1 aTan)

B Bepcum 7.12 Ha CpOUYHOM PbIHKE MIaHMPYETCA 3aMyCK HOBbIX MPOU3BOAHbIX MHCTPYMEHTOB — €BPOMNENCKNX
NpemmanbHbIX PacyeTHbIX OMLMOHOB Ha BatoTy. Ha nepBom aTane onuMoHbl Ha BaatoTy ByayT 3anycKaTtbea
Ha naathopme 1 OMNLMOHHON Moaenn (NPaNCHMHT, MapXUPOBaHWNE) CYLLLECTBYHOLLIMX B CUCTEME OMLMOHOB Ha
akumu (OHA), BBOZa Kakmnx-M60 A0MNOMHUTENbHbIM NapamMeTpoB He naaHupyeTca. Mo aHanorum ¢ onuuoHamm
Ha aKLMW 3aMyCcKaemble OnumMoHbI (ONUMOHHbIE CepUM) NPUBA3LIBAIOTCA K KoNaTepasbHOMY dbloyepcHOMY
NHCTPYMEHTY, 63a30BbIM aKTUBOM A1 KO/I/1aTePasibHOro GbHOUYEPCHOr0 MHCTPYMEHTA ABAETCA BaJIlOTHbIN
Kypc (asset_class=2). Takum o0b6pasom, nepapxmyeckas CTPYKTypa MHCTPYMEHTOB He MeHSAeTCA.

Mogenb MmapX1UpoBaHWA, aITOPUTM pacyeTa KPUBOW BONATUIBHOCTU U GopMy bl LLeHo0bpa3oBaHMA ANs
OMLMOHOB Ha BaNtOTY NONHOCTbIO HACAeAYHTCA U3 MOAENN PeaIN30BaHHbIX B CUCTEME OMLMOHOB Ha aKLMW.
Mopsaok pacyeta NetOptionValue TaK)Ke aHasorMyeH pacyeTy aToro napametpa aasa OHA.

MOCKO/IbKY 3aMyCcKaemble OMUMOHbI Ha BaNtOTY ABAAIOTCA €BPONENCKUMM U PacHeTHbIMKU, UCMONHATLCA ByayT
TO/IbKO OMUMOHbI, Haxogsalmecs "B AeHbrax'", B aBTOMaTUYECKOM PEXKMME, U 3aABKM Ha UCMOHEeHWe/0TKas oT
MCMOMIHEHMA MO TaKMM ONUMOHAM NPUHUMATLCA He ByayT. Jaa onpegeneHms GUHaHCOBOro pesyibTaTa
MCMNONIHEHMA OMNLMOHA B AeHb IKCNUPaLLIMM UCMONb3yeTcA LieHa BA, BbluMC/ieHHan aHaNoTMYHO LeHe
ncnosHeHua GbloYepcos Ha AaHHbIN BA. [leTanbHOe onucaHne MOXKHO NOCMOTPETb B COOTBETCTBYHOLLUX
cneundmrKaumax KOHTPaKTOB.

2. UsmeHeHUA B uHTepdeiicax u API

2.1. CGATE

e B notoke FORTS_COMMON_REPL B Tabnuuy sys_events gobasneHo none:
e event_type (i4) - Tun cMHXpOCOBLITUA

e B notoke FORTS_COMMON_REPL HaunHasa c Bepcun 7.12 none type B Tabauue sys_events
06bABNAETCA yCTapeBWMM M ByaeT yaaneHo B Bepcun 7.18. BmecTo Hero cnefyer ncnosib3osaTb
none event_type.

e B notoke FORTS _REFDATA_REPL 13 Tabnuubl opt_sess_contents yaaneHbl yctapesLume nons
d_exec_begun d_exec_end. BmecTo HMX cneayeT ncnonb3oBaTh nose expiration_date n3 Tabanupl
sess_option_series.

e B notoke FORTS_REFDATA_REPL 13 Tabnunubl opt_sess_contents yaaneHo ycTapesLiee nose
step_price. BMmecTo Hero cnegyeT UCNoAb30BaThb nose step_price U3 Tabanubl sess_option_series.

e B notoke FORTS_REFDATA_REPL HaumHas ¢ Bepcun 7.12 none opt_sess_id B Tabanue session
06bABNAETCA yCTapeBLWMM M ByaeT yaaneHo B Bepcun 7.18. BmecTo Hero cnefyert ncnosib3osaTb
none sess_id.

e B noTtoke FORTS _REFDATA_REPL B Tabnmuy sess_option_series gobasneHbl Nons:

e step price_clr (d16.5) - CToMmoCTb Lara LeHbl BEYEPHEro KAUPUHTa.
e step_price_interclr (d16.5) - CromocTb Lara LeHbl MPOMEXKYTOYHOTO KANPUHTa.

e B noTtoke FORTS_CLR_REPL u3 tabnuu fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa yaaneHbl nons
vat_ex u vat_cc.

e B noTtoke RTS_INDEX_REPL HaumHas ¢ Bepcun 7.12 none value B Tabauue rts_index obbaBnserca
yCTapeBLlWMM 1 byaeT yaaneHo B Bepcun 7.18. BmecTo Hero cnenyeTt UCnosib3oBaTtb
none value_highprec.

2.2 SIMBA SPECTRA

e B coobuieHusax SecurityDefinition (msg id=12) un SecurityStatus (msg id=9) B none
SecurityTradingStatus go6aBneHa TpaHCAALMA HOBOIO 3HaYeHUA:
e '20'- HeusBecTHOe COCTOAHME TOPTrOB MO MHCTPYMEHTY.
e '122'- Ceccua NO MHCTPYMEHTY NMPUOCTAHOB/IEHA. Henb3s cTaBUTb 3asiBKMU, HO MOYKHO
YOANATb N0 3TOMY UHCTPYMEHTY.



e B coobuieHusax SecurityDefinition (msg id=12) n SecurityStatus (msg id=9) B none
SecurityTradingStatus n3ameHeHo onucaHue gnsa 3HaYeHus '2' - MpMocTaHOBKA TOProB Mo BCEM
WMHCTPYMeHTam. Henb3A CTaBUTb 3aABKM, HO MOXKHO YAaNATb.

e B coobueHnu SecurityDefinition (msg id=12):

e [1na nona NoEvents n3ameHMAMCb AONYCTUMbIE 3HAYEeHUA:
e '1'- ana dbroyepcos.
e '2'- N4 ONUMOHOB.
e [peKkpalieHa TpaHcaauusa nonem ¢ EventType=5 ([aTta BBoAa MHCTPYMEHTa B obpalleHue) u
EventType=100 (JaTta Hayana SKCNMPaLMM UHCTPYMEHTA).
e [1ns nona CFICode nob6aBneHbl HOBble 3HaYEHUA:
e 'OCECCS' - eBponeinckuii pacyeTHbl onumoH Call Ha BantoTy
e 'OPECCS' - eBponeickuii pacyeTHbIl onuuoH Put Ha BantoTy

2.3 FAST

e B coobuenusx Security Definition (d) n Security Status (f) gns atpubyTa SecurityTradingStatus:
e '122'- HoBoe 3HayeHMe - Ceccua No UHCTPYMEHTY NPUOCTaHOB/IEHA. Heb3s CTaBUTb 3asBKM,
HO MOKHO YAaNATb MO 3TOMY MHCTPYMEHTY.
e 1114 3HaYeHus '2' nsmeHeHo onucaHue - MpMoCTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM.
Henb3s cTaBUTb 3as1BKM, HO MOXKHO YAaNATb.
e B coobuieHunm SecurityDefinition (d):
e anqa atpubyta EventType 6onblue He TpaHcAupyeTca 3HadyeHume '100' - [laTa Havana
3KCMNMpaLmm MHCTPYMEHTa
e anqa atpmubyTta NoEvents U3MeHMAUCHL AONYCTUMbIE 3HAYEHUA:
e '1'- anAa dbroyepcos.
e '2'-4NnA ONUMOHOB.
e nobasneHbl HoBble CFl Koapl 419 ONUMOHOB Ha BaJIIOTY:
e 'OCECCS' - eBponeickuii pacyeTHblt onumoH Call Ha BantoTy
e 'OPECCS' - eBponeinckuii pacyeTHbll onuuoH Put Ha BantoTy

3. UsameHeHuA B peno3nuTopuun cxem noaavym KomaHg

MeaneHHble Bepcun KomaHabl ChangeClientMoney (Bepcun KomaHg ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply
ID out = 104 ) HauMHanA ¢ Bepcum 7.12 06bABAAIOTCA YCTapeBLWIMMK M ByayT yaaneHsl B Bepcum 7.18.
Ncnonb3yiite 6onee bbicTpyto Bepcuio KomaHabl ChangeClientMoney ¢ ID in = 458 / Reply ID out = 187.

4. I3meHeHunA B oTyeTax

B 3aronoske otyeta multilegfO4cl XXYY.csv yaaneH anwHuii npoben (mexay NCC_REQUEST_BUY u
NCC_REQUEST_SELL).

5. UameHeHusa B TepmunHane CpoUYHOro pbiHKa

e B oOKHe 'OuMHaHCOBbIE MHCTPYMEHTbI'06aBNAEH HOBbIM NapameTp 'Tun KoHTpaKTa' - Tun 6a3oBoro
KOHTpaKTa.

e [paHuLbl BUAKETOB B GOKOBOI NaHe M Tenepb MOMyT CMEeLLATbCA MO KeaHWIo Nob30BaTens,
a caMM MAaLIKM BUAMKETOB MOTYT NepemeLaThes.

e U3 okHa 'Bce caenkn' yaaneH Hencnonbayemblii napametp 'Cratyc' (CtaTyc caenku) B uensax
YMeHbLLIEeHUA NoTpebaeHUa NamaTK.

6. U3meHeHus B UHTepdeiicax, n1aHupyemble B byayLimx peamnsax

HanomuHaem, yto B MHTepdelice CGATE B Bepcumn 7.15 nnaHuMpytoTca cneayowme n3aMeHeHnsa:

e [lnaHupyeTca yganeHve cneayrowmx nonem:
e FORTS_REFDATA_REPL:investor:status
e FORTS_REFDATA_REPL:sess_option_series:state
e [naHupyeTtca yganeHue tabnmubl FORTS_REFDATA_REPL:option_series



Version 7.12 Changes and Updates

1.Premium Currency options (Stage 1)

In version 7.12, it is planned to launch new derivative instruments on the Derivatives Market — European
premium cash-settled currency options. At the first stage, currency options launch will be based on the
platform and the option model (pricing, margining) for the equity options, any additional parameters are not
planned. By analogy with equity options, new options (option series) are tied to a collateral futures
instrument, the underlying asset for a collateral futures instrument is the exchange rate (asset_class=2).
Thus, the hierarchical structure of the instruments does not change.

The margining model, the calculation algorithm for the volatility curve and the pricing formulas for currency
options are completely inherited from the equity options model. The calculating procedure for
NetOptionValue is also similar to calculating of this parameter for equity option.

Since the currency options are European and cash-settled, only in-the-money options will be exercised in
automatically mode, and orders to exercise/not exercise on such options will not be accepted. To determine
the financial result of the option exercise on the expiration day, the underlying asset price the is used, which
is calculated similarly to the exercise price of futures for this underlying asset. A detailed description can be
found in the relevant contract specifications.

2. Changes to the user interface and API

2.1. CGATE

e In FORTS_COMMON_REPL stream, new field in ‘sys_events’ table:
e event_type (i4) — Synchro-event type

e In FORTS_COMMON_REPL stream, since version 7.12 ‘type’ field in ‘sys_events’ table is deprecated
and will be removed in version 7.18. Instead, use the 'event_type' field.

e In FORTS_REFDATA_REPL stream, deprecated ‘d_exec_beg’ and ‘d_exec_end’ fields were removed
from ‘opt_sess_contents’ table. Instead, use the ‘expiration_date’ field from ‘sess_option_series’
table.

e In FORTS_REFDATA_REPL stream, deprecated ‘step_price’ field was removed from
‘opt_sess_contents’ table. Instead, use the ‘step_price’ field from ‘sess_option_series’ table.

e In FORTS_REFDATA REPL stream, since version 7.12 ‘opt_sess_id’ field in ‘session’ table is
deprecated and will be removed in version 7.18. Instead, use the 'sess_id' field.

e In FORTS_REFDATA_REPL stream, new fields in ‘sess_option_series’ table:

e step_price_clr (d16.5) - Evening clearing price step cost.
e step_price_interclr (d16.5) - Intraday clearing price step cost.

e In FORTS_CLR_REPL stream, ‘vat_ex’ and ‘vat_cc’ fields were removed from ‘fut_pos’, ‘opt_pos’,
‘fut_pos_sa’ and ‘opt_pos_sa’ tables.

e In RTS_INDEX_REPL stream, since version 7.12 ‘value’ field in ‘rts_index’ table is deprecated and will
be removed in version 7.18. Instead, use the ‘value_highprec’ field.

2.2 SIMBA SPECTRA

e Inthe 'SecurityDefinition (msg id=12)" and 'SecurityStatus (msg id=9)' messages, new value in the
'SecurityTradingStatus' field:

e '20'- Unknown trading status for the instrument.

[ ]
e '122'-Session for the instrument is suspended. You can't place orders, but you can cancel
orders on this instrument.
e Inthe 'SecurityDefinition (msg id=12)" and 'SecurityStatus (msg id=9)' messages, the
'SecurityTradingStatus' field has a new description for the value '2' - Trading in all instruments is
suspended. You can't place orders, ut you can cancel orders.



e Inthe 'SecurityDefinition (msg id=12)" message:
e Allowed values were changed for 'NoEvents' field:
e '1'-for futures.
e '2'-for options.
e Broadcasting was stopped for following fields: 'EventType=5 (Instrument trading start date)' and
'EventType=100 (Instrument exercise start date)'.
e New values for 'CFl-codes' field:
e 'OCECCS'- European cash-settled currency option Call
e 'OPECCS'- European cash-settled currency option Put

2.3 FAST

e In Security Definition (d) and Security Status (f) messages for SecurityTradingStatus:
e '122'- new value - Session for the instrument is suspended. You can't place orders but you
can cancel orders on this instrument

e new description for value '2' - Session for all instruments is suspended. You can't place
orders, but you can cancel orders.

e In SecurityDefinition (d) message:
e for EventType attribute, value '100' is no longer broadcast - Instrument exercise start date

o
e allowed values were changed for NoEvents attribute:
e '1'-for futures
e '2'-foroptions
e new CFl-codes values for currency options:
e 'OCECCS'- European cash-settled currency option Call
e 'OPECCS'- European cash-settled currency option Put

3. Changes in command scheme repository

Starting from version 7.12, slow versions of the ChangeClientMoney command (with ID in =4, 60, 63, 67,
409, 425 / Reply ID out = 104) are deprecated and will be removed in version 7.18. Use a faster version of the
ChangeClientMoney command with ID in = 458 / Reply ID out = 187.

4. Changes in reports

Extra space was removed in multilegfO4cl_XXYY.csv report title (between NCC_REQUEST_BUY and
NCC_REQUEST_SELL).

5. Changes applied to MOEX Spectra Terminal

e New parameters in Financial instruments window: Contract type.

e Widget borders in the side panel can be moved at the request of the user and the widgets sections
can be moved.

e Inthe All trades/ requests window, unused parameter Status (Trade status) was deleted to reduce
memory consumption.

6. Interface’s changes planned for future releases
We remind you that the following changes are planned in the CGATE interface in version 7.15:
e The following fields are planned to remove:

e FORTS_REFDATA_REPL:investor:status
e FORTS_REFDATA_REPL:sess_option_series:state



e The ‘FORTS_REFDATA_REPL:option_series’ table is planned to remove.



