COncok n3meHeHun B Bepcmm 7.15

1. I'IpeMMaanble ONMUMOHbI Ha BaJlloTy

B TC CnekTtpa peanv3oBaHa NOAHOPYHKLMOHAAbHAsA ONUMOHHAA MOAEe/b 418 NPeMUaibHbIX
OrMLMOHOB Ha BastOTy, KOTOPbIE HA MEPBOM 3Tarne OblAM 3anyLleHbl Ha MOAEM OMNLUUOHOB Ha akL K.
CkoppeKTnpoBaHa Mozeslb Map>KMPOBaHWs, 4opaboTaH anropuTM pacyeta KPpUBOW BONATUIBHOCTY U
peann3oBaHa HoBast GyHKLMA NparicMHra 418 OnuMoHOB Ha BantoTy. Ha ypoBHe OC pobaBneHbl
HOBble MapaMeTpbl, 3HaYeHMsA KOTOPbIX ByAyT NCNoab30BaTbCs B GOpMyax LieHoobpas3oBaHus
OrLMOHOB:

e r2 - be3spuckoBas ctaBka FX2 BantoTHOM napbl FX2/FX1.
e interest_rate2_risk_up - CLeHapu1ii NpOLEHTHOro pucka pocTa AN CTaBKu r2.
e interest_rate2_risk_down - CueHapuin NpOLLEHTHOrO pUcKa NageHWs A1 CTaBKu r2.

[aHHble NapameTpbl TPAHCIMPYHOTCA B LAKO3e B Tabauuax sess_option_series 1 option_series_params
notokoB FORTS_REFDATA_REPL 1 FORTS_INFO_REPL cooTBeTcTBeHHO. OCTasibHble NapameTpsl,
ncnonb3lyemble ANs pacyeTa TEOPETUUECKOW LieHbl OMLMOHOB Ha MHOCTPAHHYHO BakOTY,
COOTBETCTBYHOT NMapaMeTpam, UCMOAb3yeMbIM A5 pacyeTa TEOPETUYECKON LIEHbI OMLMOHOB Ha
aKuunn.

KoHTpakTbl MICNONHAOTCA B NOCNEAHWI AeHb obpaLleHna 6e3 BO3MOXXHOCTN JOCPOYHOWN
akcnupaummn. ina onpegeneHnsa GUHaAHCOBOrO pesy/bTaTa UCMOAHEHWA ONLMOHA B AeHb 3KCNnpaLmm
ncnonb3yeTcs ueHa bA, BbluMCIeHHas aHaNOrMyHO LieHe NCNOHEHVSA GbloYepCoB Ha AaHHbIN BA.
[JeTanbHoe onncaHne MOXHO NOCMOTPETbL B COOTBETCTBYHOLMX CreundurKaumax KOHTPaKToB.

2. I'IpeMMaanble ONMUMOHbI Ha TOBapbl

B Bepcum 7.15 B TC CnekTpa peannsoBaHa NoAjep>kka HOBbIX MPON3BOAHbIX MHCTPYMEHTOB —
€BPONencKMX NPeMmanbHbIX pacyeTHbIX OMLMOHOB Ha ToBapbl (OHT). Mozenb MapXXunpoBaHus,
aAropuTM pacyeta KPMBOW BONATUABHOCTM U GOPMYbI LLleHoObpa3oBaHMA ANS OMNLMOHOB Ha TOBapbI
MOJIHOCTBIO HACNeAyHOTCA U3 MOAEIN Peasn30BaHHbIX B CUCTEME OMNLIMOHOB Ha akLuuK, BBOAA KaKuMX-
NGO LOMONHUTENBHbIV NMapaMeTPoB He niaHupyetcs. Mopsagok pacueta NetOptionValue Takxke
aHanornyeH pacyety storo napametpa aaa OHA. o aHanornm ¢ onNuMoHaMKn Ha akLumMmy 3anyckaemble
OrMLMOHbI (OMNLMOHHbIE CEPUN) NPUBA3LIBAOTCA K KOIaTepaibHOMY GpbOHYEPCHOMY MHCTPYMEHTY,
6a30BbIM akKTMBOM ANA KOTOPOro aBaseTcs ToBap (asset_class=5). VicnonHeHne KOHTpakTOB
NPOVCXOANT B NOCAEAHUI JeHb 0bpallieHVa B aBTOMATUUYECKOM pexrMe, 3a8BKM Ha
ncnonHeHne/oTkas oT UCMOIHEHMA NO TakKMM KOHTpaKTam NprvHMMaTbcs He ByayT. Ha nepeom 3Tane
NAaHMPYeTCa 3anyck ONLMOHOB Ha 30/10TO C MOC/EAYHOLLMM pPacLUMPEHNEM NHENKN 6a30BbIX
aKTVBOB.

3. AvBuaeHaHanA nonpasKa AA BeUHbIX ¢pblouepcoB Ha POHAOBDIN MHAEKC

MoandunumpyeTcs pacyeT BapraLMOHHON MapXXn B BEYEPHUA KNNPUHT A5 BEYHbIX bHOUEPCOB Ha
MHAEeKChI. Tenepb BapnaLMOHHAs Mapyka BEYEPHEro KANPUHIa ONpPesesiseTcs C y4eTOM
AVBUAEHAHOM NONPaBKM (3HaYeHne UHAeKCa AMBUAEHAOB), KOoTopas byaeT KOMMNEHCMPOBaTh
Aep>xatensm ANMHHOW NO3MLMK NajeHne NHAEKCa Npu BbinaaTe AVBUAEHZAOB, a C Aep>KaTesen
KOPOTKOW Mo3unumm, HaobopoT, byaeT B3MMaTbCA 3HaUEHWE MHAEKCA, Tak KaK OHM BbIUFPbIBAtOT OT
nageHuns nHaekca. Popmybl 1 geTanbHOE ONMCAHME MOXHO HaWTU B crelndurKaLmsax KOHTPaKTOB.
3HaueHVe nonpaekun byaeT Nyb6AMKOBATLCS B WAHO30BOM B noJe index_div w3080 Tabanubl
fut_sess_settl notoka FORTS_CLR_REPL .

4. lopaboTtka anroputma noabopa napameTpoB BO/IaTU/IbHOCTH



C Bepcun 7.15 N3MeHUTCA anropuTM pacyéta napameTpoB BMEHEHHOW BONATUALHOCTM. Mpu 3TOM
BCe TeKyLLMe CXeMbl OCTaHyTCsA 6e3 N3MeHeHWH.

5. N3meHeHuns B nopaAKe perucTtpaumm KIMeHToOB yYacTHUKOB TOPros

B uensax obecneyeHns cooTBETCTBMA HOBOW pegakLmmn MNMonoxeHns baHka Poccum 437-1 6yayTt
peann3oBaHbl GYHKLUN 415 BHECEHUSA B BUPKEBbIE CUCTEMbI CBEAEHUIA O KNNEHTaX ABYX YPOBHEN —
KAMeHTa NepBOro YpoBHSA, HEMOCPEACTBEHHOIO KANEHTa Y4acTHNKA TOProB 1 KOHEYHOTO KAMeHTa
yyacCTHMKa TOPros.

[aHHble O KMEHTaxX yYacTHUKa TOProB W KANEHTax BTOPOro YPOBHS, KOTOPbIE He ABAATCA
KOHEeYHbIMW KIneHTaMu (cybbpokepax) TpebyeTcs ykasbiBaTb MPU perncTpaumm kaventa. Mpu astom
Bpokepckas MMLEH3MA MOXKET BbITb YKa3aHa AN KAMeHTa Nt0HOro YpOoBHS, eCv KANEHT ABASETCS
FOPUANYECKUM JINLIOM.

HoBas Bepcus cepBuca eAVHOW perncTpaLmm KAMeHToB AOCTyMHa ANA TECTUPOBaHUA Mo

appecy https://play-apim.beta.moex.com/

B HoBOW Bepcun cepBuca peanv3oBaHbl XpaHeHWe U 06paboTka AaHHbIX BCEM LLeNOoYKn AL,
y4acTBYHOLMX B 0becneyeHnn AocTyna K Topram KOHeYHOro kavenTa. Mpu 3Tom Habop onepaumi
HaZ, KJIMEHTCKOM 3aMmnCbio 1 CyLLLECTBYHOLLMIN Habop TUMOB KJIMEHTOB OCTatOTCA 6€3 N3MEHEHWI.

Vi3ameHeHus B cTpyKTypy Tabaumu, watososoro APl He BHocATCA.

Ortyer clientsXXYY.csv gononHeH cBegeHnaMmM 060 BCEX 3aperncTpupoBaHHbiX B MHGOPMALIMOHHbIX
cnctemax Mb kaveHTax YT v kaneHTax 2-ro ypoBHS, NPAMO IMb60 onocpeaoBaHHO 3a4eMCTBOBaHHbIX
B 3aK/IFOYEHNN JOrOBOPOB Ha OpraHM30BaHHbIX Toprax. Bce ypoBHuM kaveHTOB ByayT oTobpaxaTbcs B
oTueTe oAHOW cTpokon. Cm. TakxKe NyHKT "/I3meHeHns B oTueTax".

6. UameHeHna B uHTepdeiicax u API

6.1. CGATE

e lcnpaBnieHa owmrbKa reHepaLmm cxeM A5 COOBLLEeHWI ¢ ogHUM noaem. Heobxoammo
NMPOWU3BECTM NMEPEreHepaLmIo CXeM, CO3aHHbIX C MOMOLLLIO schemetool, n nepecobpaTtb
KNANEHTCKUIA KOA, KOTOPbIN UX NCMO/b3YeT.

e [lo6asneH HoBbIN noTtok FORTS_USER_REPL - Monb3oBaTtenn. Tabauupl:

e user - MNosb3oBaTeENUN CUCTEMDI

e sma_master - [MpuBaska SMA-nornHa kK MASTER-n0rnny

e sma_pre_trade_check - Hactpoikun npegBapuTenbHbix npoBepok SMA-nornHa
e sys_events - Tabanua cobbITnK

e B notoke FORTS_REFDATA_REPL yaaneHa yctapeBLias Tabauua option_series. Bmecto atom
TabamLbl HAaZO MCNOb30BaTb TabuLy sess_option_series.
e B noTtoke FORTS_REFDATA_REPL n3 Tabanupl sess_option_series yaaneHo yctapeBLUee noJie
state. BMecTo Hero cneayeT Mcnosib3oBaTh nosie state 13 Tabanupbl opt_sess_contents.
e B notoke FORTS_REFDATA_REPL n3 Tabanupl investor yaaneHo yctapesLuee none status.
Bmecto Hero cnegyet ncnosb3osath none xstatus.
e B notoke FORTS_REFDATA_REPL B Tabauuy sess_option_series gobaBneHbl Nons:
e interest_rate_risk_up (f) - CraBka paccornacoBaHus NPOLEHTHOIO prcKa B CLLeHapuu
[BVXKEHNA CTaBKM BBEPX.
e interest_rate_risk_down (f) - CtaBka paccornacoBaHus NPOLEHTHOTO pucka B
CLEHapun ABUXKEHUA CTaBKU BHU3.
e 12 (f) - bespuckoBas ctaBka FX2 BantoTHoM napbl FX2/FX1.
e interest_rate2_risk_up (f) - CueHapuni1 NpoLeHTHOro pucka pocTa ANs CTaBKU r2.
e interest_rate2_risk_down (f) - CueHapuii NpOLLEeHTHOro pucka najeHns Ans CTaBku r2.



B notoke FORTS_CLR_REPL B Tabaunupl fut_pos, opt_pos, fut_pos_sa n opt_pos_sa gobasieHo
nose:
e sbhor_nosys (d16.2) - Cymma 6upxkeBoro cbopa/cbopa pacyeTHon opraHu3aLum u
KOMMCCUOHHOTO BO3HarpaxaeHus KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAE/KM
(py6..
B notoke FORTS_CLR_REPL B Tabaunuy fut_sess_settl sobaeneHo none:
e index_div (d18.4) - nBmaeHaHas nonpaska ans BO Ha nHaekc.
B notok FORTS_VM_REPL no6aBneHa Tabauua cobbiTnii sys_events.
B notok FORTS_VOLAT_REPL pobaBneHa Tabanua cobeituii sys_events.
B notoke FORTS_INFO_REPL B Tabauuy option_series_params gobaBaeHbl nons:
e 12 (f) - bespuckoBas ctaBka FX2 BantoTHoM napbl FX2/FX1.
e interest_rate2_risk_up (f) - CueHapuii NpOLLEHTHOrO pUcka pocTa ANA CTaBKK r2.
e interest_rate2_risk_down (f) - CueHapuii NpOLLEeHTHOro puUcka najeHns Ans CTaBku r2.
B notoke FORTS_TNPENALTY_REPL B Tabnunuy fee_tn go6asnaeHo none:
e num_orders (i4) - KonnmuectBo yaaneHHbIX 3asBOK.

6.2 SIMBA SPECTRA

B coobueHne SecurityDefinition (msg id=12) gobaBneHbl nons:

e InterestRateRiskUp - CtaBka paccornacoBaHus MpOLEHTHOTO pUCKa B CLIEHapUn
ABVXKEHUS CTaBKWU BBEPX.

e InterestRateRiskDown - CtaBka paccoriacoBaHus NPOLEHTHOrO pUcka B CLieHapuu
ABVXKEHWUSA CTaBKWN BHU3.

o RiskFreeRate2 - be3puckoBas ctaBka FX2 BantoTHoM napbl FX2/FX1.

e InterestRate2RiskUp - CLeHapuin npoueHTHOro prcka pocTa A/ CTaBKu
RiskFreeRate2.

e InterestRate2RiskDown - CueHapuii NPOLLEHTHOrO prcka NaZeHns Ans CTaBKU
RiskFreeRate2.

B coobuweHunn SecurityDefinition (msg id=12) nameHenus gas nons CFlCode:

e CFl kog "'JFTXCC' - OgHOAHEBHbIV GbOYEPCHBIN KOHTPAKT C aBTOMPOJIOHTaL el
(Contract for difference, Cash Settled)" 3ameHeH Ha "'FFCCSX' - OagHOAHEBHbIN
bbloUepCHbI KOHTPAKT Ha BaaroTy € aBTonpooHraumein (Standardized Financial
Future on Currency, Cash delivery)".

e [Jlo6aBneH HoBbin CFl koa: "'FFICSX' - OfgHOAHEBHBIN GbOYEPCHbBIN KOHTPAKT Ha
MHAEeKC ¢ aBTonposioHrauue (Standardized Financial Future on Index, Cash
delivery)".

NaeHTndunkatop coobuyeHms SecurityDefinition (msg id=12) n3meHeH Ha msg id=18.
[obasneHo coobuyeHne SecurityMassStatus (msg id=19) - NakeTnposBaHHOe coobLeHne ans
YCKOPEHHOW pa3ayv TOProBbiX CTaTyCOB MHCTPYMEHTOB.

[lobaBneHa noBTopstOLLAACS rpynna nosen ‘groupSize?2'.

Bepcusa cxembl coobLueHmi (aTpubyT version B anemeHTe sbe:messageSchema) nameHeHa ¢ 3
Ha 4.

6.3 FAST

B coobuweHmne SecurityDefinition (d) so6aBaeHbl HOBble nos:
e InterestRateRiskUp - CtaBka paccornacoBaHus NPOLEHTHOrO pUCKa B CLieHapum
LBVKEHWS CTaBKM BBEPX
e InterestRateRiskDown - CTaBka paccoriacoBaHuns MPOLEHTHOrO pUCKa B CLLEHapuK
LABVKEHNS CTaBKM BHU3
e RiskFreeRate2 - be3puckoas ctaBka FX2 BantoTHoM napbl FX2/FX1 (ans
npemMmnanbHbIx



OMLMOHOB Ha Ba/rOTY); CTaBKa AVNBUAEHAHOWN AOXOAHOCTU ¢ (415 MpeMuaibHbIX
OMuUNOHOB
Ha MHAEKC)

e InterestRate2RiskUp - CueHapuin NpoLeHTHOro prcka pocTa A/l CTaBKy
RiskFreeRate2

e InterestRate2RiskDown - CueHapuii MPOLLEHTHOTO pUcKa NaZeHns AAs CTaBKU
RiskFreeRate2

e B coobueHunun SecurityDefinition (d) namexenus ans nons CFICode:

e CFl kog "JFTXCC' - OgHOAHEBHbIV GbFOYEPCHBIN KOHTPAKT C aBTOMPOJIOHTaL el
(Contract for difference, Cash Settled)" 3ameHeH Ha "'FFCCSX' - OHOAHEBHbIN
bbOUEPCHbIN KOHTPAKT Ha BaaroTy ¢ aBTonposoHraumein (Standardized Financial
Future on
Currency, Cash delivery)"

e [lobaBneH HoBbIn CFl koa: "'FFICSX' - OpHOAHEBHbIN GbHOYEPCHbBIV KOHTPAKT Ha
NHAEKC
¢ aBTonposioHraumen (Standardized Financial Future on Index, Cash delivery)"

e B coobueHunun SecurityDefinition (d) HoBoe 3HaueHue ana nonsa SecurityTradingStatus:
e '20' - HensBecTHOe COCTOSIHNE TOPrOB MO MHCTPYMEHTY
e WaeHtndukatop coobueHus SecurityDefinition (msg id=23) n3ameHeH Ha msg id=36.
e B cobuweHunsax Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X) ans napametrpa MDEntryType fo6aBieHO HOBOe 3HaUeHMe:
e 7 - lvBnaeHAHas nonpasKa A/ BEYHOro Gpbroyepca Ha MHAEKC
o [lobaBneHo coobuieHne SecurityMassStatus - MNakeTmpoBaHHOe coobLyeHme Ans YCKOPEHHOM
pasjaun TOProBbIX CTAaTyCOB UHCTPYMEHTOB.
e B coobueHunm DiscreteAuction (MessageType = U1) nons NoUnderlyings n
UnderlyingSymbol ctann Heobs3aTenbHbIMA.

7. I3ameHeHMA B oTueTax

e Ortyetbl dayriskparamsXXYY.csv u riskparamsXXYY.csv GopMMpyrOTCA TONBKO MO CBEPHYTLIM
A0 PO gaHHbIM, ECAn faHHBIX A1A OTYeTa HeT, TO OTYeT He opMupyeTcs.
e B otuerte clientsXXYY.csv HoBoe nose ans oTobpaxkeHns BCcex yPOBHEN KNNEHTOB:

e N_LEVEL (tvn VARCHAR(4000)) — Mlepapxuns ypOBHeRn KJAVEHTOB (CTpOKa C
pa3sgenutenem «/»)
e B otuerte f07 HoBOe None:

e index_div (tvn d18.4) - anBnaeraHas nonpaeka (a1s BO Ha nHaekc).
e B otuetax f04 n f04cl_XXYY.csv HoBble noas:

e var_marg_b_index_div (Tvn d16.2) - coctaBastoLas BapnaLMOHHON MapXKu
nokynaTens, CBsizaHHas ¢ ANBMAEHAHON Nonpaskow (a9 BO Ha nHaekc),

e var_marg_s_index_div(tnn d16.2) - cocTaBasroLLas BapMaLNOHHON MapXun NpogaBsLa,
CBfi3aHHasA C ANBUAEHAHOW nonpaekon (ans BO Ha nHaekc).

e B otyetax fpos n fposcl_XXYY.csv HoBble nons:

e var_marg_p_index_div (tTvn d16.2) — coctaBastoLas BapnaLMOHHOW Map>XK no
OTKPbITbIM MO3ULMAM Ha Ha4ano AHs, CBA3aHHas C AMBUAEHAHOW nonpaskon (ana BO
Ha MHAEKC),

e var_marg_d_index_div (tvn d16.2) — cocTaBastoLlas BapnaLMOHHON MapXXu no
cZenKam, CBizaHHas C AMBUAEHAHOW nonpaBkon (ans BO Ha nHaekc).

8. IameHeHunsa B TepmuHane CpouHOro pbiHKa



e [losBMaacb BO3IMOXHOCTb OpraHM3aL My rpynnoBoro vata npsamMo 13 TepMuHana:

e  HOBbIV MYHKT OCHOBHOrO MeHto - 'Be6/ Yat'

e HOBas KHOMKa Ha NaHeaun MHCTPYMEHTOB

e HOBOE OKHO A/ FpynnoBOro 4ata

e HOBbIV MaarvH '‘Beb-bpayzep

e HOBbIV pa3gen B HacTpoikax '‘Beb-bpayzep

e VI3meHeHunda B 'ONUMOHHOM Kasbkynatope' -:

* V13 MyHKTa OCHOBHOro MeHto 'Toproens/ ONUMOHHBIN KanbKynatop' yaaneH Boibop
6a30BOro akTuBa, AN KOTOPOro OTKPbIBaeTCs OKHO. Bbibop 6a3oBoro aktnBa Tenepb
OCyLLecTBAAETCA U3 caMoro okHa OMLUMOHHOrO KanbKynatopa - A Yero paspabotaH
cneumanbHbi GUALTP;

e B 0obnacTb ¢ rpadpukamm gobasaeHa BO3IMOXHOCTb Bbibopa 6a30BOro KOHTpakTa:
OnuwnoHbl Ha cnoTt/ ONuMoHbl Ha dbroyepc;

e B dopMy gobaBieHNs NO3MLMIA B MOAEeNbHbIN nopTdenb fobasneH napameTp ‘Tun
BK' - Tn 6a30BOro KOHTpakTa.

e B okHa 'MHbopmaums' n 'GrHaHCOBbIE MHCTPYMEHTbI' 4o6aBaeH HOBbIV NapameTp: '[unB.
nonpaska npea.' - iusnaeHaHas nonpaska A/ BEYHOro Gpbrovepca Ha MHAEKC B
npeablayLem KavpuHre.

o VI3meHeHbl dopMyabl pacyeTa rpekos no Metoady baska-LLoyn3a Ans BO3MOXHOCTU
06paboTkM NpeMumanbHbIX OMLMOHOB Ha Ba/tOTy M OMLUMOHOB Ha WHAEKCHI.

9. 3ameHeHun B HTepdelicax, NiaHupyeMblie B 6yaylumnx penmsax

HanomwuHaewm, uto B nHtepdeiice CGATE B Bepcum 7.18 naaHMpyroTCa Creaytolime U3MeHeHUs:

o [lnaHupyetca yaaneHve crepyromx nonen:
e FORTS_COMMON_REPL:sys_events:type
e FORTS_REFDATA_REPL:session:opt_sess_id
e RTS INDEX _REPL:rts_index:value
e [lnaHupyetca yaaneHuve ycrapeBLUnX (MeaneHHbIX) Bepcnin komaHabl ChangeClientMoney
(Bepcum komaHg c ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104).

Version 7.15 Changes and Updates

1. Premium options on currency

TS Spectra has implemented a full-featured option model for premium options on currency, which
were launched on the equity options model at the first stage. The margin model was adjusted, the
algorithm for calculating the volatility curve was improved, and a new pricing function for options on
currency was implemented. At the level of option series, new parameters were added, the values of
which will be used in option pricing formulas:

e 12 - Risk-free interest rate FX2 of the currency pair FX2/FX1
e interest_rate2_risk_up - Interest rate upside risk scenario for rate r2
e interest_rate2_risk_down - Interest rate fall risk scenario for rate r2.

These parameters are transmitted in the gateway in the 'sess_option_series' and
‘option_series_params' tables of the FORTS_REFDATA_REPL and FORTS_INFO_REPL streams,



respectively. The remaining parameters used to calculate the theoretical price of options on foreign
currency are the same as those used to calculate the theoretical price of equity options.

Contracts are executed on the last circulation day without the possibility of early expiration. To
determine the financial result of the option exercise on the expiration day, the underlying asset price
is used, which is calculated similarly to the strike price of futures for this underlying asset. A detailed
description can be found in the relevant contract specifications.

2. Premium options on commodities

In version 7.15, TS Spectra now supports new derivative instruments — European premium cash-
settled options on commodities. The margining model, the algorithm for calculating the volatility
curve and the pricing formulas for options on commodity are completely inherited from the model
of equity options, no additional parameters are planned to be introduced. The calculation procedure
for ‘NetOptionValue' is also similar to calculating this parameter for equity options. By analogy with
equity options, options on commodity (option series) are linked to a collateral futures instrument,
the underlying asset for which is a commodity (asset_class=5). Contracts exercise takes place on the
last circulation day in automatic mode, request for exercising/refusal of exercising under such
contracts will not be accepted. At the first stage, it is planned to launch options on gold with the
subsequent expansion of the underlying assets line.

3. Dividend amendment for perpetual futures on stock index

The calculation of the variation margin in the evening clearing for perpetual futures on indexes is
modified. Now the evening clearing variation margin is calculated taking into account the dividend
amendment (dividend index value), which will compensate holders of a long position for the fall in
the index when paying dividends, while, on the contrary, the value of the index will be charged from
holders of a short position, since they win from the fall of the index. Formulas and detailed
description can be found in contract specifications. The amendment value will be published in the
'index_div' field in the gateway 'fut_sess_settl' table of the 'FORTS_CLR_REPL' stream.

4. Improvements in algorithm for selecting volatility parameters

From version 7.15, the algorithm for calculating implied volatility parameters will change. In this case,
all current schemes will remain unchanged.

5. Changes in the registration order of Trading members clients

In accordance with the new Bank of Russia Regulation 437-I1 version, functions will be implemented
for entering information about two levels of clients into exchange systems - a first-level client, a
direct client of a trading member, and an end client of a trading member.

Data on clients of a trading member and second-level clients that are not end clients (sub-brokers)
must be specified when registering a client. In this case, a brokerage license can be specified for a
client of any level, if the client is a legal entity.

A new version of the unified client registration service is available for testing at https://play-
apim.beta.moex.com/

The new service version allows to store and process the data of the entire chain of persons involved
in providing access to the end client's trading. In this case, the set of operations on the client record
and the existing set of client types remain unchanged.

No changes are made to the structure of the Gateway API tables.

The ‘clientsXXYY.csv' report is supplemented with information about all Trading members registered
in the Moscow Exchange information systems and clients of the second level, directly or indirectly
involved in the conclusion of contracts at organized trade. All client levels will be displayed in the
report as one line. See also "Changes in reports".



6. Changes to the user interface and API

6.1. CGATE

e Schema generation error was fixed for messages with one field. It is necessary to regenerate
the schemes created with 'schemetool' and rebuild the client code that uses them.
e New stream 'FORTS_USER_REPL' - Users. Tables:

e Stream

e Stream
e Stream
e Stream
[ ]
o
[ ]
e Stream

user - System users
sma_master - SMA login binding to MASTER login
sma_pre_trade_check - SMA login pre-trade verification settings.
sys_events - Table of events
'FORTS_REFDATA_REPL":
the deprecated 'option_series' table was deleted. Instead of this table, use the
'sess_option_series' table
the deprecated 'state’ field was removed from 'sess_option_series' table. Instead, use
the 'state’ field from the 'opt_sess_contents' table
the deprecated 'status' field was removed from 'investor' table. Instead, use
the 'xstatus' field
new fields in 'sess_option_series' table:

e interest_rate_risk_up (f) - Rate of interest rate risk mismatch in an upward rate

movement scenario
e interest_rate_risk_down (f) - Rate of interest rate risk mismatch in an
downword rate movement scenario

e 12 (f) - Risk-free interest rate FX2 of the currency pair FX2/FX1

e interest_rate2_risk_up (f) - Interest rate upside risk scenario for rate r2

e interest rate2_risk_down (f) - Interest rate fall risk scenario for rate r2.
'FORTS_CLR_REPL":
new field in the 'fut_pos', 'opt_pos', 'fut_pos_sa' and 'opt_pos_sa' tables: 'sbor_nosys' -
Sum total of the exchange fee / fee of the settlement organization and the
commission fee of the Clearing Center for OTC-trades (RUB)
new field in the 'fut_sess_settl' table: 'index_div' - Dividend amendment for perpetual
futures on the index
'FORTS_VM_REPL', new 'sys_events' event table.
'FORTS_VOLAT_REPL', new 'sys_events' event table.
'FORTS_INFO_REPL', new fields was added to the 'option_series_params' table:
r2 (f) - Risk-free interest rate FX2 of the currency pair FX2/FX1
interest_rate2_risk_up (f) - Interest rate upside risk scenario for rate r2
interest_rate2_risk_down (f) - Interest rate fall risk scenario for rate r2.
'FORTS_TNPENALTY_REPL', new field in the 'fee_tn' table:
‘num_orders' - Number of canceled orders

6.2 SIMBA SPECTRA

e New fields were added to 'SecurityDefinition (msg id=12)' message:

'InterestRateRiskUp' - Interest risk variable rate on rate up scenario
‘InterestRateRiskDown' - Interest risk variable rate on rate down scenario
'RiskFreeRate2' - Risk free interest rate 2

'InterestRate2RiskUp" - Interest rate risk up scenario for RiskFreeRate2
'InterestRate2RiskDown' - Interest rate risk down scenario for RiskFreeRate2

e In 'SecurityDefinition (msg id=12)" message, change for 'CFICode' field:



e CFl code "JFTXCC' - Daily Futures with automatic prolongation (Contract for
difference, Cash Settled)" replaced with "'FFCCSX' - Daily Futures with automatic
prolongation on currency (Standardized Financial Future on Currency, Cash delivery)"

e Added new CFl code: "'FFICSX' - Daily Futures with automatic prolongation on index
(Standardized Financial Future on Index, Cash delivery)"

e The 'SecurityDefinition (msg id=12)" message ID was changed from 12 to 18.

e New message 'SecurityMassStatus (msg id=19)' - Packaged message for accelerated
broadcasts of trading statuses of instruments.

e Added repeating field group 'groupSize2'.

e The message schema version (the 'version' attribute in the 'sbe:messageSchema' element)
was changed from 3 to 4.

6.3 FAST

e New fields were added to SecurityDefinition (d) message:

e InterestRateRiskUp - Interest risk variable rate on rate up scenario

e InterestRateRiskDown - Interest risk variable rate on rate down scenario

o RiskFreeRate2 - Risk free interest rate FX2 of the currency pair FX2/FX1 (for currency
premium options); dividend yield rate 'q" (for index premium options)

e InterestRate2RiskUp - Interest rate risk up scenario for RiskFreeRate?2

e InterestRate2RiskDown - Interest rate risk down scenario for RiskFreeRate2

e In SecurityDefinition (d) message, change for CFICode field:

e CFl code 'JFTXCC' - Daily futures contract with automatic prolongation (Contract for
difference, Cash Settled)" replaced with "'FFCCSX' - Daily futures contract on currency
with automatic prolongation (Standardized Financial Future on Currency, Cash
delivery)

e new CFl code: 'FFICSX' - Daily futures contract on index with automatic prolongation
(Standardized Financial Future on Index, Cash delivery)

e In SecurityDefinition (d) message, new value for SecurityTradingStatus field:
e '20' - Unknown or Invalid status
e The 'SecurityDefinition' message ID was changed from 23 to 36.
e In Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental Refresh (X)
messages, new value for MDEntryType field:

e 7z - Dividend amendment for perpetual futures on the index

e New message SecurityMassStatus - Packaged message for accelerated broadcasts of trading
statuses of instruments.

e In DiscreteAuction (MessageType = U1) message NoUnderlyings and UnderlyingSymbol
fields are optional now.

7. Changes in reports

e The 'dayriskparamsXXYY.csv' and 'riskparamsXXYY.csv' reports are generated only by data
collapsed to Clearing Firm. If there is no data for the report, then the report is not generated.
e New field in the 'clientsXXYY.csv' report:
e N_LEVEL (type VARCHAR(4000)) — Clients levels hierarchy (string with “/" separator)
e New field in the 'f07"' report:
e index_div (type 4) - Dividend amendment for perpetual futures on the index
e New fields in the 'f04' and 'f04cl_XXYY.csv' reports:
e var_marg_b_index_div (type 2) - component of the buyer's variation margin
associated with the dividend amendment for perpetual futures on the index
e var_marg_s_index_div(type 2) - component of the seller's variation margin associated
with the dividend amendment for perpetual futures on the index



e New fields in the 'fpos' and 'fposcl_XXYY.csv' reports:

e var_marg_p_index_div (type 2) component of the variation margin on open positions
at the beginning of the day, associated with the dividend amendment for perpetual
futures on the index

e var_marg_d_index_div (type 2) — component of the variation margin on trades,
associated with the dividend amendment for perpetual futures on the index

8. Changes applied to MOEX Spectra Terminal

Now you can organize a group chat from the terminal:

e new main menu item - 'Web/ Chat'
e new toolbar button

e new window for 'Chat’

e new plugin 'Web browser'

e new setting section 'Web browser'

e Changes in the 'Options calculator' window:

e the selection of the underlying asset was removed from the ‘Trading/ Options
calculator' main menu item. The choice of the underlying asset is now carried out
from the 'Options calculator' window;

e combo-box was added to chart area: 'Options on spot/ Options on futures’;

e new parameter 'UC type' (Underlying contract type) was added to the form of adding
positions to the model portfolio.

e In'Information’ and 'Financial instruments' windows, new parameter was added: 'Div.
amendment prev.' - Dividend amendment for perpetual futures on the index in the previous
clearing.

e The Black-Scholes formulas for calculating Greeks were changed to handle premium currency

options and index options.

9. Interface changes planned for future releases

We remind you that the following changes are planned in the CGATE interface in version 7.18:

e The following fields are planned to be removed:
e FORTS_COMMON_REPL:sys_events:type
e FORTS_REFDATA_REPL:session:opt_sess_id
e RTS_INDEX_REPL:rts_index:value
e The deprecated (slow) versions of the ‘ChangeClientMoney’ command are planned to be
removed (Bepcun komaHZ ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID out = 104).



