COncok nsmMeHeHun B Bepcum 7.24

1. BeuHble PpbroUepcbl Ha PoCCUCKME aKLLUU

B Bepcun 7.24 B TC CnekTpa peannsoBaHa NoaLep>kka HOBbIX MPOU3BOAHbBIX MHCTPYMEHTOB —
OAHOAHEBHbIX PbIOYEPCHbIX KOHTPAKTOB C aBTOMPOJIOHTaLMen Ha akLMm POCCUNCKMX

3MUTEHTOB. TeXHNYECKMN AaHHble BeUHble GbtouepChbl CPOUYHOTO PbIHKa peaan3oBaHbl aHaNOrMYHO
CYLL,eCTBYHOLL MM BeYHbIM dbloyepcam Ha NHAEKC:

e EXeaHeBHas aBTOMPOAOHraLMA: KaXabl AeHb MPOUNCXOANT aBTOMATUYeCKoe NpoaneHne
OAHOAHEBHOro KOHTpaKkTa Ha 1 AeHb.

e PacuyeTHas LeHa B NPOMEXYTOUHbIV 1 BEYEPHUW KAVPUHT ONPEesensieTcs no pacyeTHbIM
LeHaMm akumm Ha PoHA0BOM pbiHKe MOCKOBCKOW BUPXKM.

e B popmyne pacyeta BapraLMOHHOW MapXXu B BEYEPHWUIA KANPUHT YYUTLIBAETCA OTKIOHEHWE
LileH BEYHOro dbtoyvepca OT pacHeTHbIX LieH 6a3ncHOro aktvea (paHAMHT), @ Takxke
AVBUAEHAHAA Nonpaska.

e lcnonHeHve BeYHOro dbroyepca B COOTBETCTBYHOLLMIA KBapTa/ibHbIV GbloYepc BO3IMOXHO
pa3 B KBapTasl.

bonee A€TasibHOE OonncaHne MO>XXHO NOCMOTPETb B COOTBETCTBYHOLLIMX CI'IeLI,l/I(]I)I/IKaLI,l/IﬂX KOHTPAaKTOB.
2. BBOA pe>XnmMma orpaHN4YeHna oTKpbITUA I'IO3MLI,VIﬁ

Peanv3oBaH HOBbIV GYyHKLIMOHAN A5 YCTAHOBKM MO peLlleHnto brupun B OTHOLLIEHUN OAHOTO Uan
HECKOJIbKNX CPOUHbIX KOHTPAKTOB PeXMnMa 3aKI0UeHUs CAENOK, MPUBOAALLMX UCKIHOUYNUTENBHO K
3aKPbITUIO WV COKPALLEHMIO MO3MLMIA. TO ecTb pexunma, Npyv KOTOPOM OrpPaHNUYNBAETCS
BO3MOXHOCTb OTKPbITUA HOBbIX MO3WLMIA MO AaHHOMY WHCTPYMEHTY HE3aBMCUMMO OT HanpaB/ieHus
caenkn. OrpaHMyeHma ycTaHaBANBAOTCA MO BCEM KOHTPaKTaM paccMaTpuBaemMoro 6a3oBoro
akTnBa. [1pyn NonbITKe BbICTaBUTb 3aABKY MO MHCTPYMEHTY, Y KOTOPOrO YCTaHOBJ/IEHO OrpaHnYeHme,
y4YacTHUKY BepHeTcs owmnbka: '140' - 3anpeLyeHo yBesiyeHne No3uLmMm No BCEM UHCTPYMEHTaM
AaHHoro BbA.

NHdopmaumto 06 ycTaHOBAEHHbIX OrPaHNYEHMAX MOXKHO OTCNEXMBATb MO COCTOAHUIO TOProB
WMHCTPYMEHTOM, KOTOpOe TpaHcavpyeTcs B wito3e PLAZA |l B none state Tabauny, fut_sess_contents u
opt_sess_contents notoka FORTS_REFDATA_REPL:

e '8 - Ceccuns NO 3TOMY MHCTPYMEHTY UaeT. MOXHO CTaBUTb 3a8BKW B 3aKPbITWE MO 3TOMY
NHCTPYMEHTY.

e '9' - AYKUMOH OTKPbITUA MO 3TOMY UHCTPYMEHTY naeT. MOXHO CTaB1Tb 3adBKW B 3aKpbITMe Mo
3TOMY MHCTPYMEHTY.

A Tak>ke B wito3ax FAST n SIMBA B none SecurityTradingStatus B
coobuenunsx SecurityDefinition n SecurityStatus:

e '123' - Ceccma No 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBWUTb 3aABKM B 3aKpbITUE MO 3TOMY
NHCTPYMEHTY.

e 124" - AyKLMOH OTKPbITUA MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBUTb 3aiBKW B 3aKpbITUE MO
3TOMY MHCTPYMEHTY.

3. flopaboTka BapmMap>xu No BeUHbIM ¢pbiouepcam Npu oTMeHe aBTONMPOJIOHraLumn

MoanduunpyeTcs pacyeT BapuaLMOHHOM Map>Ku Npu OTMEHe aBTOMPOJIOHTALMUN A5 BEYHbIX
bblOUEpPCOB Ha MHAEKCHI 1 akLmK. [1py OTMEHe aBTOMPOJIOHTaLMK B pacyeTe BapuaLMOHHON Mapku
MO TEXHWYECKUM CAesIKaM 3aKpbITUS NO3MLUKN He yunTbiBaeTcs GpaHanHT (koMnoHeHTa SwapRate) u
AVBUAEHAHas nonpaeka (komnoHeHTa IndexDiv). OTanuYmnTeNnbHblE NPU3HAKN TEXHUYECKON CAENKM,
3aKpblBatoLLen No3unymto no BO B pesynbTate OTMEHbI aBTOMPOJIOHTALUN:
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e Cpenka no nHctpymeHTy BO (fut_sess_contents.signs npoctaBneH ¢nar 0x4000 OgHOAHEBHbI
dbrOYEPCHBIN KOHTPAKT C aBTOMPOJIOHTaLmen).

e B cpenke B none xStatus npoctaeneH ¢nar ClearingTrade 0x2000000 TexHuueckas KNMpuHrosas
caenka, copMmpoBaHHas BHe TOProB.

4. Mo npotokonam FAST u SIMBA B 7.24 He coxpaHsaeTcA obpaTHasA COBMeCTUMOCTb AJ/iS
KJINeHTOB

ObpallaeM BHUMaHWe, 4ToO A1 NpoTokoaoB FAST n SIMBA cpoYHOro pbiHKa CyLLeCTBEHHO
N3MEHARTCS CXEMbI COOBLLEHNI:

e B npotokose FAST nameHer ID wabnoHa coobueHunii SecurityDefinition ¢ '36' Ha '38".
e Bepcus cxembl coobuyeHnii SIMBA (atpubyT version B anemeHTe sbe:messageSchema) n3meHeHa
c4 Hab.

OTcyTcTBME KOPPEKTUPOBOK cxeM cooblyennin FAST n SIMBA Ha Baleli cTopoHe npuBezeT K TOMy,
41O Bbl HE CMOXKETE MOAKNOUNTLCA K CYLLECTBYHOLWMM CcepBMcam, obpaTHas COBMECTUMOCTb C
CYLLEeCTBYOLWNMU cxemamm ByaeT notepsHa. MNoxanyiicra, npoBeante Heobxoanmble Ao0paboTky,
4TOObI HE NOTEPATL AOCTYN K CEpBMUCAM.

5. CepBVIC pacuyeTa MHAUKATUBHbIX BaJIOTHbIX KypcoB

B Bepcum 7.24 pasgaya notoka MOEX_RATES_REPL nepeBeseHa Ha HOBbIV CEPBUC pacyeTa
NHANKATUBHbBIX BatOTHbBIX KYPCOB, MO3TOMY PEKOMEHAYEM KANEHTaM NPOBECTU PerpeccMoHHOe
TecTUpoBaHue.

6. UameHeHusA B uHtepdeiicax n API

6.1. CGATE

e B notoke FORTS_REFDATA_REPL B Tabaunue fut_sess_contents B nose state sobasneHa
TPaHCAALMA HOBbIX 3HaYEHNIA:
e '8 - Ceccyd MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBUTb 3asiBKW B 3aKpbITUE MO
3TOMY MHCTPYMEHTY.
e '9' - AYKUMOH OTKPbITUSA MO 3TOMY UHCTPYMEHTY naeT. MOXHO CTaBUTb 3adBKM B
3aKpbITUE MO 3TOMY UHCTPYMEHTY.
e B notoke FORTS_REFDATA_REPL B Tabnnue opt_sess_contents B none state sobasneHa
TPaHCAALMA HOBbIX 3HaYEHNIA:
e '6' - CrapToBan ayKUMOH OTKPbITUA MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb U
YAaNATb 3a8BKU MO 3TOMY MHCTPYMEHTY.
e 7' - AYKUMOH OTKPbITUA NO 3TOMY UHCTPYMEHTY 3aBepLUEH.
e '8 - Ceccuda N0 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBUTb 3as8BKWN B 3aKpbITUE NO
3TOMY WHCTPYMEHTY.
e '9' - AYKUMOH OTKPbLITUA NO 3TOMY UHCTPYMEHTY naeT. MOXHO CTaBUTb 3asBKW B
3aKpbITUE MO 3TOMY UHCTPYMEHTY.
e B notoke FORTS_REFDATA_REPL B Tabaunubl fut_sess_contents n fut_instruments gobasneHo
HOBOe rnoJe:
e tas_base_fut_isin_id (i4) - NaeHtndukatop (isin_id) BA-dbrouepca ans TAS-dbrouepca.

6.2 SIMBA SPECTRA

Bepcus cxembl coobuyeHnin (aTpubyT version B anemeHTe sbe:messageSchema) nameHeHa c 4 Ha 5.
B coobueHne SecurityDefinition (msg id=20) gobasneHo nose SettlPrice: PacueTHas LeHa nocne
nocaeAHero KnmpuHra ana ¢pbrovepcoB 1 KaseHaapHbIx cnpefos / PacueTHas LeHa (TeopeTnyeckas
LileHa OnuuoHa) nocsie NocaeAHero KAMpUHra Ana onumnoHoB. ViaeHtndrkatop coobuieHms (msg id)
n3meHeH ¢ 18 Ha 20.



B coobuweHun SecurityDefinition (msg id=20) ana nons CFICode go6aBneHo HoBOe 3HaueHMe:
e 'FFSCSX' - oAHOAHEBHbIN GbOYEPCHBIA KOHTPAKT Ha akLMIO C aBTOMPOIOHTaL e
(Standardized Financial Future on Stock-Equity, Cash delivery).
B coobuweHunsx SecurityDefinition (msg id=20) n SecurityStatus (msg id=9) B none
SecurityTradingStatus fo6aBieHa TpaHCAALMA HOBbIX 3HAYEHUIA:
e 123" - Ceccma nNo 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBUTb 3a8BKM B 3aKpbITUE MO 3TOMY
NHCTPYMEHTY.
o 124" - AyKLMOH OTKPbITUA MO 3TOMY WHCTPYMEHTY naeT. MOXHO CTaBUTb 3aABKM B 3aKpbITMe
MO 3TOMY WUHCTPYMEHTY.

6.3 FAST

3meHeH ID wabnoHa coobuieHnn SecurityDefinition ¢ '36' Ha '38'.
B coobueHusx Security Definition (d) n Security Status (f) ans nons SecurityTradingStatus
f06aBNEeHbl HOBblE CTaTyCbl MHCTPYMEHTOB:
e '123' - Ceccma No 3TOMY MHCTPYMEHTY UaeT. MOXHO CTaBWUTb 3aABKM B 3aKpbITUE MO 3TOMY
WNHCTPYMEHTY.
o '124' - AYKUMOH OTKPbLITUA MO 3TOMY UHCTPYMEHTY naeT. MOXHO CTaBWTb 3aABKM B 3aKpbIThe
MO 3TOMY UHCTPYMEHTY.
B coobuweHunn Security Definition (d) ana nons CFICode gob6aBneHo HoBOe 3HaueHMe:
e 'FFSCSX' - oAHOAHEBHbIN GbHOYEPCHbIA KOHTPAKT Ha aKLMKO C aBTOMPOIOHraLmei
(Standardized Financial Future on Stock-Equity, Cash delivery).
B coobuieHne Security Definition (d) go6aBneHo none SettlPrice: PacueTHas ueHa nocne nocnesHero
KAMPUHra ans GbloYepcoB U KaneHAapHbIx cnpesoB / PacueTHas LeHa (TeopeTnyeckas LeHa
OnMLuMOHa) NoC/e NOCNeAHEro KAVPUHIA /15 OMLMOHOB.

7. 3ameHeHMA B oTueTax

FO7.csv — pe3ynbTatbl TOProB GbrOUEpPCHBbIMU KOHTPakTamu. PopmaTt oTueTa He MeHseTCs.
I3mMeHeHWns 3aTpOHYT NIOrNKy pacyeTa 3HauYeHW. VIaMeHeHna yHubuumpyoT npaBuia pacyeta
ntoros Topros B oT4yeTe FO7 1 Ha cainte MB.
e Ceiyac UTorn Topros A9 GbHOYEPCOB He BKIOYAIOT CAE/KM, 3aK/HOUEHHbIE B pe3y/ibTaTe
onepauun c kaneHgapHbiMu cnpegamn. OTUeT COAEPXKUT OTAE/bHble CTPOKM:
e UTtoru Topros ¢ pbroyepcamu, 6e3 yyeta cAenok ¢ KaseHaapHbIMM cripejamm
e VITorm Topros ¢ KaseHgapHbIMK crpegamu
e B pe3ynbrate fopaboTkm UTOrM TOPros Ana GpbrouepcoB ByAyT BKAKOUATb CAENKN,
3aK/IlOYEHHbIE B pe3yJsibTaTe ornepaLuin ¢ KaneHAapHbIMUK Cripesamu.
e UTtorm ToproB ¢ dpbrouepcamMu, C y4eTOM CAENOK C KaNeHAapHbIMU cripejamu
e VlTorm ToproB c kaneHzapHbIMK cnpegamu

8. UameHeHuAa B MHTepdeiicax, naaHupyemblie B 6yayLmnx peamsax

HanomuHaem, uto B nHTepderice CGATE B Bepcun 7.27 NAaHUPYROTCS CeAytoWwme N3MEHEHNS:

e [lnaHupyetca yaaneHue yctapeslero notoka FORTS_MISCINFO_REPL.



Version 7.24 Changes and Updates

1. Perpetual futures on the Russian stock-equities

The SPECTRA trading system of version 7.24 supports new derivative instruments - daily futures
contracts on stock-equity of Russian issuers with automatic prolongation. These perpetual futures on
the derivatives market are technically implemented the same way as existing perpetual futures on
the index:

e Daily automatic prolongation: the one-day contract is automatically extended by 1 day every
day.

e The settlement price in the intraday and the evening clearing session is determined based on
the settlement prices of stock-equities on the Securities Market of the Moscow Exchange.

e The calculating formula for the variation margin in the evening clearing takes into account
the deviation of perpetual futures prices from the settlement prices of the underlying asset
(funding), as well as the dividend amendment.

e The perpetual future execution into the corresponding quarterly future is possible once per
quarter.

You may find more detailed description in the relevant contracts specifications.
2. The mode of limiting the positions opening

The new functionality has been implemented to establish — by decision of the Exchange — the trades
execution mode, that lead to the position closing or reduction. This mode may be established for
one or more derivative contracts. In this mode, the ability to open new positions on the selected
instruments is restricted, regardless of the trade direction. Restrictions are set for all contracts of the
underlying asset. When trying to enter an order for an instrument that has a restriction, the
participant will receive the error: '140' - It is forbidden to increase the position for all instruments of
this UA.

Information about the established restrictions can be tracked by the trading status in the instrument,
which is broadcast in the PLAZA |l gateway in the 'state’ field of the 'fut_sess_contents' and
‘opt_sess_contents' tables of the 'FORTS_REFDATA_REPL' stream:

e '8 - Session for this instrument is running. You can put orders to close position for this
instrument.

e '9'- The opening auction for this instrument is running. You can put orders to close position
for this instrument.

And also, in FAST and SIMBA gateways in the 'SecurityTradingStatus' field in the 'SecurityDefinition’
and 'SecurityStatus' messages:

e '123' - Session for this instrument is running. You can put orders to close position for this
instrument.

e '124' - The opening auction for this instrument is running. You can put orders to close
position for this instrument.

3. Revision of the perpetual futures variation margin when auto-prolongation is canceled

The variation margin calculation is modified when auto-prolongation is canceled for perpetual
futures on the indices and stock-equities. When auto-prolongation is canceled, the variation margin
calculation for technical trades of closing a position does not take into account funding (SwapRate
component) and dividend amendment (IndexDiv component). distinctive features in the technical
trade that closes the position on the PF as a result of the auto-prolongation cancellation:
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e PFinstrument trade (fut_sess_contents.signs flag 0x4000 is a daily futures contract with auto-
prolongation).

e Inthe trade, the ClearingTrade 0x2000000 (the technical clearing trade formed outside of
trading) flag is placed in the 'xStatus' field.

4. FAST and SIMBA protocols in 7.24 release do not maintain backward compatibility for
clients

According to the FAST and SIMBA protocols, backward compatibility for clients is not preserved
in 7.24 release.

Please note that the message schemes for FAST and SIMBA protocols of the Derivatives market are
significantly changing:

e Inthe FAST protocol, the 'Security Definition' message template ID was changed from '36' to
'38'.

e The version of the SIMBA message scheme ('version' attribute in the sbe:messageSchema
element) was changed from '4' to '5".

If you do not change the FAST and SIMBA message schemes, you will not be able to connect to
existing services, backward compatibility with existing schemes will be not available. Please, make the
necessary improvements so as not to lose access to the services.

5. Indicative exchange rates calculation service

In version 7.24, the '"MOEX_RATES_REPL' stream broadcasting has been transferred to a new service
for calculating indicative exchange rates, therefore we recommend clients to conduct regression
testing.

6. Changes to the user interface and API

6.1. CGATE

e New values in the 'state' field in the 'fut_sess_contents' table in the 'FORTS_REFDATA_REPL'
stream were added:
e '8 - Session for this instrument is running. You can put orders to close position for
this instrument.
e '9'- The opening auction for this instrument is running. You can put orders to close
position for this instrument.
e New values in the 'state’ field in the 'opt_sess_contents' table in the 'FORTS_REFDATA_REPL'
stream were added:
e '6'- The opening auction for this instrument is starting. You can put and delete
orders for this instrument.
e '7'- The opening auction for this instrument is completed.
e '8' - Session for this instrument is running. You can put orders to close position for
this instrument.
e '9'- The opening auction for this instrument is running. You can put orders to close
position for this instrument.
e New field in the 'fut_sess_contents' and 'fut_instruments' tables in the
'FORTS_REFDATA_REPL' stream was added:
e tas_base_fut_isin_id (i4) - The UA-futures identifier (isin_id) for the TAS-futures.

6.2 SIMBA SPECTRA

e The version of the message scheme (‘version' attribute in the sbe:messageSchema element)
was changed from 4 to 5.



e New 'SettlPrice’ field in 'SecurityDefinition (msg id=20)" message: Settlement price of the
futures or the calendar spread at the end of the last clearing session / Settlement price
(theoretical price of the option) after the last clearing session. Message ID was changed from
18" to '20".

e New value was added to the 'SecurityDefinition (msg id=20)" message for the 'CFICode’ field:

e 'FFSCSX' - Daily Futures with automatic prolongation on stock-equity (Standardized
Financial Future on Stock-Equity, Cash delivery).

e Inthe 'SecurityDefinition (msg id=20)" and 'SecurityStatus (msg id=9)" messages, new values
in the 'SecurityTradingStatus' field were added:

e '123' - Session for this instrument is running. You can put orders to close position for
this instrument.

e '124' - The opening auction for this instrument is running. You can put orders to
close position for this instrument.

6.3 FAST

e The 'Security Definition' message template ID has been changed from '36' to '38".
e New instrument statuses were added in the SecurityTradingStatus field in the Security
Definition (d) and Security Status (f) messages:
e '123' - Session for this instrument is running. You can put orders to close position for
this instrument.
e '124' - The opening auction for this instrument is running. You can put orders to
close
position for this instrument.
e New value was added to the 'Security Definition (d)' message for the 'CFICode’ field:
e 'FFSCSX' - Daily Futures with automatic prolongation on stock-equity (Standardized
Financial Future on Stock-Equity, Cash delivery).
e New 'SettlPrice' field in 'Security Definition (d)' message: Settlement price of the futures or
the calendar spread at the end of the last clearing session / Settlement price (theoretical
price of the option) after the last clearing session.

7. Changes in reports

e FO7.csv - futures contracts trading results. The report format remains unchanged. The
changes will affect the logic of calculating values. The changes unify the rules for calculating
trading results in the 'FO7' report and on the MOEX website.

e Currently, trading results for futures do not include trades that are performed as a
result of operations with calendar spreads. The report contains separate lines:
e Futures trading results, excluding trades with calendar spreads.
e Calendar spreads trading results .
e As aresult of the improvements, futures trading results will include trades that are
performed as a result of operations with calendar spreads.
e Futures trading results, taking into account trades with calendar spreads.
e Calendar spreads trading results.

8. Interface changes planned in the future releases

We remind you that the following modification is planned in CGATE interface of the 7.27 version:

e ltis planned to delete the outdated 'FORTS_MISCINFO_REPL' stream.



