Cnucok namMmeHeHun B sepcum 8.0

1. opa6oTkn B pamMmkax ykasaHua N26681-Y (HoBasi Map)XMHaJIKa)

B pamkax ykazaHus LIb 6681-Y k BpokepaM ycTaHaBNMBaloTCS AOMNOSHUTENbHbIE TpeboBaHMs No
cobnoaeHnto HopmaTteos HIMP1 (HOpMaTMB MNOKPbLITUS pUCKa MPWU UCNOMHEHWUN NOPYYEHUS KITMEHTA,
>0) n HIMNP2 (HopMaTUB NOKPbLITUS PUCKa NPU U3MEHEHUWN CTOMMOCTU nopTdens KnneHTta, >0). B
paMKkax YKa3zaHus npeaycMaTpuBaeTCs BO3MOXKHOCTb UCMOJIb30BaHUS "pbIHOYHOIrO MeToaa" ans
YyacTHuMKOB, Korga npu pacdeTte HINP-oB ncnonb3yetcsa nHankatnsHas BM Mb ang nepeoueHku
noptdens, n N0 Mb, pacyeT KOTOPOro OCYLLECTBNSAETCS B COOTBETCTBUKN C NMpaBuiaMmn pacyeTa
pa3Mepa MHAMBWUAYANbHOro KIIMPUHIOBOro obecrneyeHns, Tpebyemoro anst obecneyeHust
0653aTeNbCTB, MCNOMTHEHNE KOTOPbIX OCYLLUECTBASETCS 3a CHET nopTdens KineHTa.

1.1. 'O c yueTOM KaTeropmv ypoBHsl pUCKa K/IMeHTa

B Bepcumn 7.30.5 B TC SPECTRA Ha ypOBHE OKOHEYHOro kameHTa (7KK) gobaeneH npusHak -
Kateropust ypoBHsl pucka knmeHTa (KCYP\KIYP\KHYP\KOYP).

o KCYP - KNMeHT co CTaHAapTHbIM YPOBHEM pUCKa
e KIYP - KNMEHT C MOBbILLEHHbLIM YPOBHEM pPUCKA
e KHYP - KNMeHT C Ha4anbHbIM YPOBHEM pUCKa

o KOVYP - KNMeHT ¢ 0cobbiM YpOBHEM pUCKa

B Bepcum 8.0 knneHTckoe IO (Ha ypoBHe 7KK) ByAeT cumTaThCs C yHETOM KaTEropun YpOBHS pycKa
KneHTa. [pn pacyeTe yuuTbIBaOTCA COOTBETCTBYIOLUME KAaTEropum puUCK-napameTpbl
(KaTeropumHble CTaBKU PbIHOYHOIO pycka - MR-bl). ECiM ypoBeHb pucka KIMEHTa He 3aaaH,
MCMONb3YITCS 3HAYEHMS CTaBOK pUcKa, ycTaHoBneHHble HKL, 6e3 aononHMTeNbHbIX
KO3(pDULMEHTOB.

1.2. Pacuert HIP-0B B pbIHOYHOM MeTOAE

PacuyeT HIP-0B ocyLlecTBnseTca Ha CTopoHe bpokepa € UCnosib30BaHMEM BbIXOAHbIX AAHHbIX HOBOMO
RMT-cepBuca (regulation of margin trading):

+ TF06/3-T0 Mb 6e3 3asB0K. CunmTaeTcs No npasuiamM pacyeTa pasMepa MHANBUAYANbHOro
KIIMPUHIroBoro obecrneveHns:
o 6e3 yyeTa 3a5B0OK;
O C Y4YeTOM KaTeropuu ypoBHS pUCKa KIIMEHTa;
O C YYETOM TEKYLLEro peasm30BaHHOrO pucka (C y4eTOM TeKyLLEN LieHbI);
0 MO pUCK-NapaMeTpaM Ha Hayano CeccMu C YYETOM MPOBEAEHHbLIX Pa3fBUXKEK.
* BM - NHankaTMBHasa Bap1auMOHHAs Mapxa C YYeTOM TeKyLlero MHAMKAaTUBHOro Kypca
Ba/OT (PacCUMTLIBAETCS @HANOMMYHO TEKYLLEN NHAMKATUBHOM BM, yunTbiBaeT B T.u.
BapVaLMOHHYIO Map>Ky MO 3aKpbiTbiM NO3ULMAM).

« NOV - Net Option Value. Tekywuit NOV no noptdento 7KK C y4eTOM TEKyLLEro Kypca u
TEKYLUMX LiEH OMLMOHOB.

HMP1 = HayanbHasa ctouMmocTb noptcens + BM + NOV-TO 6/3

HIMP2 = HayanbHaa crouMocTb noprtgens + BM + NOV - (FO 6/3)/2

Mpu ycnoBuu, Koraa HavasnbHbIN IMMUT (Money_amount) <= HayasibHOM CTOMMOCTU NopTdens,
MOXXHO FOBOPUTbL O TOM, YTO BupxkeBon npe-Tpena (money_free>0) c y4eToM KaTeropmm
obecneumaet Henpobutme HIMP1 (>0), nocYnTaHHOro NO PbIHOYHOMY METOAY, B NOAABMSIOLLEM
60NbLIMHCTBE Cy4aes.
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CepBuC Npon3BOAUT pacyeT pa3 B 10 MMH Mo BCEM 7KK, C TPAHC/ISAILMEN AaHHbIX B HOBOM NMOTOKE
FORTS_RMT_REPL.

1.3. TeKywmit oNnepaTMBHbIN PUCK MO NO3ULIUN

Tekywmii onepaTMBHbIA PUCK NO NO3MLMM - BENIMYMHA, PacCYMTLIBAEMas Mo NpaBuiaM pacyeTa
pa3Mepa MHAMBMAYabHOMO KIMPUHIOBOro obecneyenuns, n otTpaxaeT pasmep 0 "ecnu KIMpuHr
NpoBeCTN NpsIMO ceryac”. [lononHMUTeNbHas MPOrHO3HAas BEMUMHA, KOTOpasi MOXET 6bITb
MCMoNb30BaHa YYaCTHUKOM NS MPUHATUS PELIEHWI OTHOCUTENbHO NO3ULMIA KITMEHTa.
PaccunTtbiBaeTcs Takke RMT-cepBucom:

e C YYETOM TEKYLUMX PUCK-TMAPAMETPOB U PbIHOYHBIX AAHHbIX;
e 6e3 yyeTa 3a8BOK;
e C YYEeTOM KaTeropum ypoBHSI pUcKa K/IMEHTa.

CepBuc Npon3BoaMT pacyeT pa3 B 10 MMH NO BCeM 7KK, C TPAHCISILMEN AaHHbIX B HOBOM NOTOKe
FORTS_RMT_REPL.

2. UsmeHeHun B nHTepgeicax n API
2.1. CGATE

« [o6aBneH HoBbIl NoTok FORTS_RMT_REPL - MO 6e3 3as1BOK ¥ TEKYLUMIA ONEPaTUBHbIN PUCK.
Tabnuubl: o rmt_im - FO 6e3 3as5BOK U TEKYLUMI ONEPATUBHbIN PUCK B pa3pe3e KIMEHTOB o
sys_events - Tabnmua cobbITui

* B notoke FORTS_REFDATA_REPL B Tabnuuy fut_sess_contents nobasneHbl HOBblE NONS:

o trade_period_access (i8) - Mpn3Hak TOproenn B onpeaeneHHbIN Nepuos ceccum o
buy_deposit_erc (d16.2) - bazosoe 'O nokynatensa ans KOYP o sell_deposit_erc (d16.2)
- basosoe O npogasua ans KOYP o buy_deposit_hrc (d16.2) - bazosoe 'O nokynatens
anst KNYP o sell_deposit_hrc (d16.2) - bazosoe 'O npoagasua ans KMYP o
buy_deposit_Irc (d16.2) - bazosoe 'O nokynatens ansa KHYP o sell_deposit_Irc (d16.2) -
bazosoe 'O npoaasua anga KHYP o buy_deposit_mrc (d16.2) - bazosoe 'O nokynatens
anst KCYP o sell_deposit_mrc (d16.2) - bazosoe IO npoaasua ans KCYP

« B notoke FORTS_REFDATA_REPL B Tabnuue fut_sess_contents none is_trade_evening
obbaABNsieTCca ycTapeBWwnM 1 byaeT yaaneHo B Bepcun 8.6. BMecTo Hero cneayeT MCrnonb30BaThb
none trade_period_access.

» B notoke FORTS_REFDATA_REPL B Tabnuuy opt_sess_contents no6asneHbl HOBblE NONS:

o trade_period_access (i8) - MNpu3Hak TOProenn B ONpeaeneHHbI nepuoa CeCCUm o
base_im_covered_sell_erc (d16.2) - bazoBoe 'O nog 04aHY NOKPLITYHO NO3MLNIO
noanucuymka ans KOYP

o base_im_covered_sell_hrc (d16.2) - ba3osoe O noa 0AHY MOKPLITYO MNO3ULMIO
noanucuymka ans Krnyp

o base_im_covered_sell_Irc (d16.2) - Ba3osoe 'O nog oAHY NOKPbLITYHO MNO3ULNIO
noanucuymka ans KHYP

o base_im_covered_sell_mrc (d16.2) - bazosoe O noa ogHy NOKPbITYIO NO3ULMIO
noanucumnka gna KCYP

o base_im_sell_erc (d16.2) - bazosoe 'O noa oAHY HEMOKPbLITYIO MO3MUMIO NOANUCUMKA
ana KOYP

o base_im_buy_erc (d16.2) - bazosoe 'O noa NoKynky Map>xupyemoro onuuoHa anst KOYP
o base_im_sell_hrc (d16.2) - bazosoe 'O noa ogHy HENOKPbLITYIO NO3ULMIO NOAMNMCYMKA
ansa Kryp

o base_im_buy_hrc (d16.2) - ba3oBoe 'O nog NoKynky Map>Xxupyemoro onumoHa ana Kryp
o base_im_sell_Irc (d16.2) - ba3osoe 'O noa oHy HEMOKPLITYIO NO3ULUMIO NOAMMUCUMKA
ana KHYP o base_im_buy_lIrc (d16.2) - bazosoe 'O noa NOKynKy Map>XMpyeMoro



onuunoHa anst KHYP o base_im_sell_mrc (d16.2) - bazosoe 'O noa oaHy HEMOKPbLITYHO
no3mumio noagnucdmka ans KCYP
o base_im_buy_mrc (d16.2) - ba3oBoe 'O noa NOKynKy Map>XMpyemoro ornuMoHa ans
KCYP
« B notoke FORTS_REFDATA_REPL B Tabnuue opt_sess_contents none is_trade_evening
obbsBnseTcsa yctapeswuM 1 byaeT yaaneHo B Bepcum 8.6. BMeCTo Hero crneayeT Mcnosb30BaTh
none trade_period_access.
* B notoke FORTS_REFDATA_REPL B Tabnuuy sess_option_series nobaBneHo HoBoe none:
o d_sess_assign (t) - JaTa MCTOPUYECKMN NEPBOr0 HA3HAYEHUM OMLMOHHONM CEPUN B TOPIM
» B notoke FORTS_REFDATA_REPL B Tabnuue session nons pos_transfer_begin un
pos_transfer_end obbsBnsitoTCA ycTapeswmmm 1 6yayT yaaneHol B Bepcun 8.6.
« B notoke FORTS_INFO_REPL B Tabnuuy base_contracts_params go6aBneHbl HOBble NONS:
o mrl_erc (f) - 3HayeHune cTaBKK pbIHOYHOrO pucka ans KOYP
o mr2_erc (f) - 3HayeHne CTaBK1 pbIHOYHOrO pUCKa NEPBOrO IMMUTA KOHLUEHTpauMmn ans
KOYP o mr3_erc (f) - 3HaueHme cTaBKM pbIHOYHOMO pMUCKa BTOPOro SiMMUTa
KOHLeHTpaumun ans
KOYP o mrl_hrc (f) - 3HaueHune CcTaBKM pbIHOYHOIO pUCKa
ansa Krype
o mr2_hrc (f) - 3HayeHne CTaBKM PbIHOYHOrO pUCKa NEepPBOro SIMMMUTA KOHLEHTpauum ans
KMNYP o mr3_hrc (f) - 3HaueHne cTaBKM pbIHOYHOMO pUCKa BTOPOro SIMMUTa
KOHLEHTpaumun ans
KMNYP o mrl_lrc (f) - 3HayeHne cTaBkM PbIHOYHOrO pUcKa
ansa KHYP
o mr2_Irc (f) - 3HauyeHne CTaBKN PbIHOYHOIO pUCKa NEPBOro IMMUTA KOHUEHTpaumun ans
KHYP o mr3_lrc (f) - 3HayeHne CTaBKu pbIHOYHOrO pyUcKa BTOPOro MMUTa
KOHLEHTpaumun ans
KHYP o mr1_mrc (f) - 3HayeHune cTaBku pbIHOYHOrO pucka
ana KCYP
o mr2_mrc (f) - 3HaueHne CTaBKn PbIHOYHOIO pMUCKa NEPBOrO IMMUTA KOHLEHTpaUMmn ans
KCYP o mr3_mrc (f) - 3HaueHne cTaBkM pbIHOYHOMO pUCKa BTOPOro IMMUTa
KOHUeHTpaumn ana KCYP
» B notoke FORTS_INFO_REPL B Tabnuuy investor no6aBneHo HoBoe none:
o client_risk_level (i4) - KaTeropusi ypoBHs1 pucKa KnveHTa

3. U3aMeHeHUs B TEPMUHAJIE CPOYHOIO pbiHKa

* B okHe ®MHAHCOBbIE MHCTPYMEHTbI 106aB/eHbl HOBbIE MapaMeTpbl:

o PbiHOYHbIV puck (KOYP) - 3HaueHne CTaBKkM pbIHOYHOrO pucka anst KOYP o
PbiHOYHbI puck 1 (KOYP) - 3HauyeHue CTaBKM pbIHOYHOrO p1UcKa NepBoOro MMuTa
KOHUeHTpaumn ana KOYP

o PbIHOYHbIV puck 2 (KOYP) - 3HauyeHue CTaBKM pbIHOYHOIO pUCKa BTOPOro MMUTa
KOHUeHTpaumn ans KOYP

o PbiHOYHbI puck (KIMYP) - 3HayeHre CTaBku pbiHOYHOrO pucka ans KryP o
PbiHOYHbIV puck 1 (KMYP) - 3HauyeHne CTaBkM PbIHOYHOMO pUCKa NEPBOro IMMUTA
KOHUeHTpaumn gna Kryp

o PbiHOYHBI puck 2 (KMYP) - 3HaueHne CTaBkM PbIHOYHOMO pUCKa BTOPOro IMMUTA
KOHUeHTpaumn ansa Kryp

o PbiHOYHbI puck (KHYP) - 3HaueHre cTaBku pbiHOYHOro pucka ans KHYP o
PblHOYHBI puck 1 (KHYP) - 3HaueHue CTaBKM PbIHOYHOIO pUCKa NepBOro NMMUTa
KOHUeHTpauun ana KHYP



o

o

PbIHOYHBIV puck 2 (KHYP) - 3HayeHue CTaBKM PbIHOYHOIO pUcCKa BTOPOro NMMMMUTA
KOHUeHTpaumn ana KHYP

PbiHOUHBI puck (KCYP) - 3HauyeHne CTaBku pblHOYHOIO pucka ans KCYP o
PbiHOYHbI puck 1 (KCYP) - 3HayeHue CTaBKM pbIHOYHOIO pUcka NepBoro MMuTa
KoHueHTpauun ana KCYP

PblHOYHBIV puck 2 (KCYP) - 3HaueHne CTaBKM PbIHOYHOMO pUCKa BTOPOro MMUTA
KOHUeHTpaumn ansa KCYP

* B okHe JInmuTnpoBaHue 106aBneHbl HOBbIE MapaMeTpbl:

o

O no3uumu - O No3nLMKM No TeKyLLEN LieHe o ONepaTUBHbIN PUCK - TEKYLLWIA
onepaTVBHbIA pUCK

4. A3aMeHeHMn B oTyeTax

+ Botuetax f07.csv, dayf07.csv HoBble nons:

o

buy_deposit_erc numeric(16,2) - bazosoe O nokynatens ans KOYP o sell_deposit_erc
numeric(16,2) - basosoe 'O npoaasua anst KOYP o buy_deposit_hrc numeric(16,2) -
bazosoe 'O nokynatens ana KIYP o sell_deposit_hrc numeric(16,2) - bazosoe 0
npoaasua ans KMYP o buy_deposit_Irc numeric(16,2) - bazosoe MO nokynartens ans
KHYP o sell_deposit_Ilrc numeric(16,2) - bazosoe N0 npoaasua ans KHYP o
buy_deposit_mrc numeric(16,2) - bazosoe 'O nokynatens ans KCYP o sell_deposit_mrc
numeric(16,2) - bazosoe 'O npogasua ans KCYP

* B otuetax 007.csv, dayo07.csv HOBble nons:

o

base_im_covered_sell_erc numeric(16,2) - bazoBoe 'O noa oAHy NOKPLITYO NO3ULIMIO
noanucuymka ans KOYP

base_im_covered_sell_hrc numeric(16,2) - bazosoe 'O nog oaHY NOKPLITYHO MNO3ULNIO
noanucumka ansa Kryp

base_im_covered_sell_Irc numeric(16,2) - bazosoe O nog oaHy NOKPbLITYIO NO3ULMIO
noanucumnka ans KHyP

base_im_covered_sell_mrc numeric(16,2) - bazosoe O noa oaHy NOKPbITYIO NO3ULMIO
noanucumnka ans KCYP

base_im_sell_erc numeric(16,2) - ba3ooe MO noa 0aHY HENOKPLITYIO MNO3ULIMIO
noanncumka ansa KOYP

base_im_buy_erc numeric(16,2) - bazosoe 'O nog NoKynkKy MapXvpyeMoro onuuoHa
ans KOYP

base_im_sell_hrc numeric(16,2) - bazosoe 'O noa oAHY HEMOKPbITYIO NO3ULMIO
noanucumnka ans Kryp

base_im_buy_hrc numeric(16,2) - Bazosoe 'O noa NoKynky Map>XXmpyemoro onumoHa
ans Krnyp

base_im_sell_Irc numeric(16,2) - ba3osoe 'O noa 0AHY HEMOKPbITYIO NO3ULIMIO
noanucuymka ans KHYP

base_im_buy_lrc numeric(16,2) - bazosoe 'O noa NOKynKy MapXXupyemMoro onuuoHa ans
KHYP o base_im_sell_mrc numeric(16,2) - ba3osoe 'O noa ogHYy HEMOKPLITYIO

no3uumto noanucymka ans KCYP

o

o

base_im_buy_mrc numeric(16,2) - bazosoe 'O noa NOKynKy Map>Xnpyemoro ornuMoHa
ansa KCYP

base_im_sell numeric(16,2) - bazosoe MO noa oaHYy HEMOKPbLITYIO MNO3MLUMIO NOAMNMUCYMKA
o base_im_covered_sell numeric(16,2) - bazosoe 'O noa oHy NOKPbITYIO NO3ULIMIO
noanMcYnKa

« B otuetax 007.csv, dayo07.csv none basegobuy nepenMeHoBaHo B base_im_buy.

« B naketr REBATEYYYYMMDD.zip no6aBneH HOBbIV KITMEHTCKNA OTYET O BO3BPATHOW NMPEMUK
y4YaCTHMKaM MapKETMHIOBOM NporpamMMsbl Mo onuMoHaM rebate_options_XXYY.csv. [aHHbIv
nakeT, HaumHas ¢ Bepcun 8.0, ByaeT hopMMpoBaThCS Ha €XXKeAHEBHOM OCHOBE.



Version 8.0 Changes and Updates

1. Improvements within the framework of the directive No. 6681-U (new margin)

Within the framework of the directive of the Central Bank No. 6681-U additional requirements are
imposed on Brokers to comply with the RCR1 (risk coverage standard for execution of client's order,
>0) and RCR2 (risk coverage standard for changes in the value of the client's portfolio, >0). The
directive provides for the option to use the “market method” for Members. That implies using MOEX
indicative VM and MOEX collateral for portfolio revaluation when calculating RCSs. MOEX collateral
calculation shall be carried out in accordance with the rules for calculation of the amount of
individual clearing margin required to secure obligations, fulfillment of which is performed at the
expense of the client's portfolio.

1.1. Collateral considering the category of the client's risk level

In version 7.30.5 of the Spectra trading system at the level of terminal client (7dcc) the attribute -
Category of client's risk level was added (medium-risk client/high-risk client/low-risk
client/exceptional-risk client).

In version 8.0 client collateral (at the 7dcc level) will be calculated based on the client's risk level
category. The calculation takes into account the relevant category risk parameters (market risk
categorical rates - MRs). If the client's risk level is not specified, risk rates set by NCC without
additional coefficients are used.

1.2. Calculation of RCSs under the market method

Calculation of RCSs is performed on the Broker's side using the output data of the new RMT-service
(regulation of margin trading):

« Collateral w/o/o - MOEX collateral without orders. Calculated in accordance with the rules for
calculation of the amount of the individual clearing margin: o exclusive of orders;
o considering the category of the client's risk level;
o taking into account the current realized risk (consideringt the current price); o on
the basis of risk parameters at the beginning of the session taking into account the
performed expansions.
* VM - Indicative variation margin considering the current indicative exchange rate (calculated
similarly to the current indicative VM, including variation margin on covered positions).
* NOV - Net Option Value. Current NOV for the 7tc portfolio considering current rate and current
option prices.

RCS1 = initial portfolio value + VM + NOV - collateral w/o/o
RCS2 = initial portfolio value + VM + NOV - (collateral w/o/0)/2

1.3. Current operational risk by position

Current operational risk by position is a value calculated according to the rules for calculation
of the amount of individual clearing margin, and reflects the collateral amount “if clearing is held
right now”. An additional forecast value that can be used by the Member to make decisions
regarding the client's positions. It is also calculated by the RMT-service:
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« considering current risk parameters and market data;
» exclusive of orders;
« considering the category of the client's risk level.

The service performs calculation once every 10 min for all 7tc, with data broadcast in a new
FORTS_RMT_REPL stream.
2. Changes in interfaces and API

2.1. CGATE

* New FORTS_RMT_REPL stream is added. Collateral without orders and current operational risk.
Tables:

o rmt_im - Collateral without orders and current operational risk in the context of clients o
sys_events - Table of events

« In the FORTS_REFDATA_REPL stream new fields are added to the fut_sess_contents table:

o trade_period_access (i8) - The instrument is traded during a specific period of the
trading session (bitmask)

o buy_deposit_erc (d16.2) - Basic size of collateral of the buyer for exceptional-risk client
(Russian rubles) o sell_deposit_erc (d16.2) - Basic size of collateral of the seller for

exceptional-risk client
(Russian rubles) o buy_deposit_hrc (d16.2) - Basic size of collateral of the buyer

for high-risk client
(Russian rubles) o sell_deposit_hrc (d16.2) - Basic size of collateral of the seller for high-

risk client (Russian rubles)

o buy_deposit_Irc (d16.2) - Basic size of collateral of the buyer for low-risk client (Russian
rubles)

o sell_deposit_Irc (d16.2) - Basic size of collateral of the seller for low-risk client (Russian
rubles)

o buy_deposit_mrc (d16.2) - Basic size of collateral of the buyer for medium-risk client
(Russian rubles) o sell_deposit_mrc (d16.2) - Basic size of collateral of the seller for

medium-risk client (Russian rubles)

+ Inthe FORTS_REFDATA_REPL stream the is_trade_evening field from the fut_sess_contents
table is deprecated and will be removed in version 8.6. Use the trade_period_access field
instead.

« In the FORTS_REFDATA_REPL stream new fields are added to the opt_sess_contents table:

o trade_period_access (i8) - The instrument is traded during a specific period of the
trading session (bitmask)

o base_im_covered_sell_erc (d16.2) - Basic size of collateral to be posted on one open
position of the option writer for exceptional-risk client (Russian rubles)

o base_im_covered_sell_hrc (d16.2) - Basic size of collateral to be posted on one open
position of the option writer for high-risk client (Russian rubles)

o base_im_covered_sell_Irc (d16.2) - Basic size of collateral to be posted on one open
position of the option writer for low-risk client (Russian rubles)

o base_im_covered_sell_mrc (d16.2) - Basic size of collateral to be posted on one open
position of the option writer for medium-risk client (Russian rubles)

o base_im_sell_erc (d16.2) - Basic size of collateral to be posted on one unsecured
position of the option writer for exceptional-risk client (Russian rubles)

o base_im_buy_erc (d16.2) - Basic size of collateral requested in order to buy a
futuresstyle option for exceptional-risk client (Russian rubles)

o base_im_sell_hrc (d16.2) - Basic size of collateral to be posted on one unsecured
position of the option writer for high-risk client (Russian rubles)

o base_im_buy_hrc (d16.2) - Basic size of collateral requested in order to buy a
futuresstyle option for high-risk client (Russian rubles)
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base_im_sell_Irc (d16.2) - Basic size of collateral to be posted on one unsecured position
of the option writer for low-risk client (Russian rubles)

base_im_buy_Irc (d16.2) - Basic size of collateral requested in order to buy a
futuresstyle option for low-risk client (Russian rubles)

base_im_sell_mrc (d16.2) - Basic size of collateral to be posted on one unsecured
position of the option writer for medium-risk client (Russian rubles)

base_im_buy_mrc (d16.2) - Basic size of collateral requested in order to buy a
futuresstyle option for medium-risk client (Russian rubles)

« In the FORTS_REFDATA_REPL stream the is_trade_evening field from the opt_sess_contents
table is deprecated and will be removed in version 8.6. Use the trade_period_access field
instead.

« In the FORTS_REFDATA_REPL stream new field is added to the sess_option_series table: o
d_sess_assign (t) - The date of the first listing of the option series

« In the FORTS_REFDATA_REPL stream in the session table fields pos_transfer_begin and
pos_transfer_end are deprecated and will be removed in version 8.6.

« In the FORTS_INFO_REPL stream new fields are added to the base_contracts_params table:

o

mrl_erc (f) - Market risk rate for exceptional-risk client o mr2_erc (f) - Market risk rate
(Concentration limit 1) for exceptional-risk client o mr3_erc (f) - Market risk rate
(Concentration limit 2) for exceptional-risk client o mr1_hrc (f) - Market risk rate for
high-risk client o mr2_hrc (f) - Market risk rate (Concentration limit 1) for high-risk client
o mr3_hrc (f) - Market risk rate (Concentration limit 2) for high-risk client o mr1_lIrc (f) -
Market risk rate for low-risk client

mr2_lrc (f) - Market risk rate (Concentration limit 1) for low-risk client o mr3_Irc (f) -
Market risk rate (Concentration limit 2) for low-risk client o mr1_mrc (f) - Market risk
rate for medium-risk client o mr2_mrc (f) - Market risk rate (Concentration limit 1) for
medium-risk client o mr3_mrc (f) - Market risk rate (Concentration limit 2) for medium-
risk client

e In the FORTS_INFO_REPL stream new field is added to the investor table:

o

client_risk_level (i4) - Client risk level category

3. Changes in the derivatives market terminal

» New parameters are added to the Financial Instruments window:

o

Market risk (exceptional-risk client) - Market risk rate for exceptional-risk client o Market
risk 1 (exceptional-risk client) - Market risk rate (Concentration limit 1) for exceptional-
risk client

Market risk 2 (exceptional-risk client) - Market risk rate (Concentration limit 2) for
exceptional-risk client

Market risk (high-risk client) - Market risk rate for high-risk client

Market risk 1 (high-risk client) - Market risk rate (Concentration limit 1) for high-risk
client

Market risk 2 (high-risk client) - Market risk rate (Concentration limit 2) for high-risk
client

Market risk (low-risk client) - Market risk rate for low-risk client

Market risk 1 (low-risk client) - Market risk rate (Concentration limit 1) for low-risk client
o Market risk 2 (low-risk client) - Market risk rate (Concentration limit 2) for low-risk
client o Market risk (medium-risk client) - Market risk rate for medium-risk client

Market risk 1 (medium-risk client) - Market risk rate (Concentration limit 1) medium-risk
client

Market risk 2 (medium-risk client) - Market risk rate (Concentration limit 2) medium-risk
client



* New parameters have been added to the Limitation window: o Position's
collateral - Position's collateral at current price o Operational risk - Current
operational risk



