CnncoK nsmeHeHu B sepcuun 8.3

1. Topru B BbIXoAHblE AHU

B Bepcum 8.3 TC SPECTRA peanm3oBaHa nogaep)kka ToproB Ha CpoyHOM pblHKE B BbIXOoAHble AHW. [lpoBeaeHue
OpraHn3oBaHHbIX TOProB Ha CPOYHOM pbIHKE B BbIXOAHbIE AHW OCYLLECTB/AAETCS B PaMKax TOProBOM CECcCUM noHeaenbHUKa
nytem AobaBneHus A0NONHUTENbHbIX ceccuit BbixogHoro aHA (ACBA). Ana Kaxkaoro BbixogHoro AHA otaenbHas ACBA. Nocne
OKOHYaHus OCB/ KNMPUHIOBOM CECCMM He MPOBOAMTCA, CAE/KM 33 BbIXOAHbIE MOMNaAatoT B BEYEPHUN KNIMPUHT NOHeAeIbHUKa.

06LLan KoHLENLMA TOProB B BbIXOAHbIE:

e Topru B BbIXOAHbIE AHM - NOCNEA0BATENbHOCTb AOMNOAHUTENbHbIX CECCUIN BbIXOAHOTO AHA, NPOBOANUMBIX B PAMKax
TOProBoW ceccum banKanwero cnegyowero paboyero aHs.

e PacyeTbl U KAMPUHTOBblE CECCUMN B XOA4e TOProB B BbIXOAHble AHM He npou3BoaaTcA. Bce pacyeTbl npoBoaAaTca
B 6AKaMWNIA cnesyowmnin pabounin AeHb.

e  Pe)XMMbl TOPros, AOCTYMNHbIe B BbIXOAHblE AHU: Pexxum 6e3agpecHbix cAenokK (4BOMHON HENPEPbIBHbIN ayKLMOH),
Pexkum AppecHbix caenok (PMC), BKkatoyas Pexxnm agpecHbiX cAeN0K C MaTYMHIOM MO YHUKA/IbHOMY Kogy, Pexum
RFS (Request for Stream).

e B BbIXOAHble AHW OOCTYMNHbI BCE TUMbI 3a8BOK, KOTOPbIE AOCTYMHbI B OyAHME AHUW. 3as8BKK, BbICTaBAsSiEMble NOC/e
BK nATHWUBI MAM C yKasaHMem KaneHgapHolh aaTbl (GTD), M nonagatowme B CyXEHHbI LEeHOBON Kopuaop,
nepexoaat B 1ICBA. GTD 3asBKM, C AaTOW HE MO3XKe AHA TOProB, CHUMAKTCA MO OKOHYaHWUWM KaneHOapHOro AHA
(aHanornyHo byaHum gHam).

e K Topram gonyuieHbl BCe MHCTPYMEHTbI, TOPryeMble Ha CPOYHOM PbIHKE, 32 UCKOYEHUEM Ba/IlOTHbLIX KOHTPAKTOB.
CnNMCcoK NpemmranbHbIX ONUMOHOB Ha aKLMK, AONYLLEHHbIX K TOPram B BbIXOAHbIE AHW, OyAeT CMHXPOHM3MPOBATbLCA
CO CNUCKom Bymar, foNyLEeHHbIX K TOpram B BbiIXogHble Ha OP.

e OnepaumoHHble 0COHBEHHOCTH:

o DKcnupauma/[ocpoyHas aKCnMpauma B BbIXOAHbIE AHM He NPOBOAMTCA. [ogaya 3aABNEHUIA Ha JOCPOUHYIO
3KCMMpaLMIo onuuoHa/Bbixoa, U3 BeYHOro ¢biovepca B BbIXOAHbIE AHM paspeLleHa.

o Mpwu 3aknoueHnn caenok B aHn CB/ 0653aTenbCTBa N0 KOMUCCMOHHOMY BO3HArpaXKAeHUIo y4nTbIBatoTCA
B CBOHOAHOM IMMMUTE CTaHAAPTHBIM 06PAa30OM C MOMEHTA 3aK/IHOYEHUA CAE/KM.

o CnucaHue Komuccuit/wtpadbos NPon3BOANTCA BO BPEMA KANPUHIOBOW CECCUM B BAMNKaNLINIA creayoumii
pabounit geHsb.

o MapxnHanbHble TpeboBaHua 3a pgHM OCBL He BbicTaBaawoTca. MapKuMHanbHble TpeboBaHuA
BbICTaB/IAOTCA U UCMONHAIOTCA B BIMMKaNLWIMIA cneaytowmii pabounii geHso.

o ®daHAMHT aNna BevHbIX ¢blovepcos B JCB/ He paccumTbiBaeTcA U byaeT paseH O.

o B BbIXOAHblE AHW HE MEHSAIOTCA NapameTpbl MHCTPYMEHTOB (pPUCK-NapameTpbl, War LeHbl, /10T, U T.4.).
3anycK HOBbIX MHCTPYMEHTOB B BbIXOAHbIE HE MPOBOAUTCA.

o HeT gonycka HOBbIX YY4AaCTHMKOB, €CTb OHAANH PEerncTpauym KOHEYHbIX KANEHTOB.

1.1 Mogaenb ceccuit. Toprosbie nepuoabl

B cBA3M C NPMHATLIM peleHnem o NPoBeAEHMM TOProB B BbIXOAHbIE AHM, BBOAUTCA HOBAs AONOJHUTE/IbHAA TOProBan ceccun
C BO3MOMKHOCTbIO NpoBeAeHuUa ayKumoHa oTKpbiTMa (AQO), KoTopas cTapTyeT B BbiXOAHble AHW M OTHOCUTCA K pabouyemy
TOProBoMy AiHIO, BAMKallemy cieayolemy 3a AaHHbIMU TOProBbIMU BbIXOAHBIMU. [N KaXKA0ro BbIXOAHOMO AHA OTAe/bHasA
[ONONHUTENbHAsA ToproBas ceccuna. MoKeT bbiTb bonee ABYX ceccuin NoapAn, ec/iv BbIXoAHbIe BKAOYAIOT NpasgHuMKu. Moxer
6bITb 04Ha ceccus, ecnm cyb660Ta pabounin AeHb NN NCNONb3YETCA NOA PernameHTHble PpaboTbl. MoKeT 6bITb HECKOIbKO ceccuit
CO CMeLlleHMNEM, ecniv, Hanpumep, cybb6oTa 0bbIUYHbIA Pabounii AeHb, BOCKPECeHbe WM MOHEeAE/IbHUK TOProBblii BbIXOAHOM,
BTOPHUK 0BbIYHbIN paboynii AeHb.

BpemeHHOW NHTepBan AO0NOJAHUTENbHOW TOProBOM ceccum BbixoaHoro gHA: 10:00 - 19:00. AyKumoH oTKpbiTMA (AO) nhaHupyeTca
NpPoBOAUTb Nepes, KaxKaAon AONOJAHUTENbHOM TOProBOM ceccuen BbIXOAHOMo AHA. Bpema nposeaeHuns aykumoHa: 9:50 - 10:00.



[Nna xpaHeHMs pacnucaHUA HOBbIX AOMOJAHUTENbHbIX TOPrOBbIX CECCUIA BbIXOAHOMO AHA B AONOJ/IHEHME K CECCMOHHOM Tabanue
session gobasneHa HoBas Tabauua trade_periods - napameTpbl TOProBbIX NePUOA0B, KOTOPas TPAHCANPYETCA B LKO3E B MOTOKE
FORTS_REFDATA_REPL.

1.2 flonyck b® YuactHMKOB K Topram B 1CB/,

Mo ymonyaHuio BCe YYaCTHUKU JoOnyleHbl K Topram B pamkax OCB. YyacTHWKM, He Kenawowme y4yacTBOBaTb B TOprax
B 4OMOJIHUTENbHYIO CECCUIO BbIXOAHOrO AHA, MOAAIOT NOCTOAHHOE 3aABNEHME HA OrpaHNYeHne BPeMeHU Havyana 3akatyeHuns
caenok ¢ Knnpunrosbim LeHTpom B ACBM no Kaxaon b®. MasmeHeHuMe cTaTyca nocne nogauun 3aasneHus nponcxoguT B BK.
CraTyc ponycka\Hegonycka COXpaHAeTca A0 BHECEHUA U3MeHeHuA. Mog, AONYyCKOM MOHMMAEeTCs BO3MOXKHOCTb BbICTaBAATb
WU U3MEHATb 3anABKM (BKAtoYan "nopyyenns k HKL") B xone ACB/, no aaHHoM Bpokepckoi pupme. OnepaLmm cCHATUA 33aABOK
(v "nopyuyennin kK HKL"), BkAtoYaa maccoBble, paspeLueHbl. TakKe HeT OrpaHNYeHU Ha BbINOIHEHWE HETOPFrOBbIX ONepPaLLUii.

AKTUBHbIE 3aABKM YUaCTHMKOB TOPros, N0AaBLUMX 3a8B/IeHMEe Ha OTKa3 OT y4acTus B TOPrax Ha BbIXOAHbIX N0 B®, aBToMaTUYeCcKK
CHMMaIOTCA NoC/e 3aBepLleHns TOProsoro nepuoaa, npeawecrsosaswero JCBA.

MpwusHak gonycka b® YyactHuKa K Topram B ACB/[ TpaHcaupyetca B wato3e B none order_allowed_in_weekend_session
Tabanupl dealer notokos FORTS_REFDATA_REPL u FORTS_INFO_REPL.

1.3 lonyck MHCTPYMeHTOB K Topram B [1CB/],

Jonyck HOBbIX MHCTPYMEHTOB, M3MEHEHWE NapaMeTpPoB WHCTPYMEHTOB (wwaru, NoTbl, M T.4.) B SOMNOAHWUTENbHYIO CECCUI0
BbIXOAHOTO AHA He ocywecTsaaeTcaA. Jonyck TEKYLMX MHCTPYMEHTOB NPOU3BOANTCA MYyTEM Ha3HaYeHUA UX B TOPrM B TOProBbIl
nepvog "OononHuTenbHas ceccua BbixogHoOro AHA". MMpPW3HaAK TOProB/iM B AOMNOJHUTE/NIbHYIHO CECCUIO BbIXOAHOIO AHA
0N UHCTPYMEHTa TpaHcAuMpyeTcs B wato3e B nosie trade_period_access B Tabauuax fut_instruments, fut_sess_contents
n opt_sess_contents notoka FORTS_REFDATA_REPL.

1.4 LeHoBble rpaHuULbl U CTaBKu pucka 8 iCBL,

B Toprax Ha BbIXO4HbIX NPOMU3BOAMUTCA CUMMETPUYHOE CY}KEHWE LLeHOBbIX MPaHMULL, OTHOCUTEIbHO FPaHML, PACCYUTAHHBIX B XO4,€
BeYepHel KAMPUHIOBOM ceccun NATHULbI. CyKeHue 6yaeT pacnpoCTPaHATbCA TONbKO Ha Mepuog, BbIXOAHbLIX AHei
W He 3aTparnBaeT OMNUMOHHbIE KOHTPAKTbl. OTMEHA CYXKEHUA LLEeHOBbIX rPaHuL, NPOUCXOAUT 33 HECKOJIbKO YacoB A0 Hayasa
YTPEHHEN ceccumn noHeaenbHMKa. Mpu cyXKeHnu rpaHnL, U3 TOProBOM CUCTEMbI YAANAIOTCA BCE aKTUBHbIE 3asBKM Ha MOKYMKY
¢dblOYepPCHOro KOHTPaKTa/KaneH4apHoro cnpeja Bbille BepPXHeil rpaHuubl LEeHOBOTo Kopuaopa/BennunHbl cnpega, UM Bce
aKTUBHblE 3aABKM Ha Mpoaa)y O blOYEPCHOrO KOHTPaKTa/KaNeH4apHOTo CNpesa HUMKE HUWMKHEW rpaHuubl LEeHOBOro
Kopuaopa/BennumnHbl cnpesa. PasaBuKKM LLeHOBbIX MPaHUL, B XO4e TOProB B BbIXOAHbIE AHU He NPeAyCMOTPEHbI.

MN3MeHeHMA CTaBOK PMCKa ANA BbIXOAHbIX AHEN He niaHupyeTca. B JCB/ ncnonb3yroTca CTaBKM, PacKkpbiTblie 414 NoHeae/IbHUKa.

KpuBble BONATUNBHOCTM B BbIXOAHbIE AHU 3adUKCMpOBaHbl. OCTaHOBKA NepecyeTa KPMBbIX MPOUCXOAMUT HA MOMEHT OKOHYAHUA
Topros B NATHMUY 23 50.

1.5 [laHHble 04HOro KasieHAAPHOro AHA B Ny6nMYHbIX MHTepdencax SPECTRA

B Bepcuun 8.3 B TC SPECTRA peannsoBaHa BO3MOXKHOCTb pacyeTa U Nyo/IMKauumn B LUAKO3E CPe30B NO3NLMIA M 3aABOK Ha Havyano
Tekylwero AHA. Takum 06pa3om, KAMEHTCKOE NPUIOXKEHUE CMOMKET 3arpy3uTb roTOBbIA Cpe3 MO3ULMIA M aKTUBHbIX 33aABOK
Ha HaYa/I0 KaneHJAPHOro AHA, NOC/e Yero NoayYaTb NOTOK 3aABOK U CAENOK, NOAAHHbIX M 3aK/IOYEHHbIX B TeYeHMe TeKyLLero
KaseHAapHOro AHA.

B cucteme gobasneH HoBbIN TN cUHXPOcobbITUA start_of _calendar_date - "Hayano kKaneHgapHoro gHA", KoTopoe exkeaHEBHO
reHepupyeTcs u nNybanKyeTca BO BCeX NOTOKax Moc/e 3aBeplleHns Topros (nocne cHatms GTD 3aaBok). Mo aTomy cobbiTUio
cepsucbl PosBuilder n OrderBook ny6amnKytoT cpesbl NO3ULMIA U 3aABOK Ha MOMEHT cpabaTbiBaHUA CUHXPOCOOLITUA. TaKKe
nybankyeTca meTta-MHboOpmaLma o peBmKeHe cuHxpocobbiTua start_of_calendar_date, Ha KoTopbili creHepeH cpes. KnneHTsl



MOTYT UCNO/Ib30BaTh CPE3bI U CTAPTOBbIN PEBUMKEH A1 OTKPbITUA MOTOKOB, MPOU3BOAHbIX OT exec_log, A1 NoAyYeHMA AaHHbIX
TO/IbKO 3@ TEKYLUMI AeHb.

1.5.1 Cpesbl no3unyuii
B notok FORTS_POS REPL B Tabauupl position u position_sa pobasneHbl nons xday open_qty, xday _open_buys qty,
xday_open_sells_qgty. B atux nonsx no npuxoay cobbitua start_of calendar_date ny6aukyetca cpes no3vumit Ha Havano
Ka/leHgapHoro AHA. B NOTOK TaKkXe AobasneHa cayxebHas Tabnauua info, B Helt cogepXuTcsa ogHa 3anmuch ¢ NOAAMM:
e trades_rev — peBuKeH cMHXpocobbiTusA start_of calendar_date;
e trades_lifenum — Homep »KM3HW NOTOKa, COOTBETCTBYOLWMI cMHXpOCcobbITUIO start_of calendar_date;
e server_time — aaTa-Bpemsa GOPMMUPOBaAHUA Cpe3a No3nLMiA (4Ns KOHTpoNA).
1.5.2 Cpesbl 3aABOK
[na nybankaumm cpe3os aKTUBHbIX 3aABOK Ha Havano AHA B noTokn FORTS_ORDBOOK_REPL u FORTS_USERORDERBOOK_REPL
nobasneHbl ase Tabnuubl orders_currentday u info_currentday. B Tabnuuax orders_currentday no npuxoay cobbiTus
start_of calendar_date nybnuKyeTca cpes aKTMBHbIX 3asiBOK Ha Hayano KajneHgapHoro gHA. Tabauua orders_currentday
ABnAeTcA Konuei Tabauubl orders ¢ HEKOTOPbIMM MogMdUKAUMAMM ONA nNpuBeaeHMAa MHopPMauMM 06 aKTMBHOM 3asaBKe
K popmaTy "KaK byaTo 3Ta 3aABKa OblNa TONIBKO YTO MOCTAB/IEHA B TEKyLLEeM ee Buae':
e B nona public_action u private_action Bcerga nuweTtca 1 (BbiCTaB/ieHMeE 3as1BKU).
B Tabnuue info_currentday cogepuTca ogHa 3anuch C NOAAMM:
e logRev — peBukeH cMHXpocobbiThA start_of calendar_date;
e lifenum — Homep *KM3HM NOTOKa;
e server_time — gaTta-spema popmnpoBaHMA cpe3a 3aABOK (4159 KOHTPOIA).
JononHutenbHo B notokn FORTS_ORDBOOK_REPL 1 FORTS_USERORDERBOOK_REPL pgob6asneHbl Tabanupl multileg_orders
n multileg_orders_currentday co cpesamu 3asBOK Mo cBA3Kam. A Takke B Tabnuuy orders_currentday gobasneHo none
match_ref.

1.5.3 BapuaHT cueHapua paboTbl C HOBbIMU AaHHbIMU

Ons OTKPLITUA NOTOKA CAENOK TEKYLEero AHA HeobxoAMMO OTKPbITb NOTOK no3uumit FORTS_POS_REPL 1 npounTtaTb M3 Hero
cnyxebHble nonsa ns Tabanybl info. Mpu BbizoBe AMcTeHepa ana notokos FORTS_TRADE_REPL, FORTS_DEALS_REPL

CG_RESULT cg_lIsn_open(cg_listener_t* Isn, const char* settings)

B cTpoky settings nepeaaTtb
mode=snapshot+online,lifenum=<trades_lifenum>,rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
roe <trades_lifenum> u <trades_rev> npounTaHbl 3 Tabauubl info NoToka nosmuuni.

Takum obpasom, Bbl ByaeTe noaydaTb cAeNKM U apyrve Tabauubl TOAbKO 3a TeKywMid OeHb. PacueT Tekywel nosuumm
Npu NOAYYEHMM CAENKM — NPUBaBUTb K 3HaUYeHMIo xday_open_qty o6bem CAe/KN C y4eTOM HanpasaeHus.

C Tabnuueit orders_log Tpebyetca ocobas BHUMATENbHOCTb, T.K. MOMYT ObITb MHOroAHEBHble 3asfBKM. [AnA paboTbl
C MHOTOAHEBHbIMW 3aaBKaMW npegnaraeTca cneaytouee. lMocne nonydyeHua cpesa 3aaBOK, pabota ¢ Tabaunuen orders_log
notoka FORTS_TRADE_REPL aHanorMyHa onMcaHHoOM Bblle ANA CAENOK, NN MOXKHO BOCNO/1b30BaTbLCS BOT TAKMM CMHTAaKCUCOM
URL npwu co3gaHum nncteHepa ans Tabanupl orders_log:



p2ordbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL;online.scheme=|FILE|.\forts_scheme.ini| ORDLO
G;online.data=orders_log;snapshot.scheme=|FILE| .\forts_scheme.ini| OrderBook;snapshot.data=orders_currentday;snapshot.
bind=info_currentday.logRev

OTKpbITWE NOTOKA COBCTBEHHbIX 3aABOK Yepes napy NOTOKOB: "cpes 3aABokK" + "nor 3aaBokK".

B Takom BapuaHTe, 6ubamorteka CGate OTKPOET NOTOK cpe3a 3aABOK, NONYUYUT cpes, NepeiiaeT aBTOMaTOM Ha NOTOK OH/aMH-
[OaHHbIX C peBuKeHoM 13 Tabauupl info_currentday n 6yaeT nonyyatb AaHHbIe B OHAAMHeE.

AHaNOrM4YHO OONKHA ObITb OpraHn3oBaHa paboTa ¢ Tabanuamm multileg_orders_currentday u multileg_orders_log.
2. CepBUC pa3paum CTaTyCOB MHCTPYMEHTOB

B TekyLueit Bepcuun SPECTRA BbluMcneHWe CTaTyCOB MO BCEM MHCTPYMEHTaM M UX pa3gaya KNMeHTaM NPOUCXOAAT C HEKOTOPbIMU
3a/lepKKaMN OTHOCUTENbHO BPEMEHWU MX (CTAaTycoB) PeasibHOr0O M3MEHEHWA B CUCTEME, YTO HEeraTMBHO CKasblBaeTCA
Ha nosb3oBaTenax cuctemol. MIHGOpMaLMA O TEKYLLEM CTaTyce TOProBOM CECCUM U MHCTPYMEHTOB AOCTYMHA B LWA03e B Tabanuax
session, fut_sess_contents u opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamKax nporpammbl MMNOPTO3aMELLEHUA
W B LEeNaxX yCKOpPeHUs pasgayvm MHpopmaumm no cTaTycam MHCTpymeHToB M ceccum B TC SPECTRA B Bepcum 8.3 peannsoBaH
HOBbIV cepBuc - CepBUC pa3gaun CTaTyCoB MHCTPYMEHTOB.

CepBuC pa3gaum CTaTycoB MHCTPYMEHTOB MPU U3MEHEHUW COCTOAHUA MHCTPYMEHTOB UM CECCMM, PacCyMTbIBAaeT MTOroBble
CTaTyCbl MHCTPYMEHTOB U CECCUU, U PA3LaEeT UX B BUAE PENANKM NoTpebutensm. Ha Bbixoze cepBMC BblAAET TPU HOBbIX NMOTOKa:

e FORTS_SESSIONSTATE_REPL - CraTyc akTuBHOM ceccun. Tabaumubi:
o session_state - CTaTyc aKTMBHOM ceccuu
o sys_events - Tabanua cobbITUi
e FORTS_INSTRUMENTSTATE_REPL - CTaTyCbl MHCTPYMEHTOB MO aKTUBHOM ceccumn. Tabanybi:
o instrument_state - CTaTycbl MHCTPYMEHTOB MO aKTUBHOM ceccmm
o sys_events - Tabanua cobbiTUi
e FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOW ceccun. Tabaumubi:
o security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOM ceccum
o sys_events - Tabanua cobbiTnit

CepBuc paspgaeT cTaTycbl MHCTPYMEHTOB MO rPynnam WHCTPYMeHToB. K o4HOMY MHCTPYMEHTY MOMET ObiTb MPUMEHEHO
HECKOJIbKO FpynnoBbIX CTaTyCOB, COOTBETCTBEHHO OAMH MHCTPYMEHT MOXeT BXOAMUTb B HECKONbKO rpynn. Paspava craTtyca
WMHCTPYMEHTa MO rpynmnam rno3BOAsSeT 3KOHOMUTb TpaduK (MHCTPYMEHTOB MHOrO, TPYNN Mano), Tak Kak He Hago noJyyaTb
06HOBNEHMA NO BCEM MHCTPYMEHTaM, a TaKXKe MOBbILWAET CKOPOCTb PacyeTa CaMoro CTaTyca MHCTPYMEHTOB, TaK KaK nepecyer
BeZETCA TO/IbKO AN1A MHCTPYMEHTOB rpynnbl. Hanpumep, B BK 1 MK obHOBAAIOTCA cTaTyCbl MO BCEM MHCTPYMEHTAM U B 3TOM
CNyyae pasgava no CeTM 3aHMMaeT CeKYHAbI, MoayvyeHme cTaTyca no 1 rpynne - MUAAUCEKYHADI.

Mosib30BaTENAM, KOTOPbIM HY}KHa elle 60bluas CKOPOCTb Pa3aaqn CTaTyCoB MHCTPYMEHTOB, Npea/iaraeTcs BOCMOo/Ib30BaTbCA
OaHHbIMKU NoOTOKa FORTS_SECURITYGROUPSTATE_REPL. Mo CrpaBoOYHUKam MHCTPYMEHTOB 7 Tabnnue
FORTS_SECURITYGROUPSTATE_REPL.security_group_state nosnb3oBaTe/iM MOryT CaMOCTOATE/IbHO, Ha CBOEM CTOpPOHe
BbIYMCAATb TEKYLLME CTAaTyCbl MUHCTPYMEHTOB. C NPUMEPOM BbIMMCNEHMA CTaTyca MHCTPYMEHTA M3 rpynnoBbiX CTaTyCOB MOMHO
03HaKOMWUTbCA B AoKymeHTaumm (https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate ru.pdf) B8 pasgene
"2.5.6. CepBuc pasgaun cratycoB MHcTpymeHToB". Take B CGate (\SpectraCGate\SDK\samples | /usr/share/doc/cgate-
examples) nobasneH TecToBsbli NpUMep instruments_state, KOTOPbIN AEMOHCTPUPYET pacyeT CTaTyCoB UHCTPYMEHTOB MO MOTOKY
FORTS_SECURITYGROUPSTATE_REPL.

3. UHAUKATUBHDI GpaHANHT M AMBUAEHTHAA NONpPaBKa No TeKyleil KAMEeHTCKOoN No3uuun

[ononHUTEeNbHO K Ny6/IMKYeMO B LNK03e MHANKAaTUBHOW BapuaLMOHHOM Map»Ke A06aB/IeH pacyeT U TPaHCAALMSA B OTAENbHOM
noJie ee COCTaBAALWNX: UHANKATUBHbIE GaHAMHT (swap_rate) n gusnaeHaHaa nonpaska (index_div) no TekyLen KAMEHTCKOM
nosunumun. B notoke FORTS_VM_REPL B Tabaunuax fut_vm u fut_vm_sa nob6asneHbl HoBble NoNs:


https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate_ru.pdf

e swap_rate - MUHANKATUBHbIN GaHAUHT B pa3pese TeKyLIMX No3unuuin KnmeHTtos/PK.
e index_div - MHAMKATUBHAA AMBUAEHAHAA NMONPaBKa B pa3pese TeKYLWMX No3nunin KaneHtos/PK.

4. MoapeprKKa UHCTPYMEHTOB C OrpaHNMUYEeHUAMM NO KBannduKaLMm MHBecTopa

B cooTBetctBME ¢ TpeboBaHMAMM perynatopa A1 OnNpefefieHHbIX WHCTPYMEHTOB paspelleHa TOProsas TOJbKO
KBaanduumpoBaHHbIM MHBecTopam. B TC CneKktpa Bepcun 8.3 peannsoBaHa MoOAAEPXKKA TaKUX WMHCTPYMEHTOB
W aBTOMATUYECKUI 3aMpeT Ha TOProB/O 3TUMM WHCTPYMEHTAMM ANA KAMEHTOB, HE MMELWMX CrMeuuanbHoro npusHaka
"KBanuduumposaHHbI MHBecTop". ITOT NPU3HAK ycTaHaBaAMBaeTcs 6bpokepom c nomolbto EPK, B wnwse - ato ¢nar
"0x10000000000 - KBanuouumpoBaHHbIN MHBeCTOp" B none investor.xstatus. M3ameHeHMe npusHaKa A1A CyLLECTBYIOLLErO
KAneHTa npumeHsaeTca B BK. [11A HOBbIX KNMEHTOB (aKTMBauua 60/1BaHKK) NPU3HaK NPUMEHSAETCA B OH-/1aliHe.

[na oTAMUMA MHCTPYMEHTOB C OrpaHUYEHUAMM MO KBaAMOUKALMM MHBECTOPA Y HUX BbICTABAAETCA CNeLMaNbHbIM NPU3HAK.
HoBbIn npusHak "Ona KBaAnbUUMPOBAHHbLIX MHBECTOPOB" ANA MHCTPYMEHTA yCTaHaBAMBaeTca Ha ypoBHe ®BK n aencreyer
Ha BCe UHCTPYMeHTbl nog, PBK. B wtose - 310 HoBbIM daar "0x8 - Ans kBanmbuumposBaHHbix MHBecTopos" B nose fut_vcb.signs.

Mpu NonbITKe BbICTaBUTb 3aABKY MO TAKOMY MHCTPYMEHTY, KAMeHTOM 6e3 npusHaka "KeannduumposaHHbIl MHBECTOP", 3aABKa
OTBEPraeTcs CMCTEMOW C KOAOM OWNOKKM "4227 - lonxKeH bbITb NPU3HAK KBAIMOULMPOBAHHOIO MHBECTOPA 415 COBEpLUEHMUA
caenkun".

OcobeHHOCTU NoAAEPHKKM UHCTPYMEHTOB C OrPaHUYEHUAMU NO KBaIMPUKALUM MHBECTOPA:

e 3anpelleH nepeHOC NO3NLMKN KnneHTa (KomaHza TransferClientPosition) ana MHCTpymeHTOB, Tpebyowmx NpU3HaK
KBAaNMPULMPOBAHHOIO MHBECTOPA, K CTOPOHE, HE ABNSAIOLLENCA KBaNMOULMPOBAHHBIM MHBECTOPOM.

e B cnyyae HEOHXOAMMOCTM CHATUSA C KAMEHTa Npu3HakKa "KBannduumpoBaHHbI MHBECTOP" M HAIMUKUA Y HErO Ha TOT
MOMEHT MO3ULMM NO KBAN.MHCTPYMEHTY, NPeAnofaraeTca cAeAyroLWmii anroputm AenNcTeuni:

BpoKep cTaBUT 3anpeT Ha OTKPbITUE MNO3ULMI MO MHCTPYMEHTY (CTaHAAPTHbIN GYHKUMOHAN)

BpoKep yBEAOMASAET K/IMEHTa U SAET BPemMs Ha CaMOCTOATE/IbHOE 3aKpbIThe NO3ULMK

Mpw HeobxoaMMOCTM BpOoKep CO CBOETO IOTUHA M OT UMEHM K/IMEHTA NOAAET 3asiBKM Ha 3aKPbITUE NO3ULUNA.

Bpokep cHMMaeT npu3Hak "KBannouumpoBaHHbIi MHBECTOP" € KAMeHTa (MpumeHseTca B BK)

O O O O

5. UameHeHua B uHTepdeiicax u API
5.1 CGATE

e [lo6asneH HoBbl NOTOK FORTS_SESSIONSTATE_REPL - CtaTyc aKTMBHOM ceccun. Tabaumubl:
o session_state - CTaTyc akTMBHOW ceccuu
o sys_events - Tabanua cobbiTnit
e [JlobaBneH Hosbii noTok FORTS_INSTRUMENTSTATE_REPL - CraTycbl MHCTPYMEHTOB MO  aKTUBHOM
ceccuun. Tabamupl:
o instrument_state - CTaTycbl MHCTPYMEHTOB MO aKTUBHOM ceccmm
o sys_events - Tabanua cobbiTnit
e JlobasneH HoBbl noTok FORTS_SECURITYGROUPSTATE_REPL - CrtaTyc mo rpynmne WHCTPYMEHTOB aKTUBHOM
ceccuun. Tabanupl:
o security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOW ceccum
o sys_events - Tabanua cobbiTni
e B notoke FORTS_USERORDERBOOK_REPL:
o [JobasneHa Tabaumua orders_currentday - Cpe3 akTUBHbIX 3aABOK N0/1b30BaTe/IA HAa HaYas10 TEKYLLEro AHA
o JobasneHa Tabauua info_currentday - MUHbopmauma o cpese
o [JobasneHa Tabanua multileg_orders -Tabanua akTUBHbIX 3aABOK NO CBA3KaM
o JobasneHa Tabnuua multileg_orders_currentday - Cpe3s akTUBHbIX 3afBOK NM0/Ib30BaTeNA NO CBA3KaM Ha
HayaNo TeKyLLero AHA
e B notoke FORTS_USERORDERBOOK_REPL B Tabnuuy info no6asneHbl HoBble Nons:
o trades_rev (i8) - MocneaHAna o6paboTaHHan peBU3MA Ha MOMEHT GOPMMUPOBAHUA cpesa
o trades_lifenum (i8) - Homep »KM3HM NOTOKa



5.2 FAST

B notoke FORTS_USERORDERBOOK_REPL B Tabnuuy orders_currentday gobasneHo HoBoe none:
o match_ref (c10) - TeKkcT-cBA3Ka 419 OAHO3HAYHOTO COMOCTABAEHMA ABYX BCTPEYHbIX aAPECHbIX 3asABOK
B notoke FORTS_USERORDERBOOK_REPL B Tabnuue info nona logRev u lifeNum obbsasnstoTca ycrapeswmmm u
6yayT yaaneHol B Bepcun 8.9. BmecTo 3TMX nmosiel HaZo Mcnosib3oBatb nossa trades_rev u trades_lifenum,
COOTBETCTBEHHO.
B notoke FORTS_ORDBOOK_REPL:
o [JobasneHa Tabanua orders_currentday - Cpes akTUBHbIX 3asiBOK Ha Ha4Yano TEKYLLLEero gHA
o [JobasneHa Tabnuua info_currentday - UHpopmauma o cpese
o [JobasneHa Tabanua multileg_orders -Tabanua akTUBHbIX 3aABOK MO CBA3KaM
o [JobasneHaTabnuua multileg_orders_currentday - Cpe3 akTUBHbIX 3a8BOK MO CBA3KAM Ha HAa4a 10 TeKYLLero
OHA
B notoke FORTS_ORDBOOK_REPL B Tabnuuy info nob6asneHbl HOBble NOAS:
o trades_rev (i8) - MocnegHnaa o6paboTaHHas peBn3nA Ha MOMEHT GOPMUPOBAHMA cpe3a
o trades_lifenum (i8) - Homep *X13HM NOTOKa
B notoke FORTS_ORDBOOK_REPL B Tabauue info nons logRev n lifeNum obbsaBnstoTca ycTapeswnmm n byayt
yoaneHbl B Bepcum 8.9. BmecTto 3TMX noJsield Hago wucnonb3oBaTb nons trades_rev u trades_lifenum,
COOTBETCTBEHHO.
B notoke FORTS_COMMON_REPL B Tabanuy common gobasneHo HOBOE Mnose:
o index_div(d18.4) - Tekywan anBMAaeHAHan nonpasKa A1a "Be4yHoro" ¢blovepca Ha MHAEKC UK aKUMIO
B notoke FORTS_POS_REPL B Tabsmubl position u position_sa go6asneHbl HoBble NOAA:
o Ixday_open_qty (i8) - KonnyecTBo no3uumii Ha Ha4yano KaNeHOaPHOro AHA
o xday_open_buys_qty (i8) - KonmyectBo KynaeHHbIX KOHTPAKTOB Ha Ha4ya 10 KafieHAapHoro gHA
o xday_open_sells_qgty (i8) - KoanuecTBo npogaHHbIX KOHTPAKTOB Ha Ha4Yano KaseH4apHOro AHA
B notoke FORTS_POS_REPL:
o [JobasneHa Tabamua info - MUHPopmauma o cpese
B notoke FORTS_REFDATA_REPL B Tabanupl fut_vcb n opt_vcb agobasneHo HoBoe none:
o section_id (i4) - UaeHTMdMKaTop CeKumm
B notoke FORTS_REFDATA_REPL B Tabnuuy dealer nob6asneHo HoBoe nosne:
o order_allowed_in_weekend_session (i1l) - [docTyn K Topram B [AOMOJAHWUTE/IbHYIO TOPrOBYID CECCUI0
BbIXOAHOTO AHA
B notoke FORTS_REFDATA_REPL B Tabnunuy discrete_auction go6asneHbl HOBble NoAA:
o trade_period_id (i8) - UoeHTUdMKaTOp TOprosoro nepnoaa
o trade_period_type (i8) - Tun Toprosoro nepuoaa
B notoke FORTS_REFDATA_REPL B Tabsumuy fut_instruments gobasneHo HoBoe nosne:
o trade_period_access (i8) - MpM3HaK TOProsau B onpeaeneHHblii nepnog ceccum
B notoke FORTS_REFDATA_REPL:
o [JobasneHa Tabauua trade_periods - MapameTpbl TOProBbIx NeEpMoa0B
B notoke FORTS_VM_REPL B Tabnunuax fut_vm u fut_vm_sa gobasneHbl HoBble NoNs:
o swap_rate (d16.5) - UHAUKATMBHbIN baHAMHT B pa3pese TeKyLWmMX No3nuuin KnneHTos/PK
o index_div (d18.4) - UHanKaTUBHAA AMBUAEHAHAA NOMPaBKa B pa3pese TeKyLMX no3mumii KaneHtos/PK
B notoke FORTS_INFO_REPL B Tabauuy dealer no6asneHo HoBoe none:
o order_allowed_in_weekend_session (i1l) - [docTyn K Topram B [OMOJIHUTENbHYIO TOProBYK CECCUIO
BbIXOAHOTO AHSA
B notoke FORTS_INFO_REPL B Tabnnuy option_series_params gobaBneHo HOBOE Nnose:
o lot_volume (i4) - Konnyectso eanHuUL, 6a30BOro akTMBaA B MHCTPYMEHTE
B notoke FORTS_INFO_REPL B Tabnunuy base_contracts_params gobasneHo HoBoe noe:
o signs (i4) - ButoBaa macKka npusHakoB 6a30BOro akT1Ba
B notoke FORTS_INFO_REPL B Tabaunuy investor no6aBieHo HOBOE NoJe:
o xstatus (i8) - BuToBaa macKka NpPM3HaKOB KAMEHTa

NaoeHTnduKaTop coobuieHma SecurityDefinition nsmeHéH c id="38" Ha id="40".
B coobueHue SecurityDefinition gobasneHbl nons:
o TradeModelD - Pexnm TOpros, B KOTOPbIA BXOAUT UHCTPYMEHT.



5.3 SIMBA

o GroupMask - BMTOBas mMacka rpynn WHCTPYMEHTOB. BKatoueHbl 6uTbl (dnarn) ¢ Homepamu rpynn,
B KOTOPbIE BXOAUT AAHHbIA UHCTPYMEHT.
o SectionID - UaeHTUDMKaTOP cEKLMN.
o BaseContractID - UgeHTudMKaTOp DEK (PpblovepcHoro 6asoBoro KOHTPAKTA).
o TradePeriodAccess - [p13HaK TOProsaAun B onpeaeneHHbI Nnepmos ceccuu.
[JobasneHo HoBoe coobueHne SecurityGroupStatus ¢ id="39" - rpynnosoi cratyc MHCTpymeHTOB. CoobLieHune
nepeaaetca B notokax FUT-INFO u OPT-INFO.
NpeHTMdUKaTop coobuieHmsa TradingSessionStatus nsmeHéH c id="8" Ha id="41". B coobweHne nobasneHo none
TradePeriodID - MUaeHTUPMKaATOpP TOProBoro nepmoaa.
NaoeHTnduKatop coobueHna DiscreteAuction nsmeHéH c id="26" Ha id="42". B coobweHune gobasneHo nosne
TradePeriodID - MUaeHTUPMKaTOpP TOProBoro nepmoaa.
B coobueHusx TradingSessionStatus u SecurityDefinition no6asneHa TpaHcnsuma B none TradingSessionID HoBoro
3HayeHusA '100' - LonoNHMTENBbHAA CeCCUA BLIXOAHOIO AHA.
B coobueHunn SecurityDefinition B none Flags npekpalieHa TpaHcaauma dnaros:
o 'Ox1'-lpu3HaK TOProsau B AOMOJHUTE/IbHYIO TOPrOBYHO CECCUIO (BEUEPHIOK/YTPEHHIO)
o '0x40' - Mpu3HaK TOProB/in B OCHOBHYIO CECCUIO
B notok FO-TRADES pobaBneHa TpaHcnauma:
o MDEntryType = 'U' - MHOMKaTMBHaA cTaBKa doHAMpoBaHusa gna BP (BeyHoro ¢blovepca). 3HayeHue
npepaértca 8 none MDEntryPx.
o MDEntryType ='Z' - Tekywas anBmMaeHaHan nonpaska gns BO Ha MHAEKC nam akuuto. 3HadeHMe npeaaércs
B none MDEntryPx.
o MDEntryType = 'm' - TeKywan pbIHOYHanA UeHa. 3HayeHue npeaaértca B nose MDEntryPx gns ¢bloyepcos,
KaJIeHOAPHbIX CNPesoB U OMNLMOHOB.

Bepcus cxembl M3MmeHeHa c version="5" Ha version="6".
NaoeHTnouKaTop coobueHma SecurityDefinition nameHéH c id="20" Ha id="21".
B coobueHune SecurityDefinition gobasneHbl nons:
o TradeModelD - Pexxum Topros, B KOTOPbI BXOAUT UHCTPYMEHT.
o GroupMask - BuTOBasi macka rpynmn WMHCTPYMEHTOB. BKioueHbl 6uTbl (dnarn) ¢ Homepamu rpynm,
B KOTOpPble BXOAUT AAHHbIA MHCTPYMEHT.
o SectionID - aeHTMdUMKATOP CEKLMUN.
o BaseContractID - UageHTUOMKaTOp PBK (dbloyepcHoro 6asoBoro KOHTPaKTa).
o TradePeriodAccess - pM3HaK TOProsaun B onNpeaeneHHbIN Nepmosa ceccuu.
[JobaBneHo HoBoe coobuieHne SecurityGroupStatus c id="22" - rpynnoBoi ctatyc MHCTpymeHTOB. CooblieHune
nepepaétca B notokax FUT-INFO u OPT-INFO.
NaeHTudUKaTop coobuieHnn TradingSessionStatus nsmeHéH c id="11" Ha id="23". B coobweHne gobasneHo nose
TradePeriodID - MaeHTUdMKaTOP TOProBoro nepmMoaa.
NaoeHTuduKaTop coobuieHna DiscreteAuction nameHén c id="13" Ha id="24". B coobuieHne pnobasneHo none
TradePeriodID - MaeHTUdMKaTOP TOProBoro nepmoaa.
B coobueHusx TradingSessionStatus u SecurityDefinition no6asneHa TpaHcnsauma B none TradingSessionID HoBoro
3HavyeHus '100' - gonosIHUTENIbHAA CeCCUA BLIXOAHOIO AHSA.
B coobuweHunm SecurityDefinition B none Flags npeKkpaleHa TpaHcasuma ¢naros:
o 'EveningOrMorningSession' - T[pu3Hak TOProBAM B  AOOMOJHUTE/IbHYIO  TOProBYHD  CECCUI0
(seuepHioto/yTpeHHI00)
o 'DaySession' - [pM3HaK TOProBAn B OCHOBHYH CECCUIO
B FlagsSet ynaneHbi:
o <choice name="EveningOrMorningSession" description="Trading in the evening or morning
session'">0</choice>
o <choice name="DaySession" description="Trading in the day session">6</choice>



6. U3ameHeHUs B TepMMUHa/Ie CPOUYHOTO PbIHKA

B okHa UHPopmaumua n ®PUHAHCOBbIE MHCTPYMEHTbl A00aBseH HOBbIM napameTp: AuB. nonpasBKa - Tekyllas
AMBUAEHAHAA NOnNpaBKa 414 BeYHoro ¢pbloyepca Ha MHAEKC MK aKUMIO.
B okHe Mpa3aHuKK 1 paboume BbixoaHble A06aB/ieH HOBbIN TUM COOLITUS - TOProBbIl BbIXOAHOMN.
B okHe Ceccus no06aB/ieHbl HOBbIE MapaMeTpbl:

o WAa. ceccum - Homep TekyLein ceccum

o Wa. Toprosoro nepuopaa - aeHTMduMKaTop TOProBoro nepmoaa
B HacTpolikax OKOH ®UHAHCOBble MHCTPYMEHTbl M JlOCKa ONLMOHOB M3MeHeHa GUAbTPALUA MHCTPYMEHTOB
Mo TOProBbIM CECCUAM, B KOTOPbIE OHUM ToprytoTca. [lobasneHo:

o TopryeTca B 40N CECCUI0 BbIXOAHOTO AHA - OyAyT NOKa3aHbl TONIbKO T€ MHCTPYMEHTbI, KOTOPbIE TOPrytoTCA

B OOMNO/IHUTENbHYHO CECCUIO BbIXOAHOTO AHA

7. U3ameHeHUA B oTyeTax

B Bepcum 8.3 B TC SPECTRA B perKnume TexHMUYECKOM rotoBHocTM aobasnsetca Hosbii nakeT EXCHANGEHLDYYYYMMDD.zip
¢ BUpKeBbIMM OTYETAMM MO Pe3yabTaTam AOMNONAHUTEIbHOM CECCUM BbIXOLHOTO AHA:

fO4_trade_ XXYY.csv
fO4cl_trade_XXYYZZZ.csv

004 _trade_XXYY.csv
004cl_trade_XXYYZZZ.csv
multilegfO4cl_trade_XXYYZZZ.csv

multilegfO4 _trade_XXYY.csv
fordlog_trade_XXYY.csv
oordlog_trade_XXYY.csv
multilegordlog_trade_XXYY.csv

[aHHble oTYeTbI COAEPIKAT OCHOBHYIO MHbOPMALMIO N0 TOpram, KOTopaa MOXeT 6bITb NosIe3Ha ANA yYacTHMKa B pamKkax [CB/,
B KOTOPbIE He NPOBOANTCA KIUPUHTOBbIX ceccnit. CTPYKTypa OTYETOB aHaZIOMMYHa TEKYLLMM oTyeTam 6e3 cypduKkca " trade_".
[aHHble, bopmupyemble Mo UTOram KAMPUHIOBbIX CECCUIM, B 3TUX OTYeTax 0TobpakaThea He ByayT (Moaa coxpaHawTea, Ho byayT

nycrble).

MNakeT EXCHANGEHLDYYYYMMDD.zip B HasBaHWW OyaeT coaeprkaTb KaneHgapHyto aaTy cootsetcTytowen OCBA. MakeT no
nepsoit CB/ B TOproBom AHe byaeT coaep:KaTb TakKe AaHHbIe 32 COOTBETCTBYHOLLYIO BEYEPHIOH CECCUI0 TEKYLLETO TOProBOro
OHA (Hanpumep, BeYepHIO ceccuto NAaTHMUDbI). MakeT no BTopoi ACBM 6yaer coaep)kaTb AaHHble TonbKo no atok ACBA.
PernameHTHOEe BpemA nNpeaocTaBneHmsa ot4eTos - 40 14:00 cneaytowero KaneH4apHoro gHA.

8. U3ameHeHua B HTepdeiicax, nnaHupyemble B byayLimnx penmnsax

HanomuHaem, uto B uHTepdelice CGATE B Bepcum 8.6 NNaHMPYIOTCA CAeayolmne U3SMEHEHUA:

B notoke FORTS_REFDATA_REPL B Tabnuue fut_sess_contents nnaHupyeTcs yaaneHue ycrapeslero nons
is_trade_evening.

B notoke FORTS_REFDATA_REPL B Tabnuue opt_sess_contents nnaHupyeTcs ypaneHue ycTapesllero nons
is_trade_evening.

B notoke FORTS_REFDATA_REPL B Tabauue session nnaHWpyeTcs yAaNeHUe yCTapeBLMX Monen
pos_transfer_begin u pos_transfer_end.



Version 8.3 Changes and Updates

1. Trading on weekends

In version 8.3, trading on the Derivatives market on weekends has been implemented in the SPECTRA system. Organized trading
on weekends is conducted within the Monday trading session by adding additional weekend trading sessions. Each weekend
day has its own additional weekend trading session. After the additional weekend trading session, no clearing is held; trades
from the weekend are included in Monday's evening clearing session.

General concept of weekend trading:

e Trading on weekends is a sequence of additional weekend trading sessions conducted within the closest next
working day's trading session.

e Settlement and clearing sessions during weekend trading are not conducted. All settlement is performed on the
closest next working day.

e Available trading modes on weekends include: Anonymous trades (continuous order matching), Negotiated trades
including trades with matching by a unique code, and Request for Stream.

e All order types available on weekdays are accessible on weekends. Orders placed after Friday's evening clearing
session or with a specified calendar date (GTD) and falling into a narrowed price range transition into additional
weekend trading session. GTD orders with dates not exceeding the trading day are canceled by the end of the
calendar day (similar to weekdays).

e Allinstruments traded on the Derivatives market are admitted, except for currency contracts. The list of premium
options on shares admitted for trading on weekends will be synchronized with the list of shares admitted for trading
on weekends on the Securities market.

e Operational features:

o Expiration/Early expiration on weekends is not conducted. Applications for early expiration of options or
exit from perpetual futures on weekends are allowed.

o When concluding trades during additional weekend trading session, commission obligations are accounted
for in the free limit from the moment of order submission or trade conclusion.

o Commission/charges deductions occur during the clearing session on the closest next working day.

o Margin requirements for additional weekend trading session are not established. Margin requirements are
established and executed on the closest next working day.

o Funding for perpetual futures during additional weekend trading session is not calculated and remains at
0.

o Instrument parameters (risk parameters, price increment, lot size, etc.) are not changed on weekends.
Launching new instruments on weekends is not conducted.

o No new members are admitted; online registration of end clients is available.

1.1 Session model. Trading periods

Due to the decision to conduct trading on weekends, a new additional trading session is introduced with the possibility of
conducting opening auctions. This session starts on weekends and relates to the trading session of the closest next working day
after the weekend trading days. Each weekend has its own additional trading session. There can be more than two consecutive
sessions if weekends include holidays. There can be a single session if Saturday is a working day or used for scheduled
maintenance. Multiple sessions with a shift can occur, for example, if Saturday is a usual working day, Sunday and Monday are
weekend trading days, and Tuesday is a usual working day.

Additional weekend trading session timeframe: 10:00 AM - 07:00 PM. Opening auction is planned before each additional
weekend trading session. Auction time: 9:50 AM - 10:00 AM.

A new table, trade_periods - parameters of trading periods, has been added alongside the 'session' table to store the schedule
of additional trading sessions. This table is transmitted through the gateway in the FORTS_REFDATA_REPL stream.



1.2 Access of brokerage firms to weekend trading

By default, all members are admitted to trades within additional weekend trading sessions. Members who do not wish to engage
in trades during additional weekend sessions must submit a permanent application to limit the start time of trade execution
with the Clearing center for each brokerage firm. The status update occurs in the Evening clearing session. The admission/denial
status is preserved until modified. Under admission, we understand the ability to submit or modify orders (including
"instructions to the NCC") during additional weekend trading session for the given Brokerage firm. Order cancellation operations
(including "instructions to the NCC"), including mass cancellations, are permitted. There are no restrictions on non-trading
operations.

Active orders of trading members who have submitted an application of withdrawal from weekend trading for the brokerage
firm are automatically canceled after the completion of the trading period preceding the additional weekend trading session.

The access flag of brokerage firms to weekend trading is transmitted through the gateway in the
order_allowed_in_weekend_session field of the 'dealer' table in the FORTS_REFDATA_REPL and FORTS_INFO_REPL streams.

1.3 Instrument admission to additional weekend trading session

No admission of new instruments or changes to instrument parameters (price increment, lot size, etc.) during additional
weekend trading sessions. Current instruments are admitted by assigning them to trades within the "Additional Weekend
Trading Session" period. The trading flag in the additional weekend trading session for instruments is transmitted through the
gateway in the trade_period_access field of the fut_instruments, fut_sess_contents, and opt_sess_contents tables in the
FORTS_REFDATA_REPL stream.

1.4 Price ranges and risk rates in additional weekend trading session

In weekend trading, a symmetrical narrowing of price ranges is conducted, relative to the boundaries calculated during Friday's
evening clearing session. The narrowing applies only to the weekend period and does not affect options contracts. The
cancellation of the narrowing of price ranges occurs a few hours before the start of Monday’s morning session. During the
narrowing of boundaries, all active buy orders for futures contracts/calendar spreads above the upper price corridor/size of the
spread and all active sell orders for futures contracts/calendar spreads below the lower price corridor/size of the spread are
removed from the trading system. Dynamic adjustments of price ranges during trading on weekends are not provided.

No changes to risk rates are planned for weekends. In additional weekend trading session, rates disclosed for Monday are used.
Volatility curves are fixed on weekends. Curve recalculation stops at Friday's trading close (11:50 PM).

1.5 Single calendar day data in public SPECTRA interfaces

Version 8.3 introduces the calculation and publication of position and order snapshots at the start of the current day through
the gateway. Thus, the client application can load a completed snapshot of positions and active orders at the beginning of the
calendar day and subsequently receive streams of orders and trades submitted and concluded during the current calendar day.
A new synchronous event - start_of _calendar_date has been introduced. This event is generated and published daily in all
streams after trading concludes (after GTD order cancellation). Upon this event, PosBuilder and OrderBook publish position and
order snapshots at the moment of the synchronous event. Meta-information about the start_of_calendar_date synchronous
event, on which the snapshot was generated, is also published. Clients can use the snapshots and the initial revision to open
exec_log-derived streams to receive data only for the current day.

1.5.1 Position snapshots

Fields xday_open_qty, xday_open_buys_qty, and xday_open_sells_qty have been added to the 'position' and 'position_sa'
tables in the FORTS_POS_REPL stream. These fields publish the position snapshot at the start of the calendar day upon receiving



the start_of calendar_date event. A new auxiliary table, info, has been added to the stream, containing one record with the
following fields:

e trades_rev —The revision of the start_of calendar_date synchronous event;

e trades_lifenum — Life number of the stream corresponding to the start_of calendar_date synchronous event;

e server_time — Date and time of position snapshot creation (for verification).
1.5.2 Order snapshots
To publish active order snapshots at the start of the day, two new tables, orders_currentday and info_currentday, have been
added to the FORTS_ORDBOOK_REPL and FORTS_USERORDERBOOK_REPL streams. The orders_currentday table publishes the
active order snapshot at the start of the calendar day upon receiving the start_of calendar_date event. The orders_currentday
table is a copy of the 'orders' table with modifications to present active order information in the format "as if this order was just
submitted in its current form":

e The public_action and private_action fields always display 1 (order submission).
The info_currentday table contains one record with the fields:

e logRev —The revision of the start_of calendar_date synchronous event;

e lifenum — Life number of the stream;

e server_time — Date and time of order snapshot creation (for verification).
Additionaly, the streams FORTS_ORDBOOK_REPL and FORTS_USERORDERBOOK_REPL have been updated to include the tables
multileg_orders and multileg_orders_currentday with order snapshots for order pairs. Also, the field match_ref has been added
to the table orders_currentday.

1.5.3 Scenario for working with new data

To open the current day's trade stream, open the FORTS_POS_REPL position stream and read the auxiliary fields from the 'info'
table. When calling the listener for FORTS_TRADE_REPL and FORTS_DEALS_REPL streams, use the following syntax:

CG_RESULT cg_Isn_open(cg_listener_t* Isn, const char* settings)

Pass the following string to the settings parameter:
mode=snapshot+online,lifenum=<trades_lifenum>,rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
where <trades_lifenum> and <trades_rev> are read from the 'info' table of the position stream.

This ensures receiving trades and other tables only for the current day. Current position calculation upon receiving a trade: add
the trade volume to xday_open_qty considering the direction.

Orders_log table requires special consideration due to potential multi-day orders. The following approach is recommended.
After receiving the order snapshot, work with the orders_log table in the FORTS_TRADE_REPL stream as described above for
trades, or use the following URL syntax when creating a listener for the orders_log table:

p2ordbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL;online.scheme=|FILE|.\forts_scheme.ini| ORDLO
G;online.data=orders_log;snapshot.scheme=|FILE| .\forts_scheme.ini| OrderBook;snapshot.data=orders_currentday;snapshot.

bind=info_currentday.logRev

Opening the stream of your orders through the pair of streams: "order snapshot" + "order log".



In this case, the CGate library will open the order slice stream, receive the slice, automatically transition to the online data
stream with the revision from the info_currentday table, and receive data online.

Similarly, work with the tables multileg_orders_currentday and multileg_orders_log should be organized.
2. Instrument status broadcast service

In the current version of SPECTRA, the calculation and broadcast of statuses for all instruments to clients occur with some delays
compared to the actual time of status changes in the system, which negatively impacts users. Information about the current
statuses of the trading session and instruments is available in the gateway in the session, fut_sess contents, and
opt_sess_contents tables of the FORTS_REFDATA_REPL stream. Within the framework of the import substitution program and
to accelerate the broadcast of information on instrument and session statuses in the SPECTRA trading system, version 8.3
implements a new service: The Instrument status broadcast service.

The Instrument status broadcast service calculates the final statuses of instruments and sessions upon changes in their states
and distributes them to consumers in the form of a replication stream. The service outputs three new streams:

e FORTS_SESSIONSTATE_REPL - Status of active session. Tables:
o session_state - Status of active session
o sys_events - Table of events
e FORTS_INSTRUMENTSTATE_REPL - Instrument statuses for active session. Tables:
o instrument_state - Instrument statuses for active session
o sys_events - Table of events
e FORTS_SECURITYGROUPSTATE_REPL - Group status of instruments for active session. Tables:
o security_group_state - Group status of instruments for active session
o sys_events - Table of events

The service distributes instrument statuses by instrument groups. An instrument can be subject to multiple group statuses,
consequently, one instrument can belong to several groups. Distribution of statuses by groups (many instruments, few groups)
helps save traffic, as there is no need to receive updates for all instruments, and speeds up the calculation of the instrument
status because recalculations are performed only for instruments within a group. For example, in the Evening clearing session
and Intraday clearing session, statuses are updated for all instruments, and in this case, network broadcast takes seconds,
receiving the status of one group takes milliseconds.

For users requiring even faster broadcast of instrument statuses, it is recommended to use data from the
FORTS_SECURITYGROUPSTATE_REPL stream. By using instrument reference guides and the
FORTS_SECURITYGROUPSTATE_REPL.security_group_state table, users can independently calculate the current statuses of
instruments. An example of determining the instrument status from group statuses can be found in the documentation in
section "2.5.6. Instrument status broadcast service" (https://ftp.moex.com/pub/ClientsAPIl/Spectra/CGate/test/docs/p2gate
en.pdf). Additionally, in CGate (/SpectraCGate/SDK/samples | /usr/share/doc/cgate-examples), a test example of
instruments_state has been added, which demonstrates the calculation of instrument statuses based on the
FORTS_SECURITYGROUPSTATE_REPL stream.

3. Indicative funding and dividend adjustment for the current client position

In addition to the indicative variation margin published in the gateway, the calculation and transmission of its componentsin a
separate field have been added: indicative funding (swap_rate) and dividend adjustment (index_div) for the current client
position. Tables fut_vm and fut_vm_sa of the stream FORTS_VM_REPL now have new fields:

e swap_rate - Indicative funding in the context of current client positions/Settlement accounts.
e index_div - Indicative dividend adjustment in the context of current client positions/Settlement accounts.


https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate_en.pdf
https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/test/docs/p2gate_en.pdf

4. Support for instruments with investor qualification restrictions

In accordance with the regulator's requirements, certain instruments may only be traded by qualified investors. In the Spectra
Trading System version 8.3, support for such instruments and an automatic prohibition on trading them for clients without the
"Qualified Investor" attribute has been implemented. This attribute is set by the broker via the client registration service and
corresponds to the flag "0x10000000000 - Qualified Investor" in the investor.xstatus field. For existing clients, changes are
applied in the evening clearing session, while for new clients (during template activation), the attribute is applied online.

To distinguish instruments with investor qualification restrictions, a special attribute is set. The new attribute "For Qualified
Investors" for instruments is set at the underlying futures contract level and applies to all instruments under that underlying
futures contract. In the gateway, this corresponds to the new flag "0x8 - For Qualified Investors" in the fut_vcb.signs field.

When a client without the "Qualified Investor" attribute attempts to place an order for such an instrument, the system rejects
the order with the error code "4227 - The qualified investor attribute is required to execute the trade".

Features of support for instruments with investor qualification restrictions:

e The transfer of a client's position (TransferClientPosition command) to a non-qualified investor is prohibited for
instruments requiring the "Qualified Investor" attribute.
e In the case where it is necessary to remove the "Qualified Investor" attribute from a client and the client holds a
position in a qualified instrument at that time, the following procedure is followed:
o The broker prohibits opening new positions for the instrument (using standard functionality).
o The broker notifies the client and allows time for them to independently close the position.
o If necessary, the broker submits closing orders on behalf of the client using their own login.
o The broker removes the "Qualified Investor" attribute from the client (applied in the Evening clearing
session).

5. Changes in interfaces and API
5.1 CGATE

e A new stream FORTS_SESSIONSTATE_REPL - Status of active session has been added. Tables:
o session_state - Status of active session
o sys_events - Table of events
e Anew stream FORTS_INSTRUMENTSTATE_REPL - Instrument statuses for active session has been added. Tables:
o instrument_state - Instrument statuses for active session
o sys_events - Table of events
e A new stream FORTS_SECURITYGROUPSTATE_REPL - Group status of instruments for active session has been
added. Tables:
o security_group_state - Group status of instruments for active session
o sys_events - Table of events
e Inthe FORTS_USERORDERBOOK_REPL stream:
o Anew table orders_currentday - Active user order snapshot at the start of the current day has been added
o A new table info_currentday - Snapshot information has been added
o A new table multileg_orders - Table of active orders for order pairs
o A new table multileg_orders_currentday - Snapshot of the user active pairs at the beginning of the current
day
e Table 'info' of the FORTS_USERORDERBOOK_REPL stream now has new fields:
o trades_rev (i8) - The last processed revision as of the snapshot creation moment
o trades_lifenum (i8) - Life number of the stream
e Table orders_currentday of the FORTS_USERORDERBOOK_REPL stream now has a new field:
o match_ref (c10) - Text link for uniquely matching two opposite directional negotiated trades.
e In the FORTS_USERORDERBOOK_REPL stream, the fields logRev and lifeNum in the table 'info' are becoming
obsolete and will be removed in version 8.9. Instead of these fields, use trades_rev and trades_lifenum,
respectively.



5.2 FAST

In the FORTS_ORDBOOK_REPL stream:
o A new table orders_currentday - Active order snapshot at the start of the current day has been added
o Anew table info_currentday - Snapshot information has been added
o A new table multileg_orders - Table of active orders for order pairs
o A new table multileg_orders_currentday - Snapshot of the active pairs at the beginning of the current
dayTable 'info' of the FORTS_ORDBOOK_REPL stream now has new fields:
o trades_rev (i8) - The last processed revision as of the snapshot creation moment
o trades_lifenum (i8) - Life number of the stream
In the FORTS_ORDBOOK_REPL stream, the fields logRev and lifeNum in the table 'info' are becoming obsolete and
will be removed in version 8.9. Instead of these fields, use trades_rev and trades_lifenum, respectively.
Table 'common' in the stream FORTS_COMMON_REPL now has a new field:
o index_div (d18.4) - Current dividend adjustment for perpetual futures on an index or share
Tables 'position' and 'position_sa' of the FORTS_POS_REPL stream now have new fields:
o Ixday_open_qty (i8) - Number of positions at the beginning of the calendar day
o xday_open_buys_qty (i8) - Number of purchased contracts at the beginning of the calendar day
o xday_open_sells_qty (i8) - Number of sold contracts at the beginning of the calendar day
In the FORTS_POS_REPL stream:
o A new table info - Snapshot information has been added
Tables fut_vcb and opt_vcb in the FORTS_REFDATA_REPL stream now has a new field:
o section_id (i4) - Section identifier
Table 'dealer' in the FORTS_REFDATA_REPL stream now has a new field:
o order_allowed_in_weekend_session (il) - Access to trading in the additional weekend trading session
Table discrete_auction in the FORTS_REFDATA_REPL stream now has new fields:
o trade_period_id (i8) - Trading period identifier
o trade_period_type (i8) - Trading period type
Table fut_instruments in the FORTS_REFDATA_REPL stream now has a new field:
o trade_period_access (i8) - The instrument is traded during a specific period of the trading session
In the FORTS_REFDATA_REPL stream:
o A new table trade_periods - parameters of trading periods has been added
Tables fut_vm and fut_vm_sa of the stream FORTS_VM_REPL now have new fields:
o swap_rate (d16.5) - Indicative funding in the context of current client positions/Settlement accounts
o index_div (d18.4) - Indicative dividend adjustment in the context of current client positions/Settlement
accounts
Table 'dealer' in the FORTS_INFO_REPL stream now has a new field:
o order_allowed_in_weekend_session (il1) - Access to trading in the additional weekend trading session
Table option_series_params in the FORTS_INFO_REPL stream now has a new field:
o lot_volume (i4) - Number of units of the underlying asset in the instrument
Table base_contracts_params in the FORTS_INFO_REPL stream now has a new field:
o signs (i4) - Bitmask of underlying asset attributes
Table 'investor' in the FORTS_INFO_REPL stream now has a new field:
o xstatus (i8) - Bitmask of client attributes

The Message ID for SecurityDefinition has been changed from id="38" to id="40."
Message SecurityDefinition now has new fields:
o TradeModelD - The trading mode to which an instrument belongs.
o GroupMask - Bitmask of instrument groups. Bits (flags) with the numbers of the groups to which the
instrument belongs are set.
o SectionID - Section identifier.
o BaseContractID - Underlying futures contract identifier.
o TradePeriodAccess - The instrument is traded during a specific period of the trading session.
A new message SecurityGroupStatus - Group status of instruments with id="39" has been added. The message is
transmitted in the FUT-INFO and OPT-INFO streams.



5.3 SIMBA

The Message ID for TradingSessionStatus has been changed from id="8" to id="41." Field TradePeriodID - Trading
period identifier has been added to the message.
The Message ID for DiscreteAuction has been changed from id="26" to id="42". Field TradePeriodID - Trading
period identifier has been added to the message.
The TradingSessionStatus and SecurityDefinition messages now include the transmission of the new value '100' in
the TradingSessionlID field, representing the additional weekend trading session.
The following flags have been discontinued in the Flags field of the SecurityDefinition message:
o '0Ox1'-The instrument is traded in the additional trading session (evening/morning)
o '0x40'- The instrument is traded in the main trading session
In the FO-TRADES stream, the transmission of following values has been added:
o MDEntryType = 'U' - Indicative Funding Rate for perpetual futures. The value is transmitted in the
MDEntryPx field.
o MDEntryType = 'Z' - Current dividend adjustment for perpetual futures on an index or share. The value is
transmitted in the MDEntryPx field.
o MDEntryType = 'm' - Current market price. The value is transmitted in the MDEntryPx field for futures,
calendar spreads, and options.

The schema version has been changed from version="5" to version="6".
The Message ID for SecurityDefinition has been changed from id="20" to id="21."
Message SecurityDefinition now has new fields:
o TradeModelD - The trading mode to which an instrument belongs.
o GroupMask - Bitmask of instrument groups. Bits (flags) with the numbers of the groups to which the
instrument belongs are set.
o SectionID - Section identifier.
o BaseContractID - Underlying futures contract identifier.
o TradePeriodAccess - The instrument is traded during a specific period of the trading session.
A new message SecurityGroupStatus - Group status of instruments with id="22" has been added. The message is
transmitted in the FUT-INFO and OPT-INFO streams.
The Message ID for TradingSessionStatus has been changed from id="11" to id="23." Field TradePeriodID - Trading
period identifier has been added to the message.
The Message ID for DiscreteAuction has been changed from id="13" to id="24". Field TradePeriodID - Trading
period identifier has been added to the message.
The TradingSessionStatus and SecurityDefinition messages now include the transmission of the new value '100' in
the TradingSessionlID field, representing the additional weekend trading session.
The following flags have been discontinued in the Flags field of the SecurityDefinition message:
o 'EveningOrMorningSession' - The instrument is traded in the additional trading session (evening/morning)
o 'DaySession' - The instrument is traded in the main session
The following have been removed from FlagsSet:
o <choice name="EveningOrMorningSession" description="Trading in the evening or morning
session">0</choice>
o <choice name="DaySession" description="Trading in the day session">6</choice>

6. Changes in the Derivatives market terminal

In the Information and Financial Instruments windows, a new parameter has been added: Dividend adjustment -
Current dividend adjustment for a perpetual futures contract on index or share.
In the Holidays and work weekends window, a new event type—trading weekend—has been added.
In the Sessions window, new parameters have been added:

o Session ID - Current session number,

o Trading period ID - Trading period identifier.
In the settings of the Financial Instruments and Options board windows, the filtering by trading sessions has been
updated. Added:



o Additional weekend trading session - display only the instruments traded in the Additional weekend
trading session.

7. Changes in reports

In version 8.3 of the SPECTRA Trading System, a new package EXCHANGEHLDYYYYMMDD.zip in the state of technical readiness
has been added, containing exchange reports on the results of the additional weekend trading session:

o f04_trade_ XXYY.csv

e fO4cl_trade XXYYZZZ.csv

e 004 trade_ XXYY.csv

e 004cl_trade_XXYYZZZ.csv

e multilegfO4cl _trade XXYYZZZ.csv
e multilegfO4 _trade_XXYY.csv

o fordlog_trade_ XXYY.csv

e oordlog_trade_ XXYY.csv

e multilegordlog_trade_XXYY.csv

These reports contain key information on trades that may be useful for participants during additional weekend trading session
in which clearing sessions are not conducted. The structure of the reports is similar to the current reports without the "_ trade_
" suffix. Data generated as a result of clearing sessions will not be displayed in these reports (fields are preserved but will be
empty).

The name of the EXCHANGEHLDYYYYMMDD.zip package will include the calendar date of the corresponding additional weekend
trading session. The package for the first additional weekend trading session of the trading day will also include data from the
respective evening session of the current trading day (e.g., Friday evening session). The package for the second additional
weekend trading session will contain data only for that session. The regulatory deadline for report submission is by 14:00 of the
next calendar day.

8. Planned changes in future releases
We remind you that the following changes are planned for the CGATE interface in version 8.6:

e In the FORTS_REFDATA_REPL stream, the obsolete field is_trade_evening will be removed from the
fut_sess_contents table.

e In the FORTS_REFDATA_REPL stream, the obsolete field is_trade_evening will be removed from the
opt_sess_contents table.

e In the FORTS_REFDATA_REPL stream, the obsolete fields pos_transfer_begin and pos_transfer_end will be
removed from the 'session’ table.



