Cnncok nsmMeHeHun B Bepcum 8.6

1. Mepepauya AONONHUTENIBHOIO NJIaTeXXa 3a NPUHYAUTE/IbHOE UCMOJIHEHNEe BEeYHOro
¢brouepca

MoanduumpoBaH MexaH13M npekpaLleHns 0653aTenbcTB No BeUHoMy dbrovepcy (BP), koTopbii
peannsoBaH B TC CnekTpa Yepes nogaudy nopy4YeHuii Ha NCNOJIHEHWE, NO3BONAOLLMIA BbIATY 13
no3nuunmn B BeYHOM dbroyepce B KBapTaabHbIi. [pu Bbixoge 13 BO, nocne maTumHra BCTPeUHbIX
MOPYYEHNI, OCTAtOTCA HEYA0BNETBOPEHHbIE MOPYYEHNSA, KOTOPble NCMONHAITCA Yepe3
NPVHYAUTENIbHOE 3aKPbITVE NMPOTUBOMONOXHbIX MO3ULNIA YUYaCTHUKOB, NOA06PaHHbIX
nponopuyroHanbHo obbemy. B caenkax npekpaieHmns obasatenbcts no BO, B cayvae
NPVHYAUTENIHOTO UCMOJIHEHWS, BbICTaBAAETCA CneunanbHbIv

npusHak: PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000) - TexH14Yeckas
cAieNka BbIXoZa 13 BeYHOro dpbroyepca C NPUHYANTENbHBIM 3aKpbITUEM NMO3MLIMM OAHOWN N3 CTOPOH,
KOTOPbIN TPaHCAMpPYEeTCA B LWO3e B Tabanue caenok B nonsx xstatus_sell n xstatus_buy.

YyacTHVK, HanpaBMBLUNA NOPYyYEHMEe Ha UCMONHEHNe KOHTPaKTa, KOTOpoe BNocaeACTBUN Bblno
NCMONIHEHO NyTeM NPUHYAUTENBHOTO 3aKPbITUA MPOTUBOMOOXHOW NO3MLIMM Yy YUYaCTHUKA, He
noZaBaBLUEro NOpPyYeHMe Ha NCMONHEHVE KOHTPaKTa, 06A3aH eAVHOBPEMEHHO YN1aTUTb B MOAb3Y
YyacTHuvKa, He nNoZaBaBLUero NopyyYeHne Ha UCNONHEHNE KOHTPAKTa, AeHeXHble CpeacTBa
(EAMHOBpPEMEHHBIN naaTex Npu UCMONHEHWUU OAHOAHEBHbIX GbOYEPCHbIX KOHTPAKTOB C
aBTOMpPO/IOHraLMewn) B pa3mepe, onpegensieMom B COOTBETCTBMM CO Cneundpunkalmein KOHTpakTa.
Llenb Takoro nnartexa - KOMMeHcaumsa Y4acTHUKyY, y KOTOPOro NpUHYAUTENIbHO 3aKPbIAN MO3NULUIO,
A9 NCNONHEHNA BCTPEYHOro NopyyeHmns Ha Bbixog 13 BO. HaunHas ¢ Bepcumn 8.6 EavHOBpeMeHHbIn
naaTex 3a NPUHyAMTENbHOE NCNOoHEHME BO aBTOMaTUUECKM yNaaumBaeTCcs B BEUEPHIOHD
KJMPUHIOBYHO CECCUIO MPU UCMOHEHUM NOPYYEHUI Ha BbiXxo4 13 BO.

EaVHOBpPEMEHHbIV NiaTex 3a MPUHYAUTENbHbIN BbIXO4 13 BO TpaHcavpyeTcs B wito3e:

e B kavpuHrosyto penauky B notoke FORTS_CLR_REPL B tabauuy fut_pos gobaBneHbl nons:
o pos_enforcement_exec, (i4) - KonnuectBo NpuHyAUTENBHO UCMONHEHHbIX MO3ULUIA ANS
BbIxoza 13 BO
o pay_enforcement_exec, (d16.2) - CymMa nnatexa (C yueTom 3Haka) 3a NpUHyAUTENbHOE
NCMONHEeHMe
e - B kanpuHrosyto penaunky B notoke FORTS_CLR_REPL B Tabauuy fut_sess_settl no6aBneHo none:
o exp_enforcement_pay, (d16.2) - Cymma nnatexa (B py6.sx) 3a 1 KOHTPaKT Mo caenkam
npekpaleHus obsa3atenbcTs no BO, B ciyyae NpuHyAMTENbBHOTO UCMOJHEHNS, OT
CTOPOHbI MNOAABLUEN NMOPYyYEHME Ha BbIXOA 13 B, cTOpoHe, KOTOPYH MPUHYAUTENBHO
3aKpblan

I noka3biBaeTCcsA B OTUETaX:

e B otuetax payXXYY.csv u payclXXYYZZZ.csv nnatexu 3a NpuHyaUTEeNbHbIA BbiXO4 13 BO
burypupytoT nog HasBaHveM "EANMHOBPEMEHHbIV NaaTex Npu NCNOAHEHWUN OAHOAHEBHbIX
dbloUepCHbIX KOHTPaKTOB ¢ aBTonpoaoHrauunen” (TYPEOBLIG=384)

e B otuet f07.csv gobaBneHo HOBOE MoJiE:;

o exp_enforcement_pay, (numeric(16,5)) - Cymma nnatexa (B py6asx) 3a 1 KOHTpaKT no
cAenkam npekpalieHusa oba3aTtenbcTs no BO, B ciyyae NpuvHYAMTENBHOTO NCMOJHEHWS,
OT CTOPOHbI NoAaBLUEN NMOPYYEHME Ha BbIXOA 13 BD, cTOpOHe, KOTOPYHO NPUHYAWUTENBHO
3aKpblan

e B otyetbl fposXXYY.csv n fposcIXXYYZZZ.csv pobaBneHbl HOBble Noas:


https://wiki.moex.com/pages/viewpage.action?pageId=590088643

o pos_enforcement_exec, (i8) - KonnmuectBo NprHyANTENBHO UCMOAHEHHbIX MO3ULNA A4S
BbIxoza 13 BO

o pay_enforcement_exec, (numeric(16,2)) - Cymma naatexa (C y4eTom 3Haka) 3a
NPUHYANTENbHOE UCMONHEHNE

2. flo6aBneHve B NOTOK arperaTtoB TabauLbl ¢ CMHXpOEBEeHTaMU

B notoku arpernpoBaHHbix ctakaHoB FORTS_AGGRXX_REPL B Lensax A4ONOJHUTENBHOTO
NHPOPMMPOBAHUNS YUACTHUKOB O COCTOSIHUW JaHHbIX B MOTOKe AobaBaeHa Tabanua CMHXPOCOObITUR
sys_events. [laHHble B TabanLe arpermpoBaHHbIX CTakaHoB orders_aggr CYMTaroTCA BaMAHbIMN
TONIbKO MOC/Ie MOAYYEHUs B SyS_events CMHXpocobbiTna session_data_ready no Tekyluen ceccum.

3. UameHeHusA B uHtepgeiicax n API

3.1. CGATE

e B notoku arpermpoBaHHbIx ctakaHoB FORTS_AGGRXX_REPL ao6aBneHa HoBas Tabavua:
o sys_events - Tabanua cobbITni
e B notoke FORTS_REFDATA_REPL 13 tabanubl fut_sess_contents yaaneHo ycrtapesiuee nose
is_trade_evening. BmecTo Hero cneayet ncnosb3oBath nose trade_period_access.
e B notoke FORTS_REFDATA_REPL n3 tabanupl opt_sess_contents yaaneHo yctapesluee noJse
is_trade_evening. BmecTo Hero cnegyet ncnosib3oBath nose trade_period_access.
e B notoke FORTS_REFDATA_REPL 13 Tabauubl session yaaneHbl ycTapeBsLumne noas
pos_transfer_begin v pos_transfer_end.
e B notoke FORTS_CLR_REPL B Tabnuuy fut_pos gobasneHbl nons:
o pos_enforcement_exec, (i4) - Konmyectso NpuHyANTENBHO UCMOAHEHHbIX NO3ULUA A4S
Bbixoza 13 BO
o pay_enforcement_exec, (d16.2) - CymMa nnatexa (C yueTom 3Haka) 3a NpUHyAnUTEeNbHOE
NCrosiHeHne
e B notoke FORTS_CLR_REPL B Tabauue fut_sess_settl no6baBaeHbl HOBble NoOAS:
o step_price (d16.5) - CTOMMOCTb Liara LeHbl BEYEPHErO KAVPUHTa
o step_price_curr (d16.5) - CToumOCTb Lara LieHbl Be4epHero KAMpuUHra B BastoTe
o exp_enforcement_pay (d16.2) - Cymma naatexa (B py6s1sx) 3a 1 KOHTpaKT No caenkam
npekpateHna oba3atenbcTB no BO, B ciyvae NpuHyaMTENbHOTO UCMOAHEHNS, OT
CTOPOHbI NOAABLUEN NOPyYeHMe Ha BbIXxo4 13 B, cTopoHe, KOTopyro MPpUHYAUTENBHO
3aKpblan
e B noTtoke FORTS_CLR_REPL B Tabanuax opt_sess_settl n option_series_settl so6aBneHbl HOBbIE
nons:
o step_price (d16.5) - CTonMOCTb Liara LieHbl BEYEPHErO KANPUHTa
o step_price_curr (d16.5) - CToumOCTb Liara LeHbl BEYEPHErO KAVUPUHTa B BastoTe
e B cBA3M c 06HOBAEHNEM TOPrOBO-KANPUHIOBOW CUCTEMBI BaAFOTHOTO U GOHAOBOIO PbIHKOB U
nepexosoM Ha 52-t0 Bepcuio nHTepdeinca BHOCATCS caeaytolme N3MeHeHus:
o B notoke MCXCC_INFO_REPL B Tabauue TESYSTIME pobaBneHbl nons:
= LASTTRTIME (t) - NocneaHas TpaH3akuma
= LASTTRMSEC (i4) - MukpoceKkyHAbl NOCAeAHen TpaH3aKLmm

3.2 NameHeHume Isn orderbook

B Isn ordebook peannsoBaHo ogHOBpeMeHHOe NnoyyeHve 0bblYHbIX (MO dbroyepcam 1 OnLMoHaM)
Y MyNbTUEr-3asBOK.



ITapamerp Default 3nayenue Onucanne

snapshot ITorox orderbook

online.data orders_log Ha3zBanue tabiuip ¢ 3asiBkamu B online
MOTOKE

multileg.online.data multileg_orders_log = Ha3Banue Tabauibl ¢ MyJIbTHIICT-3asIBKAMU

B online motoke

snapshot.data orders HasBanue Tabnuibl ¢ 3asiBKamMu B snapshot
MIOTOKE
multileg.snapshot.data = multileg_orders HasBanue TabaHIIbI ¢ MyJIbTHIIET-3asIBKAMU

B snapshot mortoke

snapshot.bind info.logRev Tabnuua u mose B snapshot moroke ¢
PEBHU3UEH, C KOTOPOW HYHO OTKPBITH online
MOTOK, YTOOBI MPOJAOJIKHUTE MOTyISHUE
3asBOK

online.scheme Cxewma online nmoToka

[ns Toro, utobbl NONYyYaTh NOTOK MO CTapoMy, 6e3 MybTUAEr-3asBOK, HEOOXOANMO:

e 3asatb multileg.online.data = "" 1 3agatb multileg.snapshot.data =
e uan B cxeMe online.scheme ybpatb Tabanuy multileg_orders_log

Mpumepbl URL npun co3gaHnn ancreHepa:
3.2.1 MNpuBaTHbIE NOTOKMU
a) MonyyeHre No cepBepHON cxeme:
p2orderbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL

CHauana pa3gatoTcs AaHHble no cpe3am orders n multileg_orders, noTom nayT n3meHeHus no
orders_log n multileg_orders_log.

6) MonyueHne No cepBepHO CXxeMe C Hayana TOProBOro AHS:

p2orderbook://FORTS TRADE REPL; snapshot=FORTS USERORDERBOOK REPL;sn
apshot.data=orders currentday;multileg.snapshot.data=multileg order
s _currentday;

snapshot.bind=info currentday.logRev

CHauana pa3gatoTcs gaHHble no cpesam orders_currentday n multileg_orders_currentday,
noToM nayT naMmeHenus no orders_log n multileg_orders_log.

B) MonyyeHne nNo cepBepHON cxeme TONbKO MyAbTUNEr-3asBOK, 6€3 0ObIUHbIX 3aABOK:

p2orderbook://FORTS TRADE REPL; snapshot=FORTS USERORDERBOOK REPL; sn
apshot.data=multileg orders;multileg.snapshot.data=;online.data=mul
tileg orders log; multileg.online.data=;

CHavana pa3garotca gaHHble No cpe3am multileg_orders, nOToM MAyT M3mMeHeHWs No
multileg_orders_log.



r) I'IonyueHme no cepBepHoﬁ CXeme TOJIbKO OObIUHbIX 3a5BOK, 6e3 MY/NbTUNET-3aABOK:

p2orderbook://FORTS TRADE REPL; snapshot=FORTS USERORDERBOOK REPL;mu
ltileg.snapshot.data=;multileg.online.data=;

CHauana pa3gatoTcs AaHHble Mo cpe3am orders, MOTOM nayT nameHeHus no orders_log.

A) nOﬂy‘-IeHI/Ie Mo KaCTOMHOW CXeMe TOJIbKO OB6bIYHbIX 3aABOK, oe3 MYNbTUNET-3aABOK:

p2orderbook://FORTS TRADE REPL;snapshot=FORTS USERORDERBOOK REPL;mu
ltileg.snapshot.data=;multileg.online.data=;online.scheme=|FILE|nyT
b IO CxXeMH 0e3 MyJIbTUJIETOB |MMA CXeMbl (B34Tb

cxemy FORTS TRADE REPL m ypanmTb M3 Hee multileg orders log)

CHauana pa3gatoTcs AaHHble Mo cpe3am orders, MOTOM nayT nameHeHus no orders_log.

e) nOﬂyl-IeHI/Ie Mo KaCTOMHOW CXeMe TOJIbKO MYJIbTUNET-3aABOK:

pZOrderbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL;on
line.scheme=|FILE |n0yTk OO CXeMb |MMS CcXeMbl (B34Tb
cxeMmy FORTS TRADE REPL)

CHauana pa3gatoTcs AaHHble no cpe3am multileg_orders, notom nayT nameHeHus no
multileg_orders_log.

3.2.2 AHOHMMHbIE NOTOKM
a) MonyuyeHre No cepBepPHON CXeMe:
p2orderbook://FORTS_ORDLOG_REPL;snapshot=FORTS_ORDBOOK_REPL

CHauana pa3gatoTcs gaHHble no cpesam orders n multileg_orders, noTom nayT n3meHeHunsa no
orders_log n multileg_orders_log.

0) nOﬂy‘-IeHI/Ie no cepBepH0|7| CXemMe C Ha4ajsia ToOproBoro aHA:

p2orderbook://FORTS ORDLOG REPL;snapshot=FORTS ORDBOOK REPL;snapsho
t.data=orders currentday;multileg.snapshot.data=multileg orders cur
rentday;

snapshot.bind=info currentday.logRev

CHauana pa3gatoTcs gaHHble no cpesam orders_currentday n multileg_orders_currentday,
noToM nAyT naMmeHenus no orders_log n multileg_orders_log.

B) [onyyeHne No cepBepHON CXeme TONbKO MyAbTUAEr-3asBoK, 6e3 06bIUHbIX 3a5BOK:

p2orderbook://FORTS ORDLOG REPL;snapshot=FORTS ORDBOOK REPL;snapsho
t.data=multileg orders;multileg.snapshot.data=;online.data=multileg
_orders log; multileg.online.data=;

CHavana pa3garotca gaHHble No cpe3am multileg_orders, nOTOM MAyT M3MeHeHUs No
multileg_orders_log.

r) nOﬂyHeHI/Ie no cepBepH0|7| CcXemMe TONIbKO OBbIUHbIX 3aABOK, be3 MY/bTUNET-3aABOK:

p2orderbook://FORTS ORDLOG REPL;snapshot=FORTS ORDBOOK REPL;multile
g.snapshot.data=;multileg.online.data=;

CHayvana pasgarotca AaHHble No cpe3am orders, NOTOM UAyT naMeHeHus no orders_log.

A) nOﬂyl-IEHI/Ie MO KaCTOMHOM CXeMe TOJIbKO OObIUHbIX 3aABOK, be3 MY/IbTUNET-3aABOK:

p2orderbook://FORTS ORDLOG REPL; snapshot=FORTS ORDBOOK REPL;multile
g.snapshot.data=;multileg.online.data=;online.scheme=|FILE|n0yTbs OO
CcxXeMel 6e3 MyJbTMJIETOB |uMA CcxeMul (B34Tb cxXeMmy FORTS ORDLOG REPL u
yoanuTe u3 Hee multileg orders log)



CHavana pa3faroTca JaHHbIE MO Cpe3am orders, NoToMm nayT nsmeHeHumAa no orders_log.

E) nOﬂyl-IeHI/Ie Mo KaCTOMHOW cxeMe TOJIbKO MYyAbTUNET-3aABOK:

p2orderbook://FORTS ORDLOG REPL;snapshot=FORTS ORDBOOK REPL;online.
scheme=|FILE |0yTh OO CXEeMb |UMS CXeMH (B34Tb
cxeMmy FORTS ORDLOG REPL)

CHauana pa3gatoTcs AaHHble Mo cpe3am multileg_orders, notom nayT namMeHeHns no
multileg_orders_log.

3.3. FAST

e 3meHeH Tun nons SecurityTradingStatus c int32 Ha ulnt32 B wabaoHe coobLieHuns
SecurityGroupStatus. V13meHeH ID wabnoHa coobuieHns ¢ '39' Ha '45'".

4. A3ameHeHMA B oTyeTax

e B otuetax payXXYY.csv u paycIXXYYZZZ.csv nnatexu 3a NpuHyAMUTENbHbIN BbiXOZ 13 BO
burypupytoT nog HasBaHveM "EANMHOBPEMEHHbIV NiaTex Npu UCMOAHEHNN OAHOAHEBHbIX
dbroYEpPCHbIX KOHTPaAKTOB ¢ aBTonposioHraumen” (TYPEOBLIG=384)

e B otuert f07.csv gobaBneHO HOBOE MoJie:

o exp_enforcement_pay, (numeric(16,5)) - Cymma nnatexa (B pyb6asx) 3a 1 KOHTpaKT no
cZenKam npekpalieHus o0bsa3aTenbcTs no BO, B ciyyae NpuHyAMTENBHOTO NCMOHEHWS,
OT CTOPOHbI MNOAABLUEN NOPyYeHMe Ha BbIXOA 13 BO, cTopoHe, KOTOpYH NPUHYAUTENBHO
3aKpblan

e B otyetbl fposXXYY.csv n fposcIXXYYZZZ.csv sobaBneHbl HOBble noas:

o pos_enforcement_exec, (i8) - KoanuectBo nNpuHyAUTENBHO MCMONHEHHbIX MNO3ULMIA ANS
BbIxoza 13 BO

o pay_enforcement_exec, (numeric(16,2)) - Cymma nnatexa (C y4eToM 3Haka) 3a
NPVHYANTENbHOE UCMONHEHNE



Version 8.6 Changes and Updates

1. Transmission of additional payment for forced execution of perpetual futures

The mechanism for settlement of obligations in perpetual futures has been modified in the Spectra
trading system through the submission of orders for execution, allowing members to exit from their
positions in perpetual futures into quarterly futures contracts. After matching opposing orders, any
unmatched orders are executed through the forced closure of the opposing positions of members
selected proportionally based on volume. In settlement transactions of perpetual futures, in cases of
forced execution, a special flag is

set: PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000) - Technical trade for exiting
a perpetual futures with the forced closure of one party's position, which is transmitted through

the gateway in the trade table in fields xstatus_sell and xstatus_buy.

A member who submits an order to execute a perpetual future contract, which is subsequently
executed through the forced closure of the opposite position of another member who did not
submit an order, must make a one-time payment to the member whose position was forcibly closed.
The amount of this payment is determined according to the contract specifications. The purpose of
this payment is to compensate the member whose position was forcibly closed for the execution of
the opposing order to exit the perpetual future contract. Starting with version 8.6, the one-time
payment for the forced execution of perpetual futures is automatically paid during the evening
clearing session when the exit orders are executed.

The one-time payment for the forced execution of perpetual futures is transmitted through the
gateway:

e In the clearing replication in the FORTS_CLR_REPL stream, fields have been added to the fut_pos
table:
o pos_enforcement_exec (i4) - Number of positions forcedly executed for exiting perpetual
futures
o pay_enforcement_exec (d16.2) - Payment amount (with sign) for forced execution of
perpetual futures
e In the clearing replication in the FORTS_CLR_REPL stream, a field has been added to the
fut_sess_settl table:
o exp_enforcement_pay (d16.2) - Payment amount (in rubles) per contract for settlement of
perpetual futures positions, in case of forced execution, from the party initiating the exit
to the party forcibly closed out

And it is shown in reports:

e In the payXXYY.csv and paycIXXYYZZZ.csv reports, payments for the forced exit from perpetual
futures are listed under the name "One-time payment for the execution of one-day futures with
auto-prolongation” (TYPEOBLIG=384).

e Inthe fO7.csv report, a new field has been added:

o exp_enforcement_pay (numeric(16,5)) - Payment amount (in rubles) per contract for
settlement of perpetual futures positions, in case of forced execution, from the party
initiating the exit to the party forcibly closed out

e In the fposXXYY.csv and fposcIXXYYZZZ.csv reports, new fields have been added:

o pos_enforcement_exec (i8) - Number of positions forcedly executed for exiting perpetual
futures

o pay_enforcement_exec (numeric(16,2)) - Payment amount (with sign) for forced execution
of perpetual futures


https://wiki.moex.com/display/FORTS/Version+8.6+Changes+and+Updates

2. Addition of synchronous event table to aggregated streams

In the FORTS_AGGRXX_REPL streams of aggregated order-books, a table of synchronous events,
sys_events, has been added to provide additional information to members about the status of data
in the stream. Data in the aggregated order-book table orders_aggr are considered valid only after
receiving a synchronous event session_data_ready for the current trading session in the sys_events
table.

3. Changes in interfaces and API
3.1 CGATE

e Inthe FORTS_AGGRXX_REPL streams of aggregated order-books, a new table has been added:
o sys_events - Table of synchronous events
e In the FORTS_REFDATA_REPL stream, the obsolete field is_trade_evening has been removed from
the fut_sess_contents table. Instead, use the field trade_period_access.
e Inthe FORTS_REFDATA_REPL stream, the obsolete field is_trade_evening has been removed from
the opt_sess_contents table. Instead, use the field trade_period_access.
e In the FORTS_REFDATA_REPL stream, the obsolete fields pos_transfer_begin and
pos_transfer_end have been removed from the session table.
e Inthe FORTS_CLR_REPL stream, the following new fields have been added to the fut_pos table:
o pos_enforcement_exec (i4) - Number of positions forcedly executed for exiting perpetual
futures
o pay_enforcement_exec (d16.2) - Payment amount (with sign) for forced execution of
perpetual futures
e Inthe FORTS_CLR_REPL stream, the following new fields have been added to the fut_sess_settl
table:
o step_price (d16.5) - Price increment value for evening clearing session
o step_price_curr (d16.5) - Price increment value for evening clearing session in currency
o exp_enforcement_pay (d16.2) - Payment amount (in rubles) per contract for settlement of
perpetual futures positions, in case of forced execution, from the party initiating the exit
to the party forcibly closed out
e Inthe FORTS_CLR_REPL stream, the following new fields have been added to the opt_sess_settl
and option_series_settl tables:
o step_price (d16.5) - Price increment value for evening clearing session
o step_price_curr (d16.5) - Price increment value for evening clearing session in currency
e Due to the update of the trading and clearing systems for the Securities and FX markets and the
transition to version 52 of the interface, the following changes have been made:
o Inthe MCXCC_INFO_REPL, the following fields have been added to the TESYSTIME table:
= LASTTRTIME (t) - Last transaction time
= LASTTRMSEC (i4) - Microseconds of the last transaction

3.2 Change in Isn orderbook

In the Isn orderbook, simultaneous receipt of regular (for futures and options) and multi-leg orders
has been implemented.

Parameter Default value Description
snapshot Orderbook stream
online.data orders_log Name of the table with regular orders in the

online stream



Parameter Default value Description

multileg.online.data multileg_orders_log  Name of the table with multi-leg orders in
the online stream

snapshot.data orders Name of the table with regular orders in the
snapshot stream
multileg.snapshot.data  multileg_orders Name of the table with multi-leg orders in

the snapshot stream

snapshot.bind info.logRev Table and field in the snapshot stream
specifying the revision from which the
online stream should be opened to continue
receiving orders

online.scheme Schema of the online stream

To obtain the stream as usual without multi-leg orders:

e Set multileg.online.data = "" and multileg.snapshot.data =
e Or remove multileg_orders_log table from the online.scheme

Examples of listener URLs:
3.2.1 Private streams
a) Receipt based on server schema:

p2orderbook://FORTS_TRADE_REPL;snapshot=FORTS_USERORDERBOOK_REPL

First, data from snapshots of orders and multileg_orders are provided, followed by updates from
orders_log and multileg_orders_log.

b) Receipt based on server schema from the beginning of the trading day:

p2orderbook://FORTS TRADE REPL;snapshot=FORTS USERORDERBOOK REPL;snapshot.dat
a=orders currentday;multileg.snapshot.data=multileg orders currentday;

snapshot.bind=info currentday.logRev

First, data from snapshots of orders_currentday and multileg_orders_currentday are provided,
followed by updates from orders_log and multileg_orders_log.

) Receipt based on server schema only for multi-leg orders, without regular orders:

p2orderbook://FORTS TRADE REPL;snapshot=FORTS USERORDERBOOK REPL;snapshot.dat
a=multileg orders;multileg.snapshot.data=;online.data=multileg orders log;
multileg.online.data=;

First, data from snapshots of multileg_orders are provided, followed by updates from
multileg_orders_log.

d) Receipt based on server schema only for regular orders, without multi-leg orders:

p2orderbook://FORTS TRADE REPL;snapshot=FORTS USERORDERBOOK REPL;multileg.sna
pshot.data=;multileg.online.data=;

First, data from snapshots of orders are provided, followed by updates from orders_log.

e) Receipt based on custom schema only for regular orders, without multi-leg orders:



p2orderbook://FORTS TRADE REPL;snapshot=FORTS USERORDERBOOK REPL;multileg.sna
pshot.data=;multileg.online.data=;online.scheme=|FILE|path to schema without
multi-legs|schema name (take the schema from FORTS TRADE REPL and

remove multileg orders log from it)

First, data from snapshots of orders are provided, followed by updates from orders_log.

f) Receipt based on custom schema only for multi-leg orders:

p2orderbook://FORTS TRADE REPL;snapshot=FORTS USERORDERBOOK REPL;online.schem
e=|FILE|path to schema |schema name (take the schema from FORTS TRADE REPL)

First, data from snapshots of multileg_orders are provided, followed by updates from
multileg_orders_log.

3.2.2 Anonymous streams
a) Receipt based on server schema:
p2orderbook://FORTS_ORDLOG_REPL;snapshot=FORTS_ORDBOOK_REPL

First, data from snapshots of orders and multileg_orders are provided, followed by updates from
orders_log and multileg_orders_log.

b) Receipt based on server schema from the beginning of the trading day:

p2orderbook://FORTS ORDLOG REPL; snapshot=FORTS ORDBOOK REPL;snapshot.data=ord
ers_currentday;multileg.snapshot.data=multileg orders currentday;

snapshot.bind=info currentday.logRev

First, data from snapshots of orders_currentday and multileg_orders_currentday are provided,
followed by updates from orders_log and multileg_orders_log.

c) Receipt based on server schema only for multi-leg orders, without regular orders:

p2orderbook://FORTS ORDLOG REPL;snapshot=FORTS ORDBOOK REPL;snapshot.data=mul
tileg orders;multileg.snapshot.data=;online.data=multileg orders log;
multileg.online.data=;

First, data from snapshots of multileg_orders are provided, followed by updates from
multileg_orders_log.
d) Receipt based on server schema only for regular orders, without multi-leg orders:

p2orderbook://FORTS ORDLOG REPL;snapshot=FORTS ORDBOOK REPL;multileg.snapshot
.data=;multileg.online.data=;

First, data from snapshots of orders are provided, followed by updates from orders_log.

e) Receipt based on custom schema only for regular orders, without multi-leg orders:

p2orderbook://FORTS ORDLOG REPL; snapshot=FORTS ORDBOOK REPL;multileg.snapshot
.data=;multileg.online.data=;online.scheme=|FILE|path to schema without
multi-legs|schema name (take the schema

from FORTS ORDLOG REPL and remove multileg orders log from it)

First, data from snapshots of orders are provided, followed by updates from orders_log.

f) Receipt based on custom schema only for multi-leg orders:

p2orderbook://FORTS ORDLOG REPL; snapshot=FORTS ORDBOOK REPL;online.scheme=|FI
LE|path to schema |schema name (take the schema from FORTS ORDLOG REPL)

First, data from snapshots of multileg_orders are provided, followed by updates from
multileg_orders_log.



3.3 FAST

The type of the SecurityTradingStatus field has been changed from int32 to ulnt32 in the
SecurityGroupStatus message template. The message template ID has been changed from '39' to
'45'.

4. Changes in reports

e In the payXXYY.csv and payclXXYYZZZ.csv reports, payments for the forced exit from perpetual
futures are listed under the name "One-time payment for the execution of one-day futures with
auto-prolongation" (TYPEOBLIG=384).

e In the fO7.csv report, a new field has been added:

o exp_enforcement_pay (numeric(16,5)) - Payment amount (in rubles) per contract for
settlement of perpetual futures positions, in case of forced execution, from the party
initiating the exit to the party forcibly closed out

e Inthe fposXXYY.csv and fposcIXXYYZZZ.csv reports, new fields have been added:

o pos_enforcement_exec (i8) - Number of positions forcedly executed for exiting perpetual
futures

o pay_enforcement_exec (numeric(16,2)) - Payment amount (with sign) for forced execution
of perpetual futures



