FUT / CP — ®brouepchbl / Derivatives - Futures

Mone / Field | OnucaHue Description

CONTRACT Koa KoHTpakTa Contract code

SETTL PacyeTHas LieHa BEUYEPHEN KIIMPUHIOBOM Settlement price of evening clearing
ceccun (B MyHKTax) session (in points)

FEE C6op 3a perncrpaumto caenku Transaction fee

TICK_PRICE CTOMMOCTb LWara ueHsl, pyb. Price tick value, RUB

TICK LLar ueHsbl Price tick

AVRG CpeaHeB3BelleHHas LeHa MHCTpyMeHTa Volume-Weighted average price of

the instrument

IS_SPREAD Bk/loUeH B KaneHaapHbIi crnipes Is included in the calendar spread

DEPOSIT FapaHTUiiHoe obecrieyeHne, pyb. Initial margin, RUB

IS_PERCENT MNpu3HaK NPOLIEHTHOrO KOHTPaKTa Interest contract indicator

PERC_RATE MNpoueHTHas cTaBka (415 KOHTPaKTOB Ha Interest rate (for IR contracts)
CTaBKMW)

SETTL_RUR PacueTHas LieHa BeYepHeN KITMPUHIrOBOW Settlement price of evening clearing
ceccuum, py6. session, RUB

TICK_PR_GO CTOMMOCTb Lara LeHbl Ana pacyeTa Tick value for the calculation of initial
lapaHTUiiHOro obecneyeHus, pyo. margin, RUB

LIMIT L1 He ncnonb3yetcs Not used

PR_SETTL PacyeTHas LieHa AHEBHOW KIMPUHTOBOM Settlement price of intraday clearing
ceccum (B MyHKTax) session (in points)

PR_SETTL_R PacueTHas LieHa AHEBHOW KAVPUHTOBOM Settlement price of intraday clearing
ceccum, pyb. session, RUB

TYPE_EXEC Tun ucnonHexus (Mycro - ans Settlement type (empty - for
KaneHaapHbIx cnpenos, 0 - ans calendar spread, 0 - for cash-settled
pacyeTHOro bYEPCHOrO KOHTPakKTa, 2 - futures contracts, and 2 - for
[ANSi NOCTaBOYHOro bloYepCHOro deliverable futures contracts)
KOHTpaKTa)

SECTION HavMeHoBaHMe CcekumMm CPOYHOrO pbiHKA Name of derivatives market section




TYPE_SBOR Crniocob pacyeta bupyxeBoro cbopa u The method of calculating the
KOMMCCUMOHHOIO BO3HArpaXxaeHums exchange and the commission fee of
KnupuHrosoro LeHTpa, ykasaHHblx B nonsx | the Clearing Center specified in the
"fee" n "ns_fee": "RUR" - B pybnsax PO 3a fields "fee" and "ns_fee": "RUR" - in
OINH hbloYvepcHbI KoHTpakT; "PERCENT" - | ruble for one futures contract;
B MPOLEHTAxX OT CYMMbl CAENIKU "PERCENT" - as a percentage of the

transaction amount
NS_FEE C6op 3a agpecHyto caenky Negotiated trade fee
MULTILEG 1 - KaneHpapHble cnpeapl, 0 - KOHTPaKThbI 1 - Calendar spread; 0 - contracts

FO_RISKFUT / CP — Puck-napametpbl no ®brouepcam / Derivatives - Futures Risk

Parameters

Mone / Field OnucaHue Description

EXP_DATE [laTta UCrnonHeHs1 UHCTPYMEHTa Futures contract execution date
(cbbroyepCHOro KOHTpaKkTa)

MARGIN FapaHTUiiHoe obecrneyeHne Initial margin

LIMIT_UP KonnyectBo NyHKTOB /10 BEPXHEW FpaHuLbl The number of points to the upper

limit
LIMIT_DOWN KonmuecTBo NMyHKTOB A0 HUXKHEW rpaHuMLbl The number of points to the lower

limit

SPREAD_COEFF

KoachdumumeHT kaneHaapHoOro cnpeaa

Calendar spread coefficient

PERCENT_RATE

[poLeHTHas cTaBka Ans pacyeTa
BapWaLMOHHOM MapXu Mo (bloYEPCHbIM

npoLeHTax

KOHTpPaKTaM, LUEHa KOTOPbIX YKA3bIBAETCA B

Interest rate for the calculation of
the variation margin for futures
contracts with the price in per cent

TICKER

Koa KoHTpakTa

Identification code of a contract

OPT / CP — OnuuoHbl / Derivatives - Options

Mone / Field

OnucaHue

Description

CONTRACT

Kop KoHTpakTa

Contract code




AVRG

CpenHeB3BelleHHas LieHa NHCTpyMeHTa

Weighted average price of
the instrument

FEE Cb6op 3a perncrpaumto caenku, pyo. Transaction fee
TICK_PRICE CTOMMOCTb LWara LieHbl, pyob. Price tick value, RUB
TICK LLar ueHsbl Price tick
DEPO_UNCOV | JIuMuT konebaHuit LieH caenok no ornuuoHHOMY Price fluctuation limit for an
KOHTPaKTY (MO HEMOKPbITOM Mo3uumn) (B pybnsax option (for an uncovered
PD) position) (in RUB)
DEPO_COV JIuMnT KonebaHui LieH CAENMOK MO OMNLUMOHHOMY Price fluctuation limit for an
KOHTPAKTY M (PblOYEPCHOMY KOHTPAKTY, option and the underlying
aBnsowemycss 6a30BbIM akTUBOM OMLUMOHHOMO futures contract (for a
KOHTpakTa (No cMHTETUYeckor nosmumn) (B pybnax | synthetic position) (in RUB)
P®D)
FUT_CONTR Kog (0603HaueHne) bloYepCcHOro KOHTPaKTa, Identification code of a
aBnsitoLerocs 6a3oBbiM akTUBOM OMLIMOHHOMO futures, which is an
KOHTpaKTa underlying asset for an
option
STRIKE LleHa ucnonHeHMst oNUMOHHOMO KOHTpakTa (cTpaiik) | Execution price of an option
(B NyHKTax) (strike) (in points)
PUT Twn onuMOHHOro KoHTpakTa: 'P' - PUT; 'C' - CALL Type of an option: 'P' - PUT;
'C' - CALL
EVROP KaTteropus onuuoHHoOro kKoHTpakta: 'E' - Option category: 'E' -
eBponencknii; 'A' - aMepuKaHCKUin European; 'A' - American
VOLAT BonaTuibHOCTb OMUMOHHOIO KOHTPAKTa, Volatility of an option
onpefeneHHasi B Xo4e BeYepHeln KMpUHroBoM contract, determined at the
ceccum beginning of the evening
clearing session
THEORPRICE TeopeTtnyeckas LieHa OMNLUMOHHOIO KOHTPaKTa, Theoretical price of an
ornpeaesieHHasl Ha MOMEHT Havana BeYepHei option, determined at the
KJIMPUHIOBOM ceccuu (B MyHKTaXx) beginning of the evening
clearing session (in points)
TICK_PR_GO CTOMMOCTb LWara LeHbl OMUMOHHOro KOHTpakTa ans Tick value for the calculation

pacyeTa nMMUTa KonebaHui LieH CAENOK,
yCTaHOBNEeHHasl B TOProBoi cuCTeMe,
ucrionbayemasi Afisl pacyeta FapaHTUIMHOrO
obecneyeHuns (B pybnsix PO)

of initial margin, RUB




PR_VOLAT BonaTuibHOCTb OMUMOHHOIO KOHTPAKTa, Volatility of an option
orpeaeneHHasl B XoAe AHEBHOWN KIMPUHIOBOW contract, determined at the
ceccum beginning of the intraday

clearing session

PR_THEORPR | TeopeTtu4yeckas LieHa OMLUMOHHOIO KOHTPaKTa, Theoretical price of an
orpefieNieHHasl Ha MOMEHT Hayasa AHEBHOM option, determined at the
KJIMPUHIOBOM ceccuu (B MyHKTaXx) beginning of the intraday

clearing session (in points)

FUT_TYPE MNpu3HaK Map>XXnpyeMocTu ONUMOHHOIO0 KOHTPaKTa: Futures-style option: 0 - no;
0 - HEMapXXUPYeMbI OMLUMOHHBIVA KOHTPAKT; 1 - 1-yes
Map>XUPYEMbIV OMLIMOHHbBIA KOHTPAKT

BASEGOBUY Ba3oBbIit pasMep MapaHTUIMHOIO obecneyeHns rnoa Basic initial margin for
MOKYMKY Map>XUPYEMbIX OMUMOHHbIX KOHTPaKTOB buying futures-style options

FO_RISKOPT / CP — Puck-napametpbl no OnuuoHam / Derivatives - Options Risk

Parameters

Mone / Field OnucaHme Description

EXP_DATE [laTta NCrnonHeHUs1 MHCTPYMEHTa Option contract execution date

LIMIT_UP KonnyectBo nyHKTOB 10 BEPXHE The number of points to the upper
rpaHuLpl limit

LIMIT_DOWN KonmMyecTBo MyHKTOB A0 HUXHEWN The number of points to the lower

rpaHuLbI

limit

IM_NOTCOVSELL

O No HenoKpbITOW No3uuum, pyb.

Initial margin for uncovered position,
RUB

IM_COVSELL O No CMHTETMYECKON Mo3nLIMK, pyb. Initial margin for synthetic position,
RUB

IM_BUY 'O Ha nokynKy onuMoHa, pyo. Initial margin for option purchase,
RUB

TICKER Kop KOHTpakTa Identification code of a contract




FO / CP — JononHeHua CnpaBouHuka MHcTpymeHToB / Derivatives - Futures and Options

Extras
Mone / Field OnucaHue Description
TICKER Koa KoHTpakTa Identification code of a contract

SHORT_TICKER

ToproBbIit KOA KOHTPaKTa

Trading code of a contract

SECURITY_NM HavMeHOBaHMe KOHTpaKTa Name of a contract (short)
(kpaTkoe)

KIND Tun koHTpakTa (F - dbtoyepc, O - Type of a contract (F - futures,
OMUMOH, S - KaneHaapHbI crpen) O - option, S - calendar spread)

BASE_CODE Koa cepun KOHTpPaKTOB Contract series code

BASE_NM HavmeHoBaHune 6a30BOro akTnea Name of an underlying asset

(short)

BASE_CUR Bantota 6a30Boro akTvBea Currency of an underlying asset

EXEC_TYPE Tun ncnonHenus (T - NocTaBka Execution type (T - delivery of
akumit, D - noctaBoYHble, I - shares, D - deliverable, I -
pacyeTHbIE) settlement)

START_DATE [laTa Hayana Topros Start of trading

END_DATE MNMocneaHas gata TOpros Last date of trades

EXP_DATE [laTa UCNofIHEHMS KOHTpaKTa Contract execution date

BLOOMBERG_CODE

Koa Bloomberg

Bloomberg code

THOMSONREUTERS_CODE

Koa Thomson Reuters

Reuters code

STRIKE LleHa cTpaiik Strike price

QUOTATION B yeM BblpakeHa KOTMPOBKA The quotation is expressed in
MIN_STEP LLlar ueHsbl Price tick

LOT KonunyectBo 6ymar B KOHTpakTe Number of securities in the

contract

MIN_STEP_PRICE

LLlar ueHbl B AeHbrax

Price tick value




